
GMM BLUE WATER INVESTMENTS BALANCED 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 no tax  09/06-11/01 .6% Optima Bank S 50.000,00

CASH ACCOUNT IN GBP 4,8400 1,11230993 5,38

CASH ACCOUNT IN RUB 33.461,8400 0,01093289 365,83

NATIONAL BANK OF GREECE (CYPRUS) CASH IN EURO 626,86

CASH ACCOUNT IN USD 364.877,2200 0,81492951 297.349,21

EUROBANK  CYPRUS CASH EURO 108.913,71

CASH ACCOUNT IN NOK 3,9700 0,09550825 0,38

TOTAL I.1 457.261,37

TOTAL DOMESTIC INVESTMENTS (I) 457.261,37

II. FOREIGN INVESTMENTS (I)

1. BONDS-TBILLS

OTHER

VOLKSWAGEN INTL FIN 06/14/27 1.000,0000 107,44500000 107.445,00

   - 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

NATIONAL BK GREECE 8.25% 7/18/29 1.000,0000 108,57100000 108.571,00

   - Isin: XS2028846363

   -Issuer: NATIONAL BANK GREECE SA

   - Issue Date - Maturity Date 18-JUL-19 - 18-JUL-29     Interest Rate: 8.25%

   - Interest Type: Other    Source: BLOOMBERG

    - Credit Rating: Caa2

   - Other Terms: 

ΣΥΝΟΛΟ OTHER 216.016,00

FIXED

NORTHROP GRUMMAN CORP 500,0000 81,99739223 40.998,70

   - Isin: US666807BE14

   -Issuer: NORTHROP GRUMMAN CORP

   - Issue Date - Maturity Date 08-NOV-10 - 15-MAR-21     Interest Rate: 3.5%

   - Interest Type: Fixed    Source: BLOOMBERG

    - Credit Rating: Baa2

   - Other Terms: 

LAMDA 3.4% 21/7/27 370,0000 99,80000000 36.926,00

   - Isin: GRC2451207D1

   -Issuer: LAMDA DEVELOPMENT SA

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

   - Interest Type: Fixed    Source: BLOOMBERG

    - Credit Rating: 

   - Other Terms: 

CORAL AE OIL CHEMICALS 0 11/5/23 340,0000 101,75710000 34.597,41

   - 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 200,0000 95,50000000 19.100,00

   - 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: 

HELLENIC PETROLEUM 2% 04/10/24 1.000,0000 97,93900000 97.939,00

   - Isin: XS2060691719

   -Issuer: HELLENIC PETROLEUM SA

   - Issue Date - Maturity Date 04-OCT-19 - 04-OCT-24     Interest Rate: 2%

   - Interest Type: Fixed    Source: BLOOMBERG

    - Credit Rating: N/A

   - Other Terms: 

MYTILINEOS 2.5 12/01/24 CORP 1.000,0000 102,67900000 102.679,00

   - Isin: XS2010038144

   -Issuer: Mytilineos Financial Partners S.A.

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

   - Interest Type: Fixed    Source: BLOOMBERG

    - Credit Rating: BB-

   - Other Terms: 

ELLAKTOR 6.375% 12/15/24 1.000,0000 93,59200000 93.592,00

   - 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: 

KRAFT HEINZ FOODS 900,0000 85,05745253 76.551,71

   - Isin: US50077LAD82

   -Issuer: KRAFT HEINZ FOODS CO

   - Issue Date - Maturity Date 19-AUG-16 - 01-JUN-26     Interest Rate: 3%

   - Interest Type: Fixed    Source: BLOOMBERG

    - Credit Rating: Baa3
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   - Other Terms: 

TERNA 0 10/22/26 400,0000 100,30980000 40.123,92

   - Isin: GRC813119AD1

   -Issuer: TERNA ENERGY FINANCE

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

   - Interest Type: Fixed    Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

FIBRIA OVERSEAS 5.5% 01/17/27 500,0000 93,19941325 46.599,71

   - Isin: US31572UAF30

   -Issuer: FIBRIA

   - Issue Date - Maturity Date 17-JAN-17 - 17-JAN-27     Interest Rate: 5.5%

   - Interest Type: Fixed    Source: BLOOMBERG

    - Credit Rating: Ba1

   - Other Terms: 

GEKTER 2.75% 07/03/27 250,0000 98,12430000 24.531,08

   - Isin: GRC1451207D3

   -Issuer: GEK TERNA HLD ESTATE

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

   - Interest Type: Fixed    Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

ALPHA BANK 4.25% 02/13/30 1.000,0000 94,00000000 94.000,00

   - 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: 

GGB 4.20% 01/30/42 500,0000 157,95200000 78.976,00

   - Isin: GR0138015814

   -Issuer: HELLENIC REPUBLIC

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

   - Interest Type: Fixed    Source: BLOOMBERG

    - Credit Rating: BB

   - Other Terms: 

TOTAL FIXED 786.614,53

TOTAL II.1 1.002.630,53

2. NON TRADED BONDS

FIXED

Q & R CYPRUS LTD 21/7/2022 6% 430,0000 100,00000000 43.000,00

   - Isin: CY0148561711

   -Issuer: QUALITY & RELIABILITY

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

   - Interest Type: Fixed    Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

CELTONA LTD 10/06/2024 150,0000 100,00000000 15.000,00

   - 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 265,2000 100,00000000 26.520,00

   - 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 84.520,00

TOTAL II.2 84.520,00

3. ΜΕΤΟΧΕΣ ΕΙΣΗΓΜΕΝΕΣ

CNL CAPITAL EKES 4.714,0000 8,75000000 41.247,50

QUALITY & RELIABILITY SA 13.488,0000 0,27800000 3.749,66

TOTAL II.3 44.997,16

ΣΥΝΟΛΑ FOREIGN INVESTMENTS (I) (II) 1.132.147,69

TOTAL ASSETS (I) + (II) 1.589.409,06

RECEIVABLES / LIABILITIES 12.836,51

TOTAL NET ASSETS (Ι) + (ΙΙ) + RECEIVABLES - LIABILITIES 1.602.245,57

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

GMM GLOBAL MONEY MANAGERS LTD


