
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  12/05-12/07 .15% Optima Bank 150.000,0000 1,00000000 150.000,00

CASH ACCOUNT IN AUD 1.507,5700 0,63079543 950,97

CASH ACCOUNT IN RUB 125.281,8100 0,01152439 1.443,80

CASH ACCOUNT IN ZAR 52.988,0700 0,05878411 3.114,86

EUROBANK  CYPRUS CASH EURO 86.068,38

OPTIMA- CASH IN EURO 254,17

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

CASH ACCOUNT IN GBP 0,1500 1,16543325 0,17

CASH ACCOUNT IN CNY 43.500,0000 0,13030674 5.668,34

TOTAL I.1 268.965,45

2. OTHER COLLECTIVE INVESTMENTS UNDERTAKINGS

GMM  CYPRUS ASSETS BOND FUND 17.047,5790 11,15700000 190.199,84

TOTAL I.2 190.199,84

TOTALS DOMESTIC INVESTMENTS (I) 459.165,29

II. FOREIGN INVESTMENTS

1. BONDS - TBILLS

STEPPED

RABOBANK PERPETUAL 29/12/2049 6.5% 800,0000 134,61800000 107.694,40

   - Isin: XS1002121454

   - Issuer: COOPERATIEVE RABOBANK UA

   - Issue Date - Maturity Date 24-JAN-14 - 29-DEC-49     Interest: 6.5%

   - Interest Type: Stepped     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: PERPETUAL

TOTAL STEPPED 107.694,40

OTHER

BANCO COMERC PORTUGUES 3.871 03/27/30 1.000,0000 101,25000000 101.250,00

   - Isin: PTBIT3OM0098

   - Issuer: BANCO COMERC PORTUGUES

   - Issue Date - Maturity Date 28-SEP-19 - 27-MAR-30     Interest: 3.871%

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: B1

   - Other Terms: 

RWE 6.625% 07/30/75 1.000,0000 97,56142713 97.561,43

   - Isin: XS1254119750

   - Issuer: RWE AG

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

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: Ba2

   - Other Terms: 

ENERGIAS DE PORTUGAL 1.7% 20/4/25 1.000,0000 100,53200000 100.532,00

   - Isin: PTEDPLOM0017

   - Issuer: ENERGIAS DE PORTUGAL

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

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: Ba2

   - Other Terms: 

TOTAL OTHER 299.343,43

FIXED

DEUTCHE BANK AG 30/4/2022 2.000,0000 102,00000000 204.000,00

   - Isin: DE000DB7XHP3

   - Issuer: DEUTSCHE BANK AG

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

   - Interest Type: Fixed     Source: BLOOMBERG
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    - Credit Rating: B1

   - Other Terms: 

VEDLN 6.375% 07/30/22 4.000,0000 83,08229552 332.329,18

   - Isin: USG9328DAM23

   - Issuer: VEDANTA LTD

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Caa2

   - Other Terms: 

PETROBRAS ARGENTINA 21/7/2023 1.400,0000 81,67283743 114.341,97

   - Isin: USP7873PAE62

   - Issuer: PAMPA ENERGIA SA

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B2

   - Other Terms: 

ASIAN DEVELOPMENT BANK 2.9% 5/3/24 15.000,0000 13,14195616 197.129,34

   - Isin: XS1958237403

   - Issuer: ASIAN DEVELOPMENT BANK

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa

   - Other Terms: 

INTL FINANCE CORP 6.3% 11/25/24 100.000,0000 1,16808568 116.808,57

   - 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: 

ELLAKTOR 6.375% 12/15/24 1.000,0000 96,37800000 96.378,00

   - 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: 

FRIGOG 6.875% 02/12/25 1.000,0000 89,21900000 89.219,00

   - Isin: XS2114234714

   - Issuer: FRIGOGLASS FINANCE BV

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B-

   - Other Terms: 

PAPREC 4 31/03/25 1.000,0000 101,78900000 101.789,00

   - Isin: XS1794209459

   - Issuer: Paprec Holding S.A

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa3

   - Other Terms: 

TRANSPORT DE GAS 2/5/2025 1.500,0000 78,75378660 118.130,68

   - Isin: USP9308RAZ66

   - Issuer: TRANSPORT DE GAS DEL SUR

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B1

   - Other Terms: 

