GMM HIGH YIELD BOND FUND

MUTUAL FUNDS INVESTMENTS TABLE 2022

Quarter: B

Mutual Fund Assets Line Up

Value at
Currency

450.600,04

DOMESTIC CASH ASSETS, DEPOSITS 16,68
NATIONAL BANK OF GREECE (CYPRUS) LTD 21.464,76 0,79
Cash NATIONAL BANK OF GREECE (CYPRUS) LTD (EUR) 21.464,7600 1,00000000 21.464,76 21.464,76 0,79
EUROBANK CYPRUS LTD 429.135,28 15,88
Cash EUROBANK CYPRUS LTD (AUD) 1.507,5700 1,00000000 1.507,57 998,46 0,04
CASH EUROBANK CYPRUS LTD (EUR) -CASH EUR CY- 178.073,2800 1,00000000 178.073,28 178.073,28 6,59
Cash EUROBANK CYPRUS LTD (CNY) 43.500,0000 1,00000000 43.500,00 6.247,85 0,23
Cash EUROBANK CYPRUS LTD (RUB) 125.281,8100 1,00000000 125.281,81 2.221,13 0,08
CASH EUROBANK CYPRUS LTD (USD) -CASH USD CY 247.709,2400 1,00000000 247.709,24 238.480,06 8,83
CASH EUROBANK CYPRUS LTD (GBP) -CASH GBP CY 0,1500 1,00000000 0,15 0,17 0,00
Cash EUROBANK CYPRUS LTD (ZAR) 52.988,0700 1,00000000 52.988,07 3.114,33 0,12
DOMESTIC NON -TRADING BONDS 215.500,00 7,98
Fixed Interest Rate 215.500,00 7,98
Q & RCYPRUS LTD 21/7/2022 6% CY0148561711 150.500,0000 100,00000000 150.500,00 150.500,00 5,57
CELTONA LTD NOTE 2024 N/A 65.000,0000 100,00000000 65.000,00 65.000,00 2,41
DOMESTIC BOND FUNDS 338.224,73 12,52
GMM CYPRUS ASSETS BOND FUND CYF000000119 34.000,9780 9,94750000 338.224,73 338.224,73 12,52

FOREIGN CASH ASSETS, DEPOSITS 36.026,63 1,33
Optima Bank S.A. 141,77 0,01
Cash Optima Bank S.A. (EUR) 141,7700 1,00000000 141,77 141,77 0,01
INTERACTIVE BROKERS 1,61 0,00
Cash INTERACTIVE BROKERS (EUR) 1,6100 1,00000000 1,61 1,61 0,00
BETA SECURITIES SA 35.883,25 1,33
Cash BETA SECURITIES SA (EUR) 19.874,2000 1,00000000 19.874,20 19.874,20 0,74
Cash BETA SECURITIES SA (USD) 16.628,6000 1,00000000 16.628,60 16.009,05 0,59
FOREIGN TRADING BONDS 1.258.807,55 46,60
Fixed Interest Rate 1.258.807,55 46,60
RBLX 3.875 1/5/2030 USU7502FAA94 100.000,0000 81,02700000 81.027,00 78.008,09 2,89
SANIIK 5.625 15/12/2026 XS2367107856 200.000,0000 86,46400000 172.928,00 172.928,00 6,40
DAC 8.5 1/3/2028 USY1968PAA31 200.000,0000 99,35000000 198.700,00 191.296,81 7,08
SHIMAO 4 3/4 07/03/22 XS1637274124 200.000,0000 11,78200000 23.564,00 22.686,05 0,84
TRAGAS 6.75 02/05/25 USP9308RAZ66 150.000,0000 87,39900000 131.098,50 126.214,02 4,67
TUICRU 6.5 15/05/26 XS2342247355 100.000,0000 70,50000000 70.500,00 70.500,00 2,61
PUBLIC POWER CORP 30/3/2026 3,875%FIXED XS2314265237 100.000,0000 87,74900000 87.749,00 87.749,00 3,25
IFC 6.3 25/11/24 US45950VEM46 i 7.000.000,0000 98,60200000 6.902.140,00 84.056,60 3,11
BHARTI 3.975 3/6/2170 USV6703DAC84 200.000,0000 83,66000000 167.320,00 161.085,97 5,96
IFC 8.25 30/1/2023 XS1760804424 120.000,0000 97,15900000 116.590,80 21.499,71 0,80
FRIGOGLASS FINANCE BV 6.875 12/02/2025 XS2114234714 100.000,0000 53,55400000 53.554,00 53.554,00 1,98
PESAAR 7.375 21/07/23 USP7873PAE62 90.000,0000 98,13200000 88.318,80 85.028,21 3,15
EIB 3.75 17/7/2024 X§2205081297 4.000.000,0000 61,25700000 2.450.280,00 43.441,14 1,61
EBRD 0 13/4/2023 XS52468427104 | 13.000.000,0000 61,35900000 7.976.670,00 60.759,95 2,25
FOREIGN NON-TRADING BONDS 224.359,20 8,30
Fixed Interest Rate 224.359,20 8,30
CULINARY SERV 1% 20/6/29 ex globo GB00BBHXPS12 224.359,2000 100,00000000 224.359,20 224.359,20 8,30
FOREIGN BOND FUNDS 153.156,00 5,67
BOND FUNDS 153.156,00 5,67
INCOME GREEK BOND FUND CLASS ATHOS GRF000171006 15.000,0000 10,21040000 153.156,00 153.156,00 5,67
Total Assets 2.676.674,15 99,08
Receivables/Liabilities 24.848,74 0,92




