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GMM HIGH YIELD BOND FUND

MUTUAL FUND INVESTMENTS TABLE 2018
Q4

MUTUAL FUND ASSETS LINE UP Nbr. OF ITEMS PRICE ON LAST DAY TOTAL VALUE ON
OF QUARTER LAST DAY OF QUARTER

|. DOMESTIC INVESTMENTS
1. CASH ASSETS DEPOSITS
CASH ACCOUNT IN GBP 0,1500 1,16509379 0,17
CASH ACCOUNT IN RUB 136.852,0500 0,01372563 1.878,38
EUROBANK CYPRUS CASH EURO 641.799,19
NATIONAL BANK OF GREECE (CYPRUS) CASH IN EURO 200.446,37
CASH ACCOUNT IN USD 650.558,2100 0,89007566 579.046,03
TOTALI.1 1.423.170,14
2. TRADED BONDS
FIXED
CYPRUS 9.25 19/1/2027 2.000,0000 101,69500000 203.390,00

- Isin: XS1551761569

- Issuer: BANK OF CYPRUS PCL

- Issue Date - Maturity Date: 19-JAN-17 - 19-JAN-27  Interest: 9.25%

- Interest Type: Fixed Source: BLOOMBERG

- Credit Rating: BB+

- Other Terms:
CYPRUS 2.75% 02/26/34 1.500,0000 106,62000000 159.930,00

- Isin: X$1956050923

- Issuer: REPUBLIC OF CYPRUS

- Issue Date - Maturity Date: 26-FEB-19 - 26-FEB-34  Interest: 2.75%

- Interest Type: Fixed  Source: BLOOMBERG

- Credit Rating: BBB-

- Other Terms:
TOTAL FIXED 363.320,00

TOTALI.2 363.320,00
3. OTHER COLLECTIVE INVESTMENT UNDERTAKINGS

ATHOS NAVIGATOR EAAHNIKO MIKTO class b 15.000,0000 10,00830000 150.124,50
TOTALI3 150.124,50
TOTAL DOMESTIC INVESTMENTS (1) 1.936.614,64

1. FOREIGN INVESTMENTS
1. BONDS - TREASURY BIILS
STEPPED
CHEMOURS 15/5/2026 1.000,0000 101,18100000 101.181,00
- Isin: XS1827600724
- Issuer: CHEMOURS CO
- Issue Date - Maturity Date: 06-JUN-18 - 15-MAY-26 Interest: 4%
- Interest Type: Stepped  Source: BLOOMBERG
- Credit Rating: Ba3
- Other Terms:
TOTAL STEPPED 101.181,00

OTHER
BANCO SANTANDER SA 12/03/2019 2.000,0000 98,37500000 196.750,00
- Isin: XS1043535092
- Issuer: BANCO SANTANDER MEXICO -ADR
- Issue Date - Maturity Date: 12-MAR-14 - 12-JUN-67 Interest: 5.481%
- Interest Type: Other  Source: BLOOMBERG
- Credit Rating: Bal
- Other Terms:
TOTAL OTHER 196.750,00

