
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 1,16207454 0,17

CASH ACCOUNT IN AUD 1.507,5700 0,62131097 936,67

CASH ACCOUNT IN RUB 125.281,8100 0,01185690 1.485,45

EUROBANK  CYPRUS CASH EURO 113.732,20

CASH ACCOUNT IN CNY 43.500,0000 0,13360589 5.811,86

OPTIMA- CASH IN EURO 141,77

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

CASH ACCOUNT IN ZAR 52.988,0700 0,05693820 3.017,05

TOTAL I.1 146.589,93

2. OTHER COLLECTIVE INVESTMENTS UNDERTAKINGS

GMM  CYPRUS ASSETS BOND FUND 29.478,8740 11,20510000 330.313,73

TOTAL I.2 330.313,73

TOTALS DOMESTIC INVESTMENTS (I) 476.903,66

II. FOREIGN INVESTMENTS

1. BONDS - TBILLS

OTHER

TRAFIGURA GROUP 7.5% 31/07/24 1.000,0000 109,64900000 109.649,00

   - Isin: XS2033327854

   - Issuer: TRAFIGURA FUNDING SA

   - Issue Date - Maturity Date: 31-JUL-19 - 31-JUL-24    Interest Rate: 7.5%

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: B1

   - Other Terms: 

CHINA WATER AFF 4.85% 18/05/26 2.000,0000 86,62492443 173.249,85

   - Isin: XS2320779213

   - Issuer: China Water Affairs Group LTD

   - Issue Date - Maturity Date: 18-MAY-21 - 18-MAY-26    Interest Rate: 4.85%

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: Ba3

   - Other Terms: 

ALPHA 2.5% 23/03/28 1.000,0000 99,12700000 99.127,00

   - Isin: XS2388172855

   - Issuer: ALPHA BANK SA

   - Issue Date - Maturity Date: 23-SEP-21 - 23-MAR-28    Interest Rate: 2.5%

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: 

   - Other Terms: 

BANCO COMERC PORTUGUES 3.871 03/27/30 1.000,0000 102,98700000 102.987,00

   - Isin: PTBIT3OM0098

   - Issuer: BANCO COMERC PORTUGUES

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

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: B1

   - Other Terms: 

HDFCB 3.7 PERP 25/8/2046 2.000,0000 86,15769928 172.315,40

   - Isin: USY3119PFH74

   - Issuer: HDFCB

   - Issue Date - Maturity Date: 25-AUG-21 - 25-AUG-46    Interest Rate: 3.7%

   - Interest Type: Other     Source: BLOOMBERG

    - Credit Rating: Ba3

   - Other Terms: 

RWE 6.625% 07/30/75 1.000,0000 99,93695483 99.936,95

   - 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: 

TOTAL OTHER 757.265,20

FIXED

DEUTCHE BANK AG 30/4/2022 2.000,0000 101,47900000 202.958,00

   - Isin: DE000DB7XHP3

   - 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: 

PETROBRAS ARGENTINA 21/7/2023 1.400,0000 85,12911305 119.180,76

   - 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 13,45745320 201.861,80

   - 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: 

TATAIN 5.95% 31/07/24 2.000,0000 93,31548493 186.630,97

   - Isin: XS1090889947
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   - Issuer: ABJA Investment Co

   - Issue Date - Maturity Date: 31-JUL-14 - 31-JUL-24    Interest Rate: 5.95%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba2

   - Other Terms: 

INTL FINANCE CORP 6.3% 11/25/24 100.000,0000 1,19667831 119.667,83

   - 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 1.000,0000 98,28200000 98.282,00

   - 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 88,03400000 88.034,00

   - 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: 

ASIAN INFRASTR 2.5% 24/03/25 5.000,0000 13,23980921 66.199,05

   - Isin: XS2318315921

   - Issuer: ASIAN INFRASTR INVESTMENT BANK

   - Issue Date - Maturity Date: 24-MAR-21 - 24-MAR-25    Interest Rate: 2.5%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa

