
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

TD no tax  11/03-12/04 .2% Optima Bank S 150.000,0000 1,00000000 150.000,00

CASH ACCOUNT IN ZAR 273,5100 0,05764220 15,77

CASH ACCOUNT IN AUD 1.507,5700 0,64884506 978,18

CASH ACCOUNT IN RUB 130.890,9000 0,01132278 1.482,05

EUROBANK  CYPRUS CASH EURO 88.842,15

CASH ACCOUNT IN USD 349.949,8600 0,85287846 298.464,70

NATIONAL BANK OF GREECE (CYPRUS) CASH IN EURO 21.464,76

OPTIMA- CASH IN EURO 209,38

CASH ACCOUNT IN GBP 0,1500 1,17358495 0,18

CASH ACCOUNT IN CNY 43.500,0000 0,13018799 5.663,18

TOTAL I.1 567.120,35

2. TRADED BONDS

FIXED

CYPRUS 9.25 19/1/2027 1.000,0000 102,81500000 102.815,00

   - 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 102.815,00

TOTAL I.2 102.815,00

TOTAL  DOMESTIC INVESTMENTS (I) 669.935,35

II. FOREIGN INVESTMENTS

1. BONDS - TREASURY BILLS

OTHER

ETEGA 2.75% 10/08/26 2.000,0000 103,28700000 206.574,00

   - Isin: XS2237982769

   - Issuer: NATIONAL BANK GREECE SA

   - Issue Date - Maturity Date: 08-OCT-20 - 08-OCT-26     Interest Rate: 2.75%

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: CCC-

   - Other Terms: 

INFINEON 3.625% 01/04/2028 1.000,0000 108,36400000 108.364,00

   - 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: 

IBERDROLA INTL BV 1.825% PERP 1.000,0000 100,45600000 100.456,00

   - Isin: XS2295333988

   - Issuer: IBERDROLA FINANZAS SAU

   - Issue Date - Maturity Date: 02-FEB-21 - 09-FEB-30     Interest Rate: 1.825%

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: BBB

   - Other Terms: 

RWE 6.625% 07/30/75 1.600,0000 98,67206823 157.875,31

   - Isin: XS1254119750

   - Issuer: RWE AG

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

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: Ba2

   - Other Terms: 

ENERGIAS DE PORTUGAL 1.7% 20/4/25 1.000,0000 99,51500000 99.515,00

   - Isin: PTEDPLOM0017

   - Issuer: ENERGIAS DE PORTUGAL

   - Issue Date - Maturity Date: 20-JAN-20 - 20-JUL-80     Interest Rate: 1.7%

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: Ba2

   - Other Terms: 

TOTAL OTHER 672.784,31

FIXED

DEUTCHE BANK AG 30/4/2022 2.000,0000 100,75000000 201.500,00

   - Isin: DE000DB7XHP3
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   - Issuer: DEUTSCHE BANK AG

   - Issue Date - Maturity Date: 27-MAY-14 - 30-APR-22     Interest Rate: 6%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B1

   - Other Terms: 

VEDLN 6.375% 07/30/22 4.000,0000 81,08315565 324.332,62

   - Isin: USG9328DAM23

   - Issuer: VEDANTA LTD

   - Issue Date - Maturity Date: 30-JAN-17 - 30-JUL-22     Interest Rate: 6.375%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Caa2

   - Other Terms: 

PETROBRAS ARGENTINA 21/7/2023 1.400,0000 78,89637527 110.454,93

   - Isin: USP7873PAE62

   - Issuer: PAMPA ENERGIA SA

   - Issue Date - Maturity Date: 07-JUL-16 - 21-JUL-23     Interest Rate: 7.375%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B2

   - Other Terms: 

ASIAN DEVELOPMENT BANK 2.9% 5/3/24 15.000,0000 13,11045149 196.656,77

   - Isin: XS1958237403

   - Issuer: ASIAN DEVELOPMENT BANK

   - Issue Date - Maturity Date: 05-MAR-19 - 05-MAR-24     Interest Rate: 2.9%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa

   - Other Terms: 

INTL FINANCE CORP 6.3% 11/25/24 100.000,0000 1,19769732 119.769,73

   - 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: 

