oM

GLZBAL

MONEY MANAGERS

WE DRIVE RESULTS

GMM CYPRUS ASSETS BOND FUND

FORMER NAME: "GMM MARATHON CYPRUS ASSETS BOND FUND"

MUTUAL FUND ASSETS LINE UP

. DOMESTIC INVESTMENTS
1. CASH ASSETS DEPOSITS
TD no tax 20/06-20/12 .45% NATIONAL BAN
TD no tax 05/03-05/03 .5% EUROBANK CYPR
TD no tax 24/09-23/09 .3% NATIONAL BANK
NATIONAL BANK OF GREECE (CYPRUS) CASH IN EURO
CASH ACCOUNT IN USD
ALPHA BANK CYPRUS - CASH IN EURO
EUROBANK CYPRUS CASH EURO
CASH ACCOUNT IN GBP
TOTAL .1
2. TRADED BONDS
FIXED
CYPRUS 6.10 20/4/2020

- Isin: CY0049570811

- Issuer: REPUBLIC OF CYPRUS

MUTUAL FUND INVESTMENTS TABLE 2019

-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
- 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
- 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
- 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
- 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
- Isin: XS1314321941
- 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
- Isin: X$1551761569
- Issuer: BANK OF CYPRUS PCL

Q3
Nbr. OF ITEMS PRICE ON LAST DAY
OF QUARTER

200.000,0000 1,00000000
200.000,0000 1,00000000
100.088,2200 1,00000000
1,5500 0,91835798
27,1700 1,12901223
200,0000 104,80000000
90,0000 110,60100000
500,0000 113,46700000
40,0000 114,52200000
100,0000 113,14600000
100,0000 124,56900000
3.000,0000 106,28000000

TOTAL VALUE ON
LAST DAY OF QUARTER

200.000,00
200.000,00
100.088,22
451.471,15
1,42
750.000,00
474.189,12
30,68
2.175.780,59

20.960,00

9.954,09

56.733,50

4.580,88

11.314,60

12.456,90

318.840,00
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-Issue Date - Maturity Date: 19-JAN-17 - 19-JAN-27  Interest: 9.25%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: CCC
- Other Terms:
CYPRUS 2.375% 25/9/2028 100,0000 117,22100000 11.722,10
- Isin: XS1883942648
- Issuer: REPUBLIC OF CYPRUS
-Issue Date - Maturity Date: 25-SEP-18 - 25-SEP-28 Interest: 2.375%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: BBB-
- Other Terms:
CYPRUS 2.75% 02/26/34 100,0000 125,15000000 12.515,00
- Isin: XS1956050923
- 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:
REPUBLIC OF CYPRUS 100,0000 131,82100000 13.182,10
- Isin: X$S1989383788
- Issuer: REPUBLIC OF CYPRUS
-Issue Date - Maturity Date: 24-APR-19 - 03-MAY-49 Interest: 2.75%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: BBB-

- Other Terms:
TOTAL FIXED 472.259,17
TOTAL .2 472.259,17
TOTAL DOMESTIC INVESTMENTS (1) 2.648.039,76

Il. FOREIGN INVESTMENTS
1. BONDS - TREASURY BILLS
OTHER
VOLKSWAGEN INTL FIN 06/14/27 1.000,0000 106,24700000 106.247,00
- Isin: XS1629774230
- Issuer: VOLKSWAGEN AG
-Issue Date - Maturity Date: 14-JUN-17 - 14-JUN-27 Interest: 3.875%
- Interest Type: Other  Source: BLOOMBERG
- Credit Rating: Baa2
- Other Terms: PERPETUAL CALL
NATIONAL BK GREECE 8.25% 7/18/29 1.500,0000 109,74400000 164.616,00
- Isin: XS2028846363
- Issuer: NATIONAL BANK GREECE SA
-Issue Date - Maturity Date: 18-JUL-19 - 18-JUL-29 Interest: 8.25%
- Interest Type: Other  Source: BLOOMBERG
- Credit Rating: Caa2

- Other Terms:

TOTAL OTHER 270.863,00
FIXED
HELLENIC PETROLEUM 2% 04/10/24 2.000,0000 99,41000000 198.820,00

- Isin: XS2060691719
- Issuer: HELLENIC PETROLEUM SA
-Issue Date - Maturity Date: 04-OCT-19 - 04-OCT-24 Interest: 2%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: N/A
- Other Terms:
GGB 1.875% 07/23/2026 1.000,0000 105,25000000 105.250,00
- Isin: GR0O118019679
- Issuer: HELLENIC REPUBLIC
-Issue Date - Maturity Date: 23-JUL-19 - 23-JUL-26 Interest: 1.875%
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: NA
- Other Terms:
PIRAEUS GROUP 9.75%06/26/29 2.000,0000 106,75000000 213.500,00
- Isin: XS2018638648
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- Issuer: PIRAEUS GROUP FINANCE
-Issue Date - Maturity Date: 26-JUN-19 - 26-JUN-29
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: Caa3
- Other Terms:
BANCO SANTANDER SA 12/03/2019
- Isin: XS1043535092
- 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

ZERO COUPON
HELLENIC TBILL 01/03/2020
- Isin: GR0002191576
- Issuer: HELLENIC REPUBLIC
-Issue Date - Maturity Date: 05-JUL-19 - 03-JAN-20

- Interest Type: Zero Coupon  Source: BLOOMBERG

- Credit Rating: NA
- Other Terms:
TOTAL ZERO COUPON

TOTALIL1
2. NON TRADED BONDS
FIXED
Q & R CYPRUS LTD 21/7/2020 6%
- Isin: Q&RCY2020
- Issuer: QUALITY & RELIABILITY
-Issue Date - Maturity Date: 06-MAY-19 - 21-JUL-20
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: NA
- 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:
CULINARY SERV 1% 20/6/29ex globo
- Isin: GBOOBBHXPS12
- Issuer: CULINARY SERVICES UK LIMITED
-Issue Date - Maturity Date: 20-JUN-13 - 20-JUN-29
- Interest Type: Fixed Source: BLOOMBERG
- Credit Rating: N/A
- Other Terms:

TOTAL FIXED

TOTALII.2

3. LISTED STOCKS

QUALITY & RELIABILITY SA
TOTALIL3

4. MARGIN

MARGIN BETA SEC IN EURO / EUREX

Interest: 9.75%

Interest: 5.481%

Interest: 0%

Interest: 6%

Interest: 3%

Interest: 1%

EURO ACCOUNT IN INTERACTIVE BROKERS UK LTD

TOTAL 1.4

5. TRADED FUNDS

ISHARES EM LOCAL GOV BND
TOTAL IS

TOTAL FOREIGN INVESTMENTS (11)

TOTAL ASSETS (1) + (I1)
RECEIVABLES / LIABILITIES

TOTAL NET ASSETS (1) + (I1) + RECEIVABLES - LIABILITIES
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1.000,0000 100,56300000
1.000,0000 99,92900000
1.750,0000 100,00000000
650,0000 100,00000000
1.798,0560 100,00000000
19.952,0000 0,20900000
2.000,0000 54,41000000

100.563,00

618.133,00

99.929,00

99.929,00

988.925,00

175.000,00

65.000,00

179.805,60

419.805,60

419.805,60

4.169,97
4.169,97

42.299,75
18.792,55
61.092,30

108.820,00
108.820,00
1.582.812,87

4.230.852,63
-228.864,23
4.001.988,40
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GMM GLOBAL MONEY MANAGERS LTD
36 Stasinou Str., 2003 Nicosia, Cyprus
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