
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 1,09607059 0,16

CASH ACCOUNT IN RUB 130.890,9000 0,01089606 1.426,19

CASH ACCOUNT IN AUD 9.375,0000 0,60834651 5.703,25

EUROBANK  CYPRUS CASH EURO 868.501,20

CASH ACCOUNT IN USD 501.466,3000 0,85411684 428.310,81

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

OPTIMA- CASH IN EURO 150.000,00

TOTAL I.1 1.475.466,37

2. TRADING BONDS

FIXED

CYPRUS 9.25 19/1/2027 1.000,0000 96,60100000 96.601,00

   - Isin: XS1551761569

   - Issuer: BANK OF CYPRUS PCL

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

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: CCC

   - Other Terms: 

TOTAL FIXED 96.601,00

TOTAL I.2 96.601,00

TOTAL DOMESTIC INVESTMENTS (I) 1.572.067,37

II. FOREIGN INVESTMENTS

1. BONDS - TREASURY BILLS

STEPPED

ARGENT 0.125%  07/09/46 1.358,0000 32,84762556 44.607,08

   - Isin: US040114HW38

   - Issuer: REPUBLIC OF ARGENTINA

   - Issue Date - Maturity Date: 04-SEP-20 - 09-JUL-46     Interest Rate: .125%

   - Interest Rate Type: Stepped     Source: BLOOMBERG

    - Credit Rating: CCC+

   - Other Terms: 

TOTAL STEPPED 44.607,08

OTHER

VOLKSWAGEN INTL FIN 06/14/27 1.000,0000 101,07900000 101.079,00

   - Isin: XS1629774230

   - Issuer: VOLKSWAGEN INTL FIN NV

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

   - Interest Rate Type: Other     Source: BLOOMBERG

    - Credit Rating: Baa2

   - Other Terms: PERPETUAL CALL

INFINEON 3.625% 01/04/2028 2.000,0000 102,73200000 205.464,00

   - Isin: XS2056730679

   - Issuer: INFINEON

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

   - Interest Rate Type: Other     Source: BLOOMBERG

    - Credit Rating: BB+

   - Other Terms: 

RWE 6.625% 07/30/75 1.000,0000 98,38230270 98.382,30

   - Isin: XS1254119750

   - Issuer: RWE AG

   - Issue Date - Maturity Date: 23-JUL-15 - 30-JUL-75     Interest Rate: 6.625%

   - Interest Rate Type: Other     Source: BLOOMBERG

    - Credit Rating: Ba2

   - Other Terms: 

TOTAL OTHER 404.925,30

FIXED

DBKAZ 9.5% 12/14/20 500.000,0000 0,19553246 97.766,23

   - Isin: XS1734574137
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   - Issuer: INTL FINANCE CORP

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

   - Interest Rate Type: Fixed     Source: 

    - Credit Rating: Baa3

   - Other Terms: 

EUROPEAN INVT 6.25% 06/08/21 3.000,0000 63,35016425 190.050,49

   - Isin: AU3CB0176675

   - Issuer: EUROPEAN INVESTMENT BANK

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

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa

   - Other Terms: 

LAMDA 3.4% 21/7/27 470,0000 100,42360000 47.199,09

   - Isin: GRC2451207D1

   - Issuer: LAMDA DEVELOPMENT SA

   - Issue Date - Maturity Date: 21-JUL-20 - 21-JUL-21     Interest Rate: 3.4%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: 

   - Other Terms: 

HOUSEMARKET 5% 10/04/21 CORP 1.000,0000 102,59110000 102.591,10

   - Isin: GRC8081169B2

   - Issuer: HOUSEMARKET SA

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

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: N/A

   - Other Terms: 

INTL BK RECON & DEV 2.5% 03/03/22 1.280.000,0000 0,11184561 143.162,38

   - Isin: XS1960557467

   - Issuer: INT BK RECON & DEVELOP

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

   - Interest Rate Type: Fixed     Source: 

    - Credit Rating: Aaa

   - Other Terms: 

DBR 1.75% 07/04/22 500,0000 104,33300000 52.166,50

   - Isin: DE0001135473

   - Issuer: BUNDESREPUB. DEUTSCHLAND

   - Issue Date - Maturity Date: 13-APR-12 - 04-JUL-22     Interest Rate: 1.75%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaau

   - Other Terms: 

SUNAC CHINA 7.5% 02/01/24 2.000,0000 85,22804920 170.456,10

   - Isin: XS2075937297

   - Issuer: SUNAC

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

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba1

   - Other Terms: 

BNQ CEN TUNISIA 17/02/24 1.000,0000 90,39500000 90.395,00

   - Isin: XS1567439689

   - Issuer: CENTRAL BANK OF TUNISIA

   - Issue Date - Maturity Date: 10-FEB-17 - 17-FEB-24     Interest Rate: 5.625%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B+

   - Other Terms: 

TEVA PHARM FNC NL II,1.125%,CORP 1.000,0000 86,48500000 86.485,00

   - Isin: XS1439749281

   - Issuer: TEVA PHARM FNC NL II

   - Issue Date - Maturity Date: 25-JUL-16 - 15-OCT-24     Interest Rate: 1.125%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: BBB-

   - Other Terms: 

INTL FINANCE CORP 6.3% 11/25/24 100.000,0000 1,18533239 118.533,24

   - Isin: US45950VEM46

   - Issuer: INTL FINANCE

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

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa

   - Other Terms: 

