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GMM CYPRUS ASSETS BOND FUND

FORMER NAME: "GMM MARATHON CYPRUS ASSETS BOND FUND"

MUTUAL FUND INVESTMENTS TABLE 2019

Q2
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
TD no tax 24/06-24/09 .35% NATIONAL BAN 100.000,0000 1,00000000 100.000,00
TD no tax 20/06-20/12 .45% NATIONAL BAN 200.000,0000 1,00000000 200.000,00
TD no tax 05/03-05/03 .5% EUROBANK CYPR 200.000,0000 1,00000000 200.000,00
EUROBANK CYPRUS CASH EURO 391.189,86
CASH ACCOUNT IN USD 1,5500 0,87873462 1,36
ALPHA BANK CYPRUS - CASH IN EURO 350.000,00
NATIONAL BANK OF GREECE (CYPRUS) CASH IN EURO 201.471,15
CASH ACCOUNT IN GBP 27,1700 1,11538676 30,31
TOTALI1 1.442.692,68
2. TRADED BONDS
FIXED
CYPRUS 6.10 20/4/2020 200,0000 104,48000000 20.896,00

- Isin: CY0049570811

- Issuer: REPUBLIC OF CYPRUS

- Issue Date - Maturity Date: 20-APR-05 - 20-APR-20 Interest: 6.1%

- Interest Type: Fixed Source: BLOOMBERG

- Credit Rating: BBB-

- Other Terms:
CYPRUS 06/5/2022 90,0000 111,06100000 9.995,49

- Isin: XS1227247191
- Issuer: REPUBLIC OF CYPRUS
- Issue Date - Maturity Date: 06-MAY-15 - 06-MAY-22 Interest: 3.875%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: BBB-
- Other Terms:
CYPRUS 3.25 18/1/2023 9.000,0000 113,06200000 1.017.558,00
- Isin: CY0146250812
- Issuer: REPUBLIC OF CYPRUS
- Issue Date - Maturity Date: 18-JAN-16 - 18-JAN-23  Interest: 3.25%
- Interest Type: Fixed ~Source: BLOOMBERG
- Credit Rating: BBB-
- Other Terms:
CYPRUS 3.75 26/7/2023 40,0000 114,90400000 4.596,16
- Isin: XS1457553367
- Issuer: REPUBLIC OF CYPRUS
- Issue Date - Maturity Date: 26-JUL-16 - 26-JUL-23  Interest: 3.75%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: BBB-
- Other Terms:
REP OF CYPRUS 27/06/2024 100,0000 113,13900000 11.313,90
- Isin: XS1637276848
- Issuer: REPUBLIC OF CYPRUS
- Issue Date - Maturity Date: 27-JUN-17 - 27-JUN-24  Interest: 2.75%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: BBB-
- Other Terms:
REP OF CYPRUS 4/11/2025 100,0000 124,86000000 12.486,00
- Isin: X$1314321941
- Issuer: REPUBLIC OF CYPRUS
- Issue Date - Maturity Date: 04-NOV-15 - 04-NOV-25 Interest: 4.25%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: BBB-
- Other Terms:
CYPRUS 9.25 19/1/2027 2.000,0000 105,17900000 210.358,00
- Isin: XS1551761569
- Issuer: BANK OF CYPRUS PCL
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- Issue Date - Maturity Date: 19-JAN-17 - 19-JAN-27
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: CCC
- Other Terms:
CYPRUS 2.375% 25/9/2028
- Isin: X51883942648
- Issuer: REPUBLIC OF CYPRUS
- Issue Date - Maturity Date: 25-SEP-18 - 25-SEP-28
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: BBB-
- Other Terms:
CYPRUS 2.75% 02/26/34
- Isin: X$1956050923
- Issuer: REPUBLIC OF CYPRUS
- Issue Date - Maturity Date: 26-FEB-19 - 26-FEB-34
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: BBB-
- Other Terms:
REPUBLIC OF CYPRUS
- Isin: X51989383788
- Issuer: REPUBLIC OF CYPRUS
- Issue Date - Maturity Date: 24-APR-19 - 03-MAY-49
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: BBB-
- Other Terms:
TOTAL FIXED

TOTALI.2
TOTAL DOMESTIC INVESTMENTS (1)

