
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 1,09597449 0,16

CASH ACCOUNT IN AUD 9.375,0000 0,61184533 5.736,05

EUROBANK  CYPRUS CASH EURO 939.021,74

CASH ACCOUNT IN USD 166.571,0700 0,89301661 148.750,73

NATIONAL BANK OF GREECE (CYPRUS) CASH IN EURO 21.524,76

CASH ACCOUNT IN RUB 551.227,0500 0,01255808 6.922,35

TOTAL I.1 1.121.955,79

2. TRADED BONDS

FIXED

CYPRUS 9.25 19/1/2027 1.000,0000 92,30500000 92.305,00

   - Isin: XS1551761569

   - Issuer: BANK OF CYPRUS PCL

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: CCC

   - Other Terms: 

TOTAL FIXED 92.305,00

TOTAL I.2 92.305,00

TOTALS DOMESTIC INVESTMENTS (I) 1.214.260,79

II. FOREIGN INVESTMENTS

1. BONDS - TREASURY BILLS

OTHER

VOLKSWAGEN INTL FIN 06/14/27 1.000,0000 99,75000000 99.750,00

   - Isin: XS1629774230

   - Issuer: VOLKSWAGEN INTL FIN NV

   - Issue Date - Maturity Date: 14-JUN-17 - 14-JUN-27     Interest Rate: 3.875%

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: Baa2

   - Other Terms: PERPETUAL CALL

INFINEON 3.625% 01/04/2028 2.000,0000 99,50000000 199.000,00

   - Isin: XS2056730679

   - Issuer: INFINEON

   - Issue Date - Maturity Date: 01-OCT-19 - 01-APR-28     Interest Rate: 3.625%

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: BB+

   - Other Terms: 

TOTAL OTHER 298.750,00

FIXED

US TREASURY 15/07/20 1.50% 600,0000 89,34700929 53.608,21

   - Isin: US9128282J89

   - Issuer: US TREASURY N/B

   - Issue Date - Maturity Date: 17-JUL-17 - 15-JUL-20     Interest Rate: 1.5%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa

   - Other Terms: 

DBKAZ 9.5% 12/14/20 500.000,0000 0,21486146 107.430,73

   - Isin: XS1734574137

   - Issuer: INTL FINANCE CORP

   - Issue Date - Maturity Date: 14-DEC-17 - 14-DEC-20     Interest Rate: 9.5%

   - Interest Type: Fixed     Source: 

    - Credit Rating: Baa3

   - Other Terms: 

EUROPEAN INVT 6.25% 06/08/21 3.000,0000 64,52398434 193.571,95

   - Isin: AU3CB0176675

   - Issuer: EUROPEAN INVESTMENT BANK

   - Issue Date - Maturity Date: 08-JUN-11 - 08-JUN-21     Interest Rate: 6.25%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa
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   - Other Terms: 

UKRAINE GOVERNMENT 7.75% 09/01/21 1.000,0000 92,09590998 92.095,91

   - Isin: XS1303920083

   - Issuer: UKRAINE GOVERNMENT

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Caa1

   - Other Terms: 

HOUSEMARKET 5% 10/04/21 CORP 1.000,0000 102,74760000 102.747,60

   - Isin: GRC8081169B2

   - Issuer: HOUSEMARKET SA

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: N/A

   - Other Terms: 

INTL BK RECON & DEV 2.5% 03/03/22 1.030.000,0000 0,11180450 115.158,63

   - Isin: XS1960557467

   - Issuer: INT BK RECON & DEVELOP

   - Issue Date - Maturity Date: 11-MAR-19 - 03-MAR-22     Interest Rate: 2.5%

   - Interest Type: Fixed     Source: 

    - Credit Rating: Aaa

   - Other Terms: 

INTL FINANCE 6.375% 04/11/22 65.000,0000 1,30494788 84.821,61

   - Isin: XS1596058419

   - Issuer: INTL FINANCE CORP

   - Issue Date - Maturity Date: 11-APR-17 - 11-APR-22     Interest Rate: 6.375%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa

   - Other Terms: 

CORAL AE OIL CHEMICALS 0 11/5/23 1.000,0000 102,00000000 102.000,00

   - Isin: GRC8161185B1

   - Issuer: CORAL AE OIL CHEMICALS

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

B&F COMM GARMENT IND 26/6/2023 1.070,0000 92,73570000 99.227,20

   - Isin: GRC8171186B7

   - Issuer: B&F COMM GARMENT IND SA

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

SUNAC CHINA 7.5% 02/01/24 2.000,0000 89,33023754 178.660,48

   - Isin: XS2075937297

   - Issuer: SUNAC

   - Issue Date - Maturity Date: 01-NOV-19 - 01-FEB-24     Interest Rate: 7.5%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba1

   - Other Terms: 