FRIGOG 6.875% 02/12/25 1.000,0000 67,00000000 67.000,00

   - Isin: XS2114234714

   - Issuer: FRIGOGLASS FINANCE BV

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

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B-



   - Other Terms: 

TRANSPORT DE GAS 2/5/2025 1.500,0000 68,75725999 103.135,89

   - Isin: USP9308RAZ66

   - Issuer: TRANSPORT DE GAS DEL SUR

   - Issue Date - Maturity Date: 02-MAY-18 - 02-MAY-25     Interest Rate: 6.75%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B1

   - Other Terms: 

UKRAINE GOVERNMENT 6.75% 06/20/26 1.000,0000 97,54400000 97.544,00

   - Isin: XS2015264778

   - Issuer: UKRAINE GOVERNMENT

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

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B-

   - Other Terms: 

RPVIN 5.875% 03/5/27 2.000,0000 85,50478305 171.009,57

   - Isin: USY7279WAA90

   - Issuer: RENEW POWER PVT LTD

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

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: BB-

   - Other Terms: 

GEKTER 2.75% 07/03/27 1.670,0000 99,00000000 165.330,00

   - Isin: GRC1451207D3

   - Issuer: GEK TERNA HLD ESTATE

   - Issue Date - Maturity Date: 03-JUL-20 - 03-JUL-27     Interest Rate: 2.75%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

NEP 4.5%09/15/27 1.200,0000 91,92090878 110.305,09

   - Isin: USU6500TAB18

   - Issuer: NEXTERA ENERGY

   - Issue Date - Maturity Date: 25-SEP-17 - 25-SEP-27     Interest Rate: 4.5%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba1

   - Other Terms: 

DEHEHO 1.5%01/15/28 2.000,0000 99,69400000 199.388,00

   - Isin: DE000A3H2WQ0

   - Issuer: DELIVERY HERO

   - Issue Date - Maturity Date: 08-JUL-20 - 15-JAN-28     Interest Rate: 1.5%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

ARGENT 1% 07/09/29 67,4400 38,90587632 2.623,81

   - Isin: US040114HX11

   - Issuer: REPUBLIC OF ARGENTINA

   - Issue Date - Maturity Date: 09-APR-20 - 09-JUL-29     Interest Rate: 1%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: CCC+

   - Other Terms: 

XIAOMI 3.375% 04/29/30 2.000,0000 89,41407585 178.828,15

   - Isin: USY77108AA93

   - Issuer: XIAOMI CORP

   - Issue Date - Maturity Date: 29-APR-20 - 29-APR-30     Interest Rate: 3.375%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa2

   - Other Terms: 

NVDA 3.5% 04/01/40 1.200,0000 99,80440724 119.765,29

   - Isin: US67066GAG91

   - Issuer: NVIDIA CORP

   - Issue Date - Maturity Date: 31-MAR-20 - 01-APR-40     Interest Rate: 3.5%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: A3

   - Other Terms: 

GOOGL1.9% 08/15/40 1.300,0000 81,89784763 106.467,20

   - Isin: US02079KAE73

   - Issuer: GOOGLE INC-CL A

   - Issue Date - Maturity Date: 05-AUG-20 - 15-AUG-40     Interest Rate: 1.9%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aa2

   - Other Terms: 

MEX 4.75% 03/08/44 500,0000 93,49248377 46.746,24

   - Isin: US91086QBB32

   - Issuer: UNITED MEXICAN STATES



   - Issue Date - Maturity Date: 08-SEP-12 - 08-MAR-44     Interest Rate: 4.75%

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa1

   - Other Terms: 

ROMANIA 4.625% 04/03/49 1.000,0000 122,03400000 122.034,00

   - Isin: XS1968706876

   - Issuer: ROMANIA

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

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa3

   - Other Terms: 

TOTAL FIXED 2.588.982,37

TOTAL II.1 3.038.514,75

NON TRADED BONDS

FIXED

Q & R CYPRUS LTD 21/7/2022 6% 1.720,0000 100,00000000 172.000,00

   - Isin: CY0148561711

   - Issuer: QUALITY & RELIABILITY

   - Issue Date - Maturity Date: 06-MAY-19 - 21-JUL-22     Interest Rate: 6%

   - Interest Rate 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 Rate 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: GLOBO TECHNOLOGIES UK LT

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

   - Interest Rate Type: Fixed     Source: BLOOMBERG

    - Credit Rating: N/A

   - Other Terms: 

TOTAL FIXED 481.249,20

TOTAL II.2 481.249,20

3. MARGIN

MARGIN  IN USD/BETA 19.475,1400 0,85411684 16.634,05

EURO ACCOUNT IN INTERACTIVE BROKERS UK LTD 1,61

MARGIN BETA SEC IN EURO / EUREX 9.668,64

TOTAL II.3 26.304,30

4. EXCHANGE TRADED FUNDS

INCOME GREEK BOND class ATHOS 15.000,0000 10,52200000 157.830,00

VANECK CAMS CHINA BOND ETF 4.000,0000 19,64468739 78.578,75

TOTAL II.4 236.408,75

TOTAL FOREIGN INVESTMENTS (II) 3.782.477,00

TOTAL ASSETS (I) + (II) 5.354.544,37

RECEIVABLES / LIABILITIES -345.948,79

TOTAL NET ASSETS (Ι) + (ΙΙ) + RECEIVABLES - LIABILITIES 5.008.595,58

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

GMM GLOBAL MONEY MANAGERS LTD


