
GMM HIGH YIELD 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

CASH ACCOUNT IN GBP 0,1500 1,17536436 0,18

CASH ACCOUNT IN RUB 136.852,0500 0,01429464 1.956,25

EUROBANK  CYPRUS CASH EURO 364.733,30

NATIONAL BANK OF GREECE (CYPRUS) CASH IN EURO 320.446,37

CASH ACCOUNT IN USD 121.806,1600 0,89015489 108.426,35

TOTAL I.1 795.562,45

TOTAL DOMESTIC INVESTMENTS (I) 795.562,45

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

ICICI BANK LTD DUBAI 2.000,0000 89,17660673 178.353,21

   - Isin: US45112FAG19

   - Issuer: ICICI BANK LTD-SPON ADR

   - Issue Date - Maturity Date: 11-SEP-14 - 18-MAR-20     Interest: 3.5%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa3

   - Other Terms: 

UKRAINE GOVERNMENT 7.75% 09/01/21 1.000,0000 94,25850098 94.258,50

   - Isin: XS1303920083

   - Issuer: UKRAINE GOVERNMENT

   - Issue Date - Maturity Date: 11-NOV-15 - 01-SEP-21     Interest: 7.75%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Caa1

   - Other Terms: 

HOUSEMARKET 5% 10/04/21 CORP 1.000,0000 105,00000000 105.000,00

   - Isin: GRC8081169B2

   - Issuer: HOUSEMARKET SA

   - Issue Date - Maturity Date: 04-OCT-16 - 04-OCT-21     Interest: 5%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: N/A

   - Other Terms: 

DEHLI INT AIRPORT 3/2/2022 2.000,0000 93,13957629 186.279,15

   - Isin: XS1165980274

   - Issuer: DELHI INTERNATIONAL AIRP

   - Issue Date - Maturity Date: 03-FEB-15 - 03-FEB-22     Interest: 6.125%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba2

   - Other Terms: 

SYSTEMS SUNLIGHT ABEE 20/6/2022 1.000,0000 101,02290000 101.022,90

   - Isin: GRC8121176B9

   - Issuer: SYSTEMS SUNLIGHT ABEE

   - Issue Date - Maturity Date: 20-JUN-17 - 20-JUN-22     Interest: 4.25%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

MYTILINAIOS 6/22 3.1% 1.000,0000 100,80000000 100.800,00

   - Isin: GRC3931176B0

   - Issuer: Mytilineos Holdings SA

   - Issue Date - Maturity Date: 27-JUN-17 - 27-JUN-22     Interest: 3.1%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

NOVATEK 13/12/2022 2.000,0000 93,31048602 186.620,97

   - Isin: XS0864383723

   - Issuer: NOVATEK(NOVATEK FIN LTD)

   - Issue Date - Maturity Date: 13-DEC-12 - 13-DEC-22     Interest: 4.422%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa2

   - Other Terms: 

CORAL AE OIL CHEMICALS 0 11/5/23 1.000,0000 103,50000000 103.500,00

   - Isin: GRC8161185B1

   - Issuer: CORAL AE OIL CHEMICALS

   - Issue Date - Maturity Date: 10-MAY-18 - 11-MAY-23     Interest: 3%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

B&F COMM GARMENT IND 26/6/2023 1.070,0000 93,46000000 100.002,20

   - Isin: GRC8171186B7

   - Issuer: B&F COMM GARMENT IND SA

   - Issue Date - Maturity Date: 26-JUN-18 - 26-JUN-23     Interest: 4.95%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

ATTICA 3.4% 07/26/19 1.180,0000 100,00000000 118.000,00
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   - Isin: GRC1441197B3

   - Issuer: ATTICA HOLDINGS SA

   - Issue Date - Maturity Date: 26-JUL-19 - 26-JUL-24     Interest: 3.4%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

HELLENIC PETROLEUM 2% 04/10/24 2.000,0000 100,88300000 201.766,00

   - 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: 

REPUBLIC OF PORTUGAL 15/10/2024 500,0000 99,96261349 49.981,31

   - Isin: XS1085735899

   - Issuer: REPUBLIC OF PORTUGAL

   - Issue Date - Maturity Date: 10-JUL-14 - 15-OCT-24     Interest: 5.125%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa3

   - Other Terms: 

SALINI IMPREGILO 1.75%10/26/24-italian 1.000,0000 94,59100000 94.591,00

   - Isin: XS1707063589

   - Issuer: SALINI

   - Issue Date - Maturity Date: 26-OCT-17 - 26-OCT-24     Interest: 1.75%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: BB+