FIXED

UKRAINE GOVERNMENT 7.75% 09/01/19 2.000,0000 89,31464174 178.629,28
- Isin: XS1303918269
- Issuer: UKRAINE GOVERNMENT
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- Issue Date - Maturity Date: 01-MAR-16 - 01-SEP-19
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Caal
- Other Terms:
HOUSEMARKET 5% 10/04/21 CORP
- Isin: GRC8081169B2
- Issuer: HOUSEMARKET
- Issue Date - Maturity Date: 04-OCT-16 - 04-OCT-21
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: N/A
- Other Terms:
VALE BZ 4.375% 11/1/2022
- Isin: US91911TAMS53
- Issuer: VALE OVERSEAS LIMITED
- Issue Date - Maturity Date: 11-JAN-12 - 11-JAN-22
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Bal
- Other Terms:
DEHLI INT AIRPORT 3/2/2022
- Isin: X$1165980274
- Issuer: DELHI INTERNATIONAL AIRP
- Issue Date - Maturity Date: 03-FEB-15 - 03-FEB-22
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Ba2
- Other Terms:
SYSTEMS SUNLIGHT ABEE 20/6/2022
- Isin: GRC8121176B9
- Issuer: SYSTEMS SUNLIGHT ABEE
- Issue Date - Maturity Date: 20-JUN-17 - 20-JUN-22
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: NA
- Other Terms:
MYTILINEOS 6/22 3.1%
- Isin: GRC3931176B0
- Issuer: Mytilineos Holding SA
- Issue Date - Maturity Date: 27-JUN-17 - 27-JUN-22
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: NA
- Other Terms:
NOVATEK 13/12/2022
- Isin: XS0864383723
- Issuer: NOVATEK(NOVATEK FIN LTD)
- Issue Date - Maturity Date: 13-DEC-12 - 13-DEC-22
- Interest Type: Fixed  Source: BLOOMBERG
- Credit Rating: Baa3
- Other Terms:
CORAL AE OIL CHEMICALS 0 11/5/23
- Isin: GRC8161185B1
- Issuer: CORAL AE OIL CHEMICALS
- Issue Date - Maturity Date: 10-MAY-18 - 11-MAY-23
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: D
- Other Terms:
B&F COMM GARMENT IND 26/6/2023
- Isin: GRC8171186B7
- Issuer: B&F COMM GARMENT IND SA
- Issue Date - Maturity Date: 26-JUN-18 - 26-JUN-23
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: NA
- Other Terms:
INTRALOT CAPITAL LUX, 15/9/2024
- Isin: X$1685702794
- Issuer: INTRALOT CAPITAL LUX
- Issue Date - Maturity Date: 13-SEP-17 - 15-SEP-24
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: B1
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- Other Terms:
UNIPOL GRUPPO FINANZIA 18/3/25-italian
- Isin: X$1206977495
- Issuer: UNIPOL GRUPPO FINANZIA
- Issue Date - Maturity Date: 18-MAR-15 - 18-MAR-25  Interest: 3%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Ba2
- Other Terms:
VERISIGN INC
- Isin: US92343EAHS53
- Issuer: VERISIGN INC
- Issue Date - Maturity Date: 10-JUL-15 - 01-APR-25 Interest: 5.25%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Ba2
- Other Terms:
GEKTER 3.95% 5/4/25
- Isin: GRC1451184D4
- Issuer: GEK TERNA HLD ESTATE
- Issue Date - Maturity Date: 05-APR-18 - 04-APR-25 Interest: 3.95%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: NA
- Other Terms:
PIAGIM 3.625% 04/30/25-italian
- Isin: X51808984501
- Issuer: PIAGGIO & C SPA
- Issue Date - Maturity Date: 30-APR-18 - 30-APR-25 Interest: 3.625%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: B1
- Other Terms:
AEGEAN AIRLINES 12/3/2026
- Isin: GRC4951193D4
- Issuer: AEGEAN AIRLINES
- Issue Date - Maturity Date: 04-MAR-19 - 12-MAR-26  Interest: 3.6%
- Interest Type: Fixed  Source: BLOOMBERG
- Credit Rating: NA
- Other Terms:
FORD MOTOR CO
- Isin: US345370CR99
- Issuer: FORD MOTOR CREDIT CO LLC
- Issue Date - Maturity Date: 08-DEC-16 - 08-DEC-26  Interest: 4.348%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Baa3
- Other Terms:
GOODYEAR TIRE AND RUBBER CO
- Isin: US382550BG56
- Issuer: GOODYEAR TIRE AND RUBBER
- Issue Date - Maturity Date: 07-MAR-17 - 15-MAR-27 Interest: 4.875%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Ba3
- Other Terms:
GGB 3.75% 01/30/28
- Isin: GR0124034688
- Issuer: HELLENIC REPUBLIC
- Issue Date - Maturity Date: 05-DEC-17 - 30-JAN-28 Interest: 3.75%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: BB-
- Other Terms:
ENEL CHILE 12/6/2028
- Isin: US29278DAA37
- Issuer: ENEL FINANCE INTL NV
- Issue Date - Maturity Date: 12-JUN-18 - 12-JUN-28 Interest: 4.875%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Baa2
- Other Terms:
ROMANIA 3.375% 02/08/38
- Isin: XS1768074319
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- Issuer: ROMANIA
- Issue Date - Maturity Date: 08-FEB-18 - 08-FEB-38
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Baa3
- Other Terms:
ECOPETROL SA 18/9/2043
- Isin: US279158AE95
- Issuer: ECOPETROL SA-SPONSORED ADR
- Issue Date - Maturity Date: 18-SEP-13 - 18-SEP-43
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Baa3
- Other Terms:
CHENIERE ENERGY 15/3/2045
- Isin: US16411RAG48
- Issuer: CHENIERE ENERGY INC
- Issue Date - Maturity Date: 15-SEP-15 - 15-MAR-45
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: NA
- Other Terms:
TOTAL FIXED

ZERO COUPON

GGB 3.875% 12/03/2029
- Isin: GR0124035693
- Issuer: HELLENIC REPUBLIC
- Issue Date - Maturity Date: 12-MAR-19 - 12-MAR-29
- Interest Type: Zero Coupon  Source: BLOOMBERG
- Credit Rating: NA
- Other Terms:

TOTAL ZERO COUPON

TOTALIIL1
2. NON TRADED BONDS
FIXED
CELTONA LTD 15/12/2019
- Isin:
- Issuer: CELTONA LTD
- Issue Date - Maturity Date: 15-DEC-16 - 15-DEC-19
- Interest Type: Fixed Source:
- Credit Rating: NA
- Other Terms:
Q&R UKLTD 21/7/2020 6%
- Isin: CY0144830912
- Issuer: QUALITY & RELIABILITY
- Issue Date - Maturity Date: 22-JUL-14 - 21-JUL-20
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: NA
- Other Terms:
GLOBO TECH 6% 20/6/2021
- Isin: GBOOBBHXPS12
- Issuer: GLOBO TECHNOLOGIES UK LT
- Issue Date - Maturity Date: 20-JUN-13 - 20-JUN-21
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: N/A
- Other Terms:

TOTAL FIXED

TOTALII.2
3. MARGIN
MARGIN IN USD/BETA

Interest: 3.375%

Interest: 7.375%

Interest: 4.25%

Interest: 3.875%

Interest: 3%

Interest: 6%

Interest: 0%

EURO ACCOUNT IN INTERACTIVE BROKERS UK LTD

MARGIN BETA SEC IN EURO / EUREX
TOTALIL3
TOTAL FOREIGN INVESTMENTS (1)

TOTAL ASSETS (1) + (1)
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RECEIVABLES / LIABILITIES -107.018,03
TOTAL NET ASSETS (1) + (I1) + RECEIVABLES - LIABILITIES 5.879.481,67

GMM GLOBAL MONEY MANAGERS LTD
36 Stasinou Str., 2003 Nicosia, Cyprus
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