ADANI GREEN ENERGY 6.25% 10/12/24 2.000,0000 93,99658849 187.993,18

   - Isin: XS1854172043

   - Issuer: Adani Green Energy Ltd

   - Issue Date - Maturity Date: 30-MAY-19 - 10-DEC-24     Interest Rate: 6.25%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: BB-

   - Other Terms: 

ELLAKTOR 6.375% 12/15/24 1.000,0000 92,50200000 92.502,00

   - 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: 

FRIGOG 6.875% 02/12/25 1.000,0000 90,08800000 90.088,00

   - 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: 

PAPREC 4 31/03/25 1.000,0000 101,21100000 101.211,00

   - Isin: XS1794209459

   - Issuer: Paprec Holding S.A

   - Issue Date - Maturity Date: 15-MAR-18 - 31-MAR-25     Interest Rate: 4%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa3

   - Other Terms: 

TRANSPORT DE GAS 2/5/2025 1.500,0000 74,21492537 111.322,39

   - Isin: USP9308RAZ66

   - Issuer: TRANSPORT DE GAS DEL SUR

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B1

   - Other Terms: 

PUBLIC POWER CORP 3.875% 30/03/26 2.000,0000 101,73400000 203.468,00

   - Isin: XS2314265237

   - Issuer: PUBLIC POWER CORP SA

   - Issue Date - Maturity Date: 18-MAR-21 - 30-MAR-26     Interest Rate: 3.875%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: 

   - Other Terms: 

RPVIN 5.875% 03/5/27 2.000,0000 90,45117271 180.902,35

   - 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: 

EUROPEAN INVT 8% 5/5/2027 20.000,0000 5,98741094 119.748,22

   - Isin: XS1605368536

   - Issuer: EUROPEAN INVESTMENT BANK

   - Issue Date - Maturity Date: 05-MAY-17 - 05-MAY-27     Interest Rate: 8%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa

   - Other Terms: 

MOH GA 1.9% 23/03/28 260,0000 100,27050000 26.070,33

   - Isin: GRC4261213D5

   - Issuer: Motor Oil Hellas Corinth Refin

   - Issue Date - Maturity Date: 23-MAR-21 - 23-MAR-28     Interest Rate: 1.9%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: 

   - Other Terms: 

PROSUS NV 3.832% 02/08/51 2.000,0000 75,42260128 150.845,20

   - Isin: USN7163RAQ67

   - Issuer: PROSUS

   - Issue Date - Maturity Date: 08-DEC-20 - 08-FEB-51     Interest Rate: 3.832%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa3

   - Other Terms: 

TOTAL FIXED 2.216.864,72

TOTAL II.1 2.889.649,03

2. NON TRADED BONDS

FIXED

Q & R CYPRUS LTD 21/7/2022 6% 1.505,0000 100,00000000 150.500,00

   - 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 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 2.243,5920 100,00000000 224.359,20

   - Isin: GB00BBHXPS12

   - Issuer: CULINARY SERVICES UK LIMITED

   - 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 439.859,20

TOTAL II.2 439.859,20

3. MARGIN

EURO ACCOUNT IN INTERACTIVE BROKERS UK LTD 1,61

MARGIN BETA SEC IN EURO / EUREX 24.668,64

MARGIN  IN USD/BETA 17.671,2200 0,85287846 15.071,40

TOTAL II.3 39.741,65

4. EXCHANGE TRADED FUNDS

PROSHARES ULTRA VIX ST  ETF 4.000,0000 4,81876333 19.275,05

INCOME GREEK BOND class ATHOS 15.000,0000 10,79690000 161.953,50

ISHARES EM ASIA MLCL GOV BND 1.000,0000 81,53000000 81.530,00

VANECK CAMS CHINA BOND ETF 4.000,0000 20,25586354 81.023,45

TOTAL II.4 343.782,00

TOTAL FOREIGN INVESTMENTS (II) 3.713.031,88

TOTAL ASSETS (I) + (II) 4.382.967,23

RECEIVABLES / LIABILITIES 42.086,92

TOTAL NET ASSETS (Ι) + (ΙΙ) + RECEIVABLES - LIABILITIES 4.425.054,15

GMM GLOBAL MONEY MANAGERS LTD



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