   - Other Terms: 

INTL FINANCE CORP 6.3% 11/25/24 175.000,0000 1,23639742 216.369,55

   - Isin: US45950VEM46

   - Issuer: INTL FINANCE

   - Issue Date - Maturity Date: 17-NOV-14 - 25-NOV-24     Interest: 6.3%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa

   - Other Terms: 

MYTILINEOS 2.5 12/01/24 CORP 2.000,0000 101,18700000 202.374,00

   - 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 2.000,0000 103,97600000 207.952,00

   - 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: 

RELIANCE IND 4.125 01/28/25 2.500,0000 94,22556525 235.563,91

   - Isin: USY72596BU56

   - Issuer: RELIANCE INDS

   - Issue Date - Maturity Date: 28-JAN-15 - 28-JAN-25     Interest: 4.125%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa2

   - 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

    - Credit Rating: Ba1

   - Other Terms: 

GEKTER 3.95% 5/4/25 1.000,0000 105,49900000 105.499,00

   - 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: 

BALL CORP 5.25% 07/01/25 1.000,0000 99,45967598 99.459,68

   - Isin: US058498AT38

   - Issuer: BALL

   - Issue Date - Maturity Date: 25-JUN-15 - 01-JUL-25     Interest: 5.25%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba1

   - Other Terms: 

AEGEAN AIRLINES 12/3/2026 1.350,0000 105,95000000 143.032,50

   - Isin: GRC4951193D4

   - Issuer: AEGEAN AIRLINES SA

   - Issue Date - Maturity Date: 04-MAR-19 - 12-MAR-26     Interest: 3.6%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

UKRAINE GOVERNMENT 6.75% 06/20/26 1.000,0000 112,25300000 112.253,00

   - Isin: XS2015264778

   - Issuer: UKRAINE GOVERNMENT

   - Issue Date - Maturity Date: 20-JUN-19 - 20-JUN-26     Interest: 6.75%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B-

   - Other Terms: 

TERNA 0 10/22/26 610,0000 101,49950000 61.914,70

   - 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 2.000,0000 107,62800000 215.256,00



   - 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: 

ELANCO ANIMAL HEALTH 4.9 08/28/28 1.200,0000 96,74292327 116.091,51

   - Isin: US28414HAG83

   - Issuer: ELANCO ANIM HEAL INC

   - Issue Date - Maturity Date: 26-JUN-19 - 28-AUG-28     Interest: 4.9%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa3

   - Other Terms: 

GGB 4.20% 01/30/42 1.000,0000 132,23700000 132.237,00

   - Isin: GR0138015814

   - Issuer: HELLENIC REPUBLIC

   - Issue Date - Maturity Date: 05-DEC-17 - 30-JAN-42     Interest: 4.2%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: BB-

   - Other Terms: 

REPUBLIC OF ARGENTINA 28/6/2117 600,0000 44,62168417 26.773,01

   - Isin: US040114HN39

   - Issuer: REPUBLIC OF ARGENTINA

   - Issue Date - Maturity Date: 18-MAY-18 - 28-JUN-17     Interest: 7.125%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B2

   - Other Terms: 

TOTAL FIXED 3.701.451,10

TOTAL II.1 3.809.752,10

2. NON TRADED BONDS

FIXED

Q & R UK LTD 21/7/2020 6% 2.000,0000 100,00000000 200.000,00

   - 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 2.442,4920 100,00000000 244.249,20

   - 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 509.249,20

TOTAL II.2 509.249,20

3. MARGIN

MARGIN  IN USD/BETA 139.341,1400 0,89015489 124.035,20

EURO ACCOUNT IN INTERACTIVE BROKERS UK LTD 20.000,00

MARGIN BETA SEC IN EURO / EUREX 9.668,64

TOTAL II.3 153.703,84

4. TRADED UCITS

PROSHARES  SHORT QQQ 4.000,0000 21,86220402 87.448,82

ISHARES EM LOCAL GOV BND 3.000,0000 55,47000000 166.410,00

INCOME GREEK BOND class ATHOS 15.000,0000 10,57640000 158.646,00

TOTAL II.4 412.504,82

TOTAL FOREIGN INVESTMENTS (II) 4.885.209,96

TOTAL ASSETS (I) + (II) 5.680.772,41

RECEIVABLES/LIABILITIES -19.782,32

TOTAL NET ASSETS (Ι) + (ΙΙ) + RECEIVABLES - LIABILITIES 5.660.990,09

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

GMM GLOBAL MONEY MANAGERS LTD


