
GMM  CYPRUS ASSETS BOND FUND

MUTUAL FUND ASSETS LINE UP    PIECES PRICE TOTAL VALUE

ON LAST DAY OF THE QUARTER ON LAST DAY OF THE QUARTER

I.  DOMESTIC INVESTMENTS

1. CASH ASSETS DEPOSITS

TD   05/03-05/03 .5% EUROBANK CYPR 200.000,0000 1,00000000 200.000,00

TD   20/12-20/03 .1% NATIONAL BANK 200.451,2300 1,00000000 200.451,23

TD   24/09-23/09 .3% NATIONAL BANK 100.088,2200 1,00000000 100.088,22

CASH ACCOUNT IN GBP 27,1700 1,17536436 31,93

ALPHA BANK CYPRUS -  CASH IN EURO 330.000,00

NATIONAL BANK OF GREECE (CYPRUS) CASH IN EURO 401.471,15

CASH ACCOUNT IN USD 1,5500 0,89015489 1,38

EUROBANK  CYPRUS CASH EURO 84.866,95

TOTAL I.1 1.316.910,86

TOTAL DOMESTIC INVESTMENTS (I) 1.316.910,86

II. FOREIGN INVESTMENTS

1. BONDS-TREASURY BILLS

OTHER

VOLKSWAGEN INTL FIN 06/14/27 1.000,0000 108,30100000 108.301,00

   - 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

TOTAL OTHER 108.301,00

FIXED

CYPRUS 6.10 20/4/2020 200,0000 104,80000000 20.960,00

   - 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 109,36800000 9.843,12

   - 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 500,0000 113,33200000 56.666,00

   - 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 113,53700000 4.541,48

   - 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 112,19400000 11.219,40

   - 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: 

HELLENIC PETROLEUM 2% 04/10/24 1.000,0000 100,88300000 100.883,00

   - 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: 

MYTILINEOS 2.5 12/01/24 CORP 1.000,0000 101,18700000 101.187,00

   - Isin: XS2010038144

   - Issuer: Mytilineos Holdings SA

   - Issue Date - Maturity Date: 22-NOV-19 - 01-DEC-24     Interest: 2.5%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

ELLAKTOR 6.375% 12/15/24 1.750,0000 103,97600000 181.958,00

   - Isin: XS2092381107

   - Issuer: ELLAKTOR SA

   - Issue Date - Maturity Date: 12-DEC-19 - 15-DEC-24     Interest: 6.375%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B

   - Other Terms: 

BANCO SANTANDER SA 2.000,0000 103,25000000 206.500,00

   - Isin: XS1793250041

   - Issuer: SANTANDER INTL DEBT SA

   - Issue Date - Maturity Date: 12-MAR-18 - 19-MAR-25     Interest: 4.75%

   - Interest Type: Fixed     Source: BLOOMBERG
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    - Credit Rating: Ba1

   - Other Terms: 

REP OF CYPRUS 4/11/2025 100,0000 123,21700000 12.321,70

   - 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: 

GGB 1.875% 07/23/2026 1.000,0000 105,92400000 105.924,00

   - Isin: GR0118019679

   - Issuer: HELLENIC REPUBLIC

   - Issue Date - Maturity Date: 23-JUL-19 - 23-JUL-26     Interest: 1.875%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: BB-

   - Other Terms: 

TERNA 0 10/22/26 850,0000 101,49950000 86.274,58

   - Isin: GRC813119AD1

   - Issuer: TERNA ENERGY FINANCE

   - Issue Date - Maturity Date: 15-OCT-19 - 22-OCT-26     Interest: 2.6%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

CYPRUS 9.25 19/1/2027 3.000,0000 107,62800000 322.884,00

   - 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: CCC

   - Other Terms: 

CYPRUS  2.375% 25/9/2028 100,0000 115,63800000 11.563,80

   - 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: 

GGB 3.875% 12/03/2029 1.000,0000 120,91800000 120.918,00

   - Isin: GR0124035693

   - Issuer: HELLENIC REPUBLIC

   - Issue Date - Maturity Date: 12-MAR-19 - 12-MAR-29     Interest: 3.875%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: BB-

   - Other Terms: 

CYPRUS 2.75% 02/26/34 100,0000 123,01100000 12.301,10

   - 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 128,41700000 12.841,70

   - Isin: XS1989383788

   - 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 1.378.786,88

ZERO COUPON

HELLENIC TBILL 01/03/2020 1.000,0000 100,00000000 100.000,00

   - Isin: GR0002191576

   - Issuer: HELLENIC REPUBLIC

   - Issue Date - Maturity Date: 05-JUL-19 - 03-JAN-20     Interest: 0%

   - Interest Type: Zero Coupon     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

TOTAL ZERO COUPON 100.000,00

TOTAL II.1 1.587.087,88

2. NON TRADED BONDS

FIXED

Q & R UK LTD 21/7/2020 6% 750,0000 100,00000000 75.000,00

   - Isin: CY0148561711

   - Issuer: QUALITY & RELIABILITY

   - Issue Date - Maturity Date: 06-MAY-19 - 21-JUL-20     Interest: 6%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

CELTONA LTD 10/06/2024 650,0000 100,00000000 65.000,00

   - Isin: 

   - Issuer: CELTONA LTD

   - Issue Date - Maturity Date: 10-JUN-19 - 10-JUN-24     Interest: 3%

   - Interest Type: Fixed     Source: 

    - Credit Rating: NA

   - Other Terms: 

CULINARY SERV 1% 20/6/29ex globo 1.798,0560 100,00000000 179.805,60

   - Isin: GB00BBHXPS12

   - Issuer: CULINARY SERV EXGLOBO TECHN UK

   - Issue Date - Maturity Date: 20-JUN-13 - 20-JUN-29     Interest: 1%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: N/A

   - Other Terms: 

TOTAL FIXED 319.805,60

TOTAL II.2 319.805,60

3. LISTED STOCKS



QUALITY & RELIABILITY SA 19.952,0000 0,18800000 3.750,98

TOTAL II.3 3.750,98

4. MARGIN

MARGIN BETA SEC IN EURO / EUREX 42.303,45

EURO ACCOUNT IN INTERACTIVE BROKERS UK LTD 19.223,23

TOTAL II.4 61.526,68

5. TRADED UCITS

ISHARES EM LOCAL GOV BND 2.000,0000 55,47000000 110.940,00

TOTAL II.5 110.940,00

TOTAL FOREIGN INVESTMENTS (II) 2.083.111,14

TOTAL ASSETS (I) + (II) 3.400.022,00

RECEIVABLES/LIABILITIES -15.982,17

TOTAL NET ASSETS (Ι) + (ΙΙ) + RECEIVABLES - LIABILITIES 3.384.039,83

INVESTMENT IN UNITS OF THE UCITS HAS NOT GUARANTEED RETURN AND PAST PERFORMANCE DOES NOT GUARANTEE FUTURE RETURNS

GMM GLOBAL MONEY MANAGERS LTD