ATTICA 3.4% 07/26/19 730,0000 83,93140000 61.269,92

   - Isin: GRC1441197B3

   - Issuer: ATTICA HOLDINGS SA

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

INTL FINANCE CORP 6.3% 11/25/24 175.000,0000 1,21857404 213.250,46

   - Isin: US45950VEM46

   - Issuer: INTL FINANCE

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa

   - Other Terms: 

ELLAKTOR 6.375% 12/15/24 2.000,0000 84,01600000 168.032,00

   - Isin: XS2092381107

   - Issuer: ELLAKTOR SA

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B

   - Other Terms: 

RELIANCE IND 4.125 01/28/25 2.500,0000 97,02536167 242.563,40

   - Isin: USY72596BU56

   - Issuer: RELIANCE INDS



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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa2

   - Other Terms: 

FRIGOG 6.875% 02/12/25 1.000,0000 68,17500000 68.175,00

   - Isin: XS2114234714

   - Issuer: FRIGOGLASS FINANCE BV

   - Issue Date - Maturity Date: 12-FEB-20 - 12-FEB-25     Interest Rate: 6.875%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B-

   - Other Terms: 

BANCO SANTANDER SA 2.000,0000 90,25000000 180.500,00

   - Isin: XS1793250041

   - Issuer: BANCO SANTANDER SA

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba1

   - Other Terms: 

UKRAINE GOVERNMENT 6.75% 06/20/26 1.000,0000 101,81800000 101.818,00

   - Isin: XS2015264778

   - Issuer: UKRAINE GOVERNMENT

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B-

   - Other Terms: 

REPUBLIC OF S.AFRICA 3.75% 24/07/26 1.000,0000 99,97700000 99.977,00

   - Isin: XS1090107159

   - Issuer: REPUBLIC OF SOUTH AFRICA

   - Issue Date - Maturity Date: 17-JUL-14 - 24-JUL-26     Interest Rate: 3.75%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: BB

   - Other Terms: 

DELHI INTL AIRPORT 6.125% 10/31/2026 2.000,0000 86,88426505 173.768,53

   - Isin: USY2R27RAB56

   - Issuer: DELHI INTL AIRPORT

   - Issue Date - Maturity Date: 20-OCT-16 - 31-OCT-26     Interest Rate: 6.125%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba2

   - Other Terms: 

RPVIN 5.875% 03/5/27 2.000,0000 85,97249509 171.944,99

   - Isin: USY7279WAA90

   - Issuer: RENEW POWER PVT LTD

   - Issue Date - Maturity Date: 29-JAN-20 - 03-MAY-27     Interest Rate: 5.875%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: BB-

   - Other Terms: 

ALPHA BANK 4.25% 02/13/30 2.000,0000 84,73400000 169.468,00

   - Isin: XS2111230285

   - Issuer: ALPHA BANK SA

   - Issue Date - Maturity Date: 13-FEB-20 - 13-FEB-30     Interest Rate: 4.25%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: CCC

   - Other Terms: 

ROMANIA 4.625% 04/03/49 1.000,0000 114,59200000 114.592,00

   - Isin: XS1968706876

   - Issuer: ROMANIA

   - Issue Date - Maturity Date: 27-MAR-19 - 03-APR-49     Interest Rate: 4.625%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa3

   - Other Terms: 

SOCIEDAD 4.25% 01/22/50 2.000,0000 88,20146455 176.402,93

   - Isin: USP8718AAM82

   - Issuer: SOCIEDAD QUIMICA Y MINERA DE C

   - Issue Date - Maturity Date: 22-JAN-20 - 22-JAN-50     Interest Rate: 4.25%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa1

   - Other Terms: 

REPUBLIC OF ARGENTINA 28/6/2117 1.400,0000 34,64190034 48.498,66

   - Isin: US040114HN39

   - Issuer: REPUBLIC OF ARGENTINA

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B2

   - Other Terms: 



TOTAL FIXED 3.119.583,21

TOTAL II.1 3.418.333,21

2. NON TRADED BONDS

FIXED

Q & R CYPRUS 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 Rate: 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 Rate: 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 SERVICES UK LTD

   - Issue Date - Maturity Date: 20-JUN-13 - 20-JUN-29     Interest Rate: 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 19.475,1400 0,89301661 17.391,62

EURO ACCOUNT IN INTERACTIVE BROKERS UK LTD 20.518,44

MARGIN BETA SEC IN EURO / EUREX 9.668,64

TOTAL II.3 47.578,70

4. EXCHANGE TRADED FUNDS

INCOME GREEK BOND class ATHOS 15.000,0000 10,34450000 155.167,50

TOTAL II.4 155.167,50

TOTALS FOREIGN INVESTMENTS (II) 4.130.328,61

TOTAL ASSETS (I) + (II) 5.344.589,40

RECEIVABLES / LIABILITIES -8.147,96

TOTAL ΝΕΤ ASSETS (Ι) + (ΙΙ) + RECEIVABLES - LIABILITIES 5.336.441,44

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

GMM GLOBAL MONEY MANAGERS LTD