1l. FOREIGN INVESTMENTS
1. BONDS - TREASURY BIILS
FIXED
COOPERATIEVE RABOBANK UA
- Isin: XS1877860533
- Issuer: STICHTING AK RABOBANK
- Issue Date - Maturity Date: 04-SEP-18 - 29-DEC-25
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Baa3
- Other Terms: PERPETUAL
GGB 3.875% 12/03/2029
- Isin: GR0124035693
- Issuer: HELLENIC REPUBLIC
- Issue Date - Maturity Date: 12-MAR-19 - 12-MAR-29
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: BB-
- Other Terms:
PIRAEUS GROUP 9.75%06/26/29
- Isin: XS2018638648
- Issuer: PIRAEUS GROUP FINANCE
- Issue Date - Maturity Date: 26-JUN-19 - 26-JUN-29
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Caa3
- Other Terms:
BUONI POLIENALI 3.35% 3/1/35-italian
- Isin: ITO005358806
- Issuer: BUONI POLIENNALI DEL TES
- Issue Date - Maturity Date: 22-JAN-19 - 01-MAR-35
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Baa3u
- Other Terms:
GGB 4.0% 01/30/37
- Isin: GR0133011248
- Issuer: HELLENIC REPUBLIC
- Issue Date - Maturity Date: 05-DEC-17 - 30-JAN-37
- Interest Type: Fixed Source: BLOOMBERG
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Interest: 9.25%
100,0000
Interest: 2.375%
100,0000
Interest: 2.75%
100,0000
Interest: 2.75%
2.000,0000
Interest: 4.625%
1.000,0000
Interest: 3.875%
1.000,0000
Interest: 9.75%
1.500,0000
Interest: 3.35%
1.000,0000

Interest: 4%

115,64500000

122,96200000

124,22200000

107,29500000

112,37400000

98,54100000

110,46400000

113,07400000

11.564,50

12.296,20

12.422,20

1.323.486,45

1.323.486,45
2.766.179,13

214.590,00

112.374,00

98.541,00

165.696,00

113.074,00
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- Credit Rating: BB-
- Other Terms:
ROMANIA 3.375% 02/08/38
- Isin: XS1768074319
- Issuer: ROMANIA
- Issue Date - Maturity Date: 08-FEB-18 - 08-FEB-38
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Baa3
- Other Terms:
BANCO SANTANDER SA 12/03/2019
- Isin: X51043535092
- Issuer: BANCO SANTANDER MEXICO -ADR
- Issue Date - Maturity Date: 12-MAR-14 - 12-JUN-67
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Bal
- Other Terms:
TOTAL FIXED

TOTALIIL1
2. NON TRADED BONDS
FIXED
Q & R CYPRUS LTD 21/7/2020 6%
- Isin: Q&R2020
- Issuer: QUALITY & RELIABILITY
- Issue Date - Maturity Date: 06-MAY-19 - 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:
CELTONA LTD 10/06/2024
- Isin:
- Issuer: CELTONA LTD
- Issue Date - Maturity Date: 10-JUN-19 - 10-JUN-24
- Interest Type: Fixed  Source:
- Credit Rating: NA
- Other Terms:
TOTAL FIXED

TOTALII.2

3. LISTED STOCKS

QUALITY & RELIABILITY SA
TOTALIIL.3

4. MARGIN

MARGIN BETA SEC IN EURO / EUREX
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1.500,0000
Interest: 3.375%
1.000,0000
Interest: 5.481%
1.750,0000
Interest: 6%
3.314,8621
Interest: 0%
650,0000

Interest: 3%

53.952,0000

EURO ACCOUNT IN INTERACTIVE BROKERS UK LTD

TOTAL .4
TOTAL FOREIGN INVESTMENTS (I1)

TOTAL ASSETS (1) + (1)
RECEIVABLES / LIABILITIES

TOTAL NET ASSETS (1) + (I1) + RECEIVABLES - LIABILITIES

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

107,97800000

100,50000000

100,00000000

46,62000000

100,00000000

0,24500000

161.967,00

100.500,00

966.742,00

966.742,00

175.000,00

154.538,87

65.000,00

394.538,87

394.538,87

13.218,24
13.218,24

42.291,40
9.358,11
51.649,51
1.426.148,62

4.192.327,75
21.842,83
4.214.170,58
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