- Press release -

London, June 17th 2015

Lyxor and J.P.Morgan team up to launch an innovative
range of risk factor ETFs
Lyxor ETF, the second largest issuer of ETFs in Europe in terms of inflows year to date, with almost
EUR 50 billion in assets under management, is partnering with J.P. Morgan to launch a new range of
risk factor ETFs. This approach reflects Lyxor’s commitment to developing Smart Beta ETFs in order
to offer investors risk diversification solutions and targeted tools designed to improve a portfolio’s longterm performance.
Arnaud Llinas, Head of Lyxor ETFs and Indexing, says: “Constantly in search for innovative and wellperforming investment solutions, we are excited to launch these risk factor ETFs with J.P. Morgan.
The growing interest for risk factor investing stems from investors’ need for portfolio allocation tools
focusing on the core drivers of equity markets performance. Lyxor’s approach focuses on five factors
(low size, value, momentum, low beta and quality) backed by in-depth research and empirically proven
to be very effective”.
The indices were developed by global financial services provider J.P.Morgan, as part of its leading
Investible Indices business with approximately $25bn of client notional invested. Driven by client
demand, equity smart beta has been a key area of focus for the group over the last few years,
supported by research from J.P.Morgan’s Quantitative and Derivatives Strategy team.
Rui Fernandes, Head of EMEA Equities Structuring and Fund linked Products at J.P. Morgan,
comments: “We are delighted with this partnership with Lyxor. Investors are seeking more cost
efficient and risk adjusted alternatives as they continue to invest into equities, and ETFs present a
convenient format in which to do that. These products will be based on J.P. Morgan’s smart beta
indices, which are designed to allow investors to isolate specific sources of risk and return within their
portfolios in an effort to maximize performance.”
The new ETFs are expected to be listed in the course of the coming month.
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Notes to editors:
Lyxor Asset Management Group (“Lyxor Group”) was founded in 1998 and is composed of two fullyowned subsidiaries (1)(2) of Societe Generale Group. It counts 600 professionals worldwide managing
and advising $127.5bn* of assets.
Lyxor Group offers customized investment management services in ETFs & Indexing, Alternatives &
Multi-Management and Absolute Return & Solutions. Driven by acknowledged research, advanced
risk-management and a passion for client satisfaction, Lyxor's investment specialists strive to deliver
sustainable performance across all asset classes. www.lyxor.com
*Equivalent to €113.7bn - Assets under management and advisory as of April 30th, 2015
Lyxor Asset Management is approved by the «Autorité des Marchés Financiers» (French regulator) under the
agreement # GP98019.
(1)

Lyxor International Asset Management ("Lyxor ETF"): The ETF experts of Lyxor Group
Standing among the most experienced ETF providers, Lyxor ETF ranks 3rd in Europe with more than
$53.7bn* of ETF assets under management and 2nd in terms of liquidity (3) . With 220 ETFs listed on 13
regulated exchanges across the world, Lyxor provides investors with a highly flexible opportunity to
diversify their allocation across all asset classes (equities, bonds, money markets, commodities). With
the Lyxor ETF quality charter adopted in 2011, Lyxor ETF also commits to deliver the highest
standards in terms of index tracking quality, risk control, liquidity and transparency.
th

* Equivalent to €47.9bn - Assets under management as of April 30 , 2015
(2) Lyxor International Asset Management is approved by the «Autorité des Marchés Financiers» (French
regulator) under the agreement # GP04024.
(3) Source: Bloomberg – Data reported from May 2015 to April 2015
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Disclaimer
It is each investor’s responsibility to ascertain that it is authorised to subscribe, or invest into this
product. Prior to investing in the product, investors should seek independent financial, tax, accounting
and legal advice. Lyxor UCITS ETFs are French or Luxembourg open ended mutual investment funds
respectively approved by the French Autorité des Marchés Financiers or by the Luxembourg
Commission de Surveillance du Secteur Financier, and authorized for marketing of their units or
shares in various European countries (the Marketing Countries) pursuant to the article 93 of the
2009/65/EC Directive. Lyxor AM recommends that investors read carefully the “risk factors” section of
the product’s prospectus and the “Risk and reward” section of the Key Investor Information Document
(KIID). The prospectus in French for French Lyxor UCITS ETFs and in English for Luxembourg Lyxor
UCITS ETFs and the KIID in the local languages of the Marketing Countries are available free of
charge on www.lyxoretf.com or upon request to client-services@lyxor.com.
Updated composition of the product’s investment portfolio is available on www.lyxoretf.com. Indicative
net asset value is published on the Reuters and Bloomberg pages of the products, and might also be
mentioned on the websites of the stock exchanges where the product is listed. The products are the
object of market-making contracts, the purpose of which is to ensure the liquidity of the products on
the exchange, assuming normal market conditions and normally functioning computer systems. Units
of a specific UCITS ETF managed by an asset manager and purchased on the secondary market
cannot usually be sold directly back to the asset manager itself. Investors must buy and sell units on a
secondary market with the assistance of an intermediary (e.g. a stockbroker) and may incur fees for
doing so. In addition, investors may pay more than the current net asset value when buying units and
may receive less than the current net asset value when selling them.
These products include a risk of capital loss. The redemption value of these products may be less than
the amount initially invested. In a worst case scenario, investors could sustain the loss of their entire
investment. There is no guarantee that the fund’s objective will be met. The fund may not always be
able to replicate exactly the performance of the index.
The indexes and the trademarks used in this document are the intellectual property of index sponsors
and/or its licensors. The indexes are used under license from index sponsors. The UCITS ETFs based
on the indexes are in no way sponsored, endorsed, sold or promoted by index sponsors and/or its
licensors and neither index sponsors nor its licensors shall have any liability with respect thereto. The
indices referred to herein (the “Index”) are not sponsored, approved or sold by Société Générale or
Lyxor AM. Société Générale and Lyxor AM shall not assume any responsibility in this respect. The
accuracy, completeness or relevance of the information which has been drawn from external sources
is not guaranteed although it is drawn from sources reasonably believed to be reliable. Subject to any
applicable law, Société Générale and Lyxor AM shall not assume any liability in this respect.
This press release does not constitute an offer for sale of securities in the United States of
America. The product herein described will not be registered under the U.S. Securities Act of
1933, as amended (the “U.S. Securities Act”) and may not be offered or sold in the United
States of America without being registered or being exempted from registration under the U.S.
Securities Act. This press release does not constitute an offer, or an invitation to make an offer, from
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Société Générale, Lyxor Asset Management (Lyxor AM) or any of their respective subsidiaries to
purchase or sell the product referred to herein.

J.P. Morgan is the marketing name for J.P. Morgan Chase & Co. and its subsidiaries and affiliates
worldwide
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