PUBLIC POWER CORP 3.875% 30/03/26 1.000,0000 104,63500000 104.635,00

   - Isin: XS2314265237

   - Issuer: PUBLIC POWER CORP SA

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: 

   - Other Terms: 

TUICRU 6.5% 15/05/26 1.000,0000 103,77800000 103.778,00

   - Isin: XS2342247355

   - Issuer: TUI AG

   - Issue Date - Maturity Date 14-MAY-21 - 15-MAY-26     Interest: 6.5%

   - Interest Type: Fixed     Source: BLOOMBERG



    - Credit Rating: NA

   - Other Terms: 

COSTAMARE PARTICIP 2.7% 25/05/2026 590,0000 102,22020000 60.309,92

   - Isin: GRC5211214B5

   - Issuer: COSTAMARE

   - Issue Date - Maturity Date 25-MAY-21 - 25-MAY-26     Interest: 2.7%

   - Interest Type: Fixed     Source: 

    - Credit Rating: 

   - Other Terms: 

RPVIN 5.875% 03/5/27 2.000,0000 89,85947492 179.718,95

   - Isin: USY7279WAA90

   - Issuer: RENEW POWER PVT LTD

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: BB-

   - Other Terms: 

EUROB 2% 05/05/27 CORP 1.000,0000 100,02800000 100.028,00

   - Isin: XS2338193019

   - Issuer: ERB HELLAS PLC

   - Issue Date - Maturity Date 05-MAY-21 - 05-MAY-27     Interest: 2%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B+

   - Other Terms: 

EUROPEAN INVT 8% 5/5/2027 20.000,0000 6,16128008 123.225,60

   - Isin: XS1605368536

   - Issuer: EUROPEAN INVESTMENT BANK

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa

   - Other Terms: 

INTRUM 3% 09/15/2027 1.000,0000 98,75000000 98.750,00

   - Isin: XS2052216111

   - Issuer: INTRUM AB

   - Issue Date - Maturity Date 19-SEP-19 - 15-SEP-27     Interest: 3%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba2

   - Other Terms: 

BRFSBZ 4.875% 01/24/30 2.000,0000 88,34399192 176.687,98

   - Isin: USP1905CJX94

   - Issuer: BRF SA

   - Issue Date - Maturity Date 19-SEP-19 - 24-JAN-30     Interest: 4.875%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba2

   - Other Terms: 

PIRAEUS BANK 5.5% 02/19/30 1.000,0000 96,29600000 96.296,00

   - Isin: XS2121408996

   - Issuer: PIRAEUS BANK SA

   - Issue Date - Maturity Date 19-FEB-20 - 19-FEB-30     Interest: 5.5%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Caa3

   - Other Terms: 

BOCHLN 6.625% 10/23/31 1.000,0000 102,80500000 102.805,00

   - Isin: XS2333239692

   - Issuer: BANK OF CYPRUS PCL

   - Issue Date - Maturity Date 23-APR-21 - 23-OCT-31     Interest: 6.625%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

PROSUS NV 3.832% 02/08/51 2.000,0000 78,09239313 156.184,79

   - Isin: USN7163RAQ67

   - Issuer: PROSUS

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa3

   - Other Terms: 

TOTAL FIXED 2.672.544,98

TOTAL II.1 3.079.582,81

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: 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 2.243,5920 100,00000000 224.359,20

   - Isin: GB00BBHXPS12

   - Issuer: GLOBO TECHNOLOGIES UK LT

   - 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 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 0,84146752 14.869,76

TOTAL II.3 39.540,01

4. EXCHANGE TRADED FUNDS

INCOME GREEK BOND class ATHOS 15.000,0000 10,87380000 163.107,00

ISHARES EM LOCAL GOV BND 2.000,0000 47,87000000 95.740,00

TOTAL II.4 258.847,00

TOTAL FOREIGN INVESTMENTS (II) 3.817.829,02

TOTAL ASSETS (I) + (II) 4.276.994,31

RECEIVABLES / LIABILITIES 131.457,43

TOTAL NET ASSETS (I) + (II) + RECEIVABLES - LIABILITIES 4.408.451,74

GMM GLOBAL MONEY MANAGERS LTD

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