Net Assets i 2701.522,89 100,00

Derivatives Positions

Mutual Fund Assets Line Up Isin Quantity ‘ Price % NAV
Currency

DERIVATIVES 253.634,35 9,39
EURO E-MINI FUT Sep22 4,0000 1,05380000 263.450,00 253.634,35 9,39

Bonds Investments Table (30/06/2022)

_ Isin Issue Date ‘ Maturity Date Interest (%) |Source of Priceg Mooldzitscth&P

Fixed Interest Rate Bonds

EUROPEAN INVESTMENT BANK XS§2205081297 17/07/2020 17/07/2024 3,7500 BVAL (BID) in/a|n/a|n/a
FRIGOGLASS FINANCE BV XS2114234714 12/02/2020 12/02/2025 6,8750 BVAL (BID) iB3|B-|NULL
PUBLIC POWER CORP SA (ATH) XS2314265237 18/03/2021 30/03/2026 3,8750 BVAL (BID) in/a|n/a|n/a
QUALITY & RELIABILITY CYPRUS LTD CY0148561711 06/05/2019 21/07/2022 5,0000 NOT LISTED / {NULL | NULL |
TUI AG (EX.PREUSSAG AG) XS2342247355 06/05/2021 15/05/2026 6,5000 BVAL (BID) in/a|n/a|n/a
INTL FINANCE CORP XS1760804424 30/01/2018 30/01/2023 8,2500 BVAL (BID) in/a|n/a|n/a
INTL FINANCE CORP US45950VEM46 07/11/2014 25/11/2024 6,3000 BVAL (BID) iAaa|AAA|
CELTONALTD N/A 10/06/2019 10/06/2024 3,0000 NOT LISTED / in/a|n/a|n/a
PAMPA ENERGIA ADR USP7873PAE62 07/07/2017 21/07/2023 7,3750 BVAL (BID) in/a|n/a|n/a
SHIMAO GROUP HLDGS LTD XS1637274124 03/07/2017 03/07/2028 4,7500 BVAL (BID) in/a|n/a|n/a
CULINARY SERVICES UK LIMITED GBOOBBHXPS12 20/06/2013 20/06/2029 1,0000 NOT LISTED / iNULL | NULL |
EUROPEAN BK RECON & DEV XS2468427104 13/04/2022 13/04/2023 0,0000 BVAL (BID) in/a|n/a|n/a
SANI/IKOS FINANCIAL HLDG XS2367107856 22/07/2021 15/12/2026 5,6250 BVAL (BID) in/a|n/a|n/a
TRANSPORT DE GAS DEL SUR USP9308RAZ66 26/04/2018 02/05/2025 6,7500 BVAL (BID) in/a|n/a|n/a
DANAOS CORP USY1968PAA31 11/02/2021 01/03/2028 8,5000 BVAL (BID) iB3|n/a|n/a
ROBLOX Corp USU7502FAA94 29/10/2021 01/05/2030 3,8750 BVAL (BID) in/a|n/a|n/a
NETWORK 12| LTD USV6703DAC84 03/03/2021 03/06/2170 3,9750 BVAL (BID) in/a|n/a|n/a

GMM GLOBAL MONEY MANAGERS LTD

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