   - Other Terms: 

PAPREC 4 31/03/25 1.000,0000 101,81900000 101.819,00

   - 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 80,68917869 121.033,77

   - 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: 

INTL BK RECON 4.25% 01/22/26 15.000,0000 3,84123922 57.618,59

   - Isin: XS2288098457

   - Issuer: INTL FINANCE CORP

   - Issue Date - Maturity Date: 12-JAN-21 - 22-JAN-26    Interest Rate: 4.25%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Aaa

   - Other Terms: 

SANIIK FIN HOL 5.625% 15/12/26 1.000,0000 102,07700000 102.077,00

   - Isin: XS2367107856

   - Issuer: SANI IKOS

   - Issue Date - Maturity Date: 22-JUL-21 - 15-DEC-26    Interest Rate: 5.625%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: B1

   - Other Terms: 

RPVIN 5.875% 03/5/27 2.000,0000 90,73754210 181.475,08

   - 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 5,89634969 117.926,99

   - 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: 

INTRUM 3% 09/15/2027 1.000,0000 99,62500000 99.625,00

   - Isin: XS2052216111

   - Issuer: INTRUM AB

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba2

   - Other Terms: 

JAGUAR LAND ROVER 4.5% 15/7/28 1.000,0000 98,66500000 98.665,00

   - Isin: XS2364593579

   - Issuer: JAGUAR LAND ROVER AUTOMO

   - Issue Date - Maturity Date: 14-JUL-21 - 15-JUL-28    Interest Rate: 4.5%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba2e

   - Other Terms: 

PUBLIC POWER CORP 3.375% 31/07/28 1.000,0000 103,39600000 103.396,00

   - Isin: XS2359929812

   - Issuer: PUBLIC POWER CORP SA

   - Issue Date - Maturity Date: 21-JUL-21 - 31-JUL-28    Interest Rate: 3.375%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: 

   - Other Terms: 

BRFSBZ 4.875% 01/24/30 2.000,0000 86,61542448 173.230,85

   - Isin: USP1905CJX94



   - Issuer: BRF SA

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Ba2

   - Other Terms: 

PIRAEUS BANK 5.5% 02/19/30 1.000,0000 98,00000000 98.000,00

   - Isin: XS2121408996

   - Issuer: PIRAEUS BANK SA

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Caa3

   - Other Terms: 

BOCHLN 6.625% 10/23/31 1.000,0000 103,56100000 103.561,00

   - Isin: XS2333239692

   - Issuer: BANK OF CYPRUS PCL

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

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: NA

   - Other Terms: 

ROMANIA 3.375% 28/01/2050 1.000,0000 98,55100000 98.551,00

   - Isin: XS2109813142

   - Issuer: ROMANIA

   - Issue Date - Maturity Date: 28-JAN-21 - 28-JAN-50    Interest Rate: 3.375%

   - Interest Type: Fixed     Source: BLOOMBERG

    - Credit Rating: Baa3

   - Other Terms: 

TOTAL FIXED 2.539.793,69

TOTAL II.1 3.297.058,89

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: 1813

   - 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: GLOBO TECHNOLOGIES UK LT

   - 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 0,86363244 15.261,44

TOTAL II.3 39.931,69

4. EXCHANGE TRADED FUNDS

INCOME GREEK BOND class ATHOS 15.000,0000 10,84960000 162.744,00

TOTAL II.4 162.744,00

TOTAL FOREIGN INVESTMENTS 3.939.593,78

TOTAL ASSETS (I) + (II) 4.416.497,44

RECEIVABLES / LIABILITIES 31.113,30

TOTAL NET ASSETS (Ι) + (ΙΙ) + RECEIVABLES - LIABILITIES 4.447.610,74

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

GMM GLOBAL MONEY MANAGERS LTD


