GMM BLUE WATER INVESTMENTS BALANCED FUND

MUTUAL FUNDS INVESTMENT TABLE 2023

QUARTER A

Mutual Fund Assets Line Up

Quantity

Value at Currency

DOMESTIC CASH ASSETS, DEPOSITS 69.777,87 5,01
NATIONAL BANK OF GREECE (CYPRUS) LTD 5.596,86 0,40
Cash NATIONAL BANK OF GREECE (CYPRUS) LTD (EUR) 5.596,8600 1,00000000 5.596,86 5.596,86 0,40
EUROBANK CYPRUS LTD 64.181,01 4,60
Cash EUROBANK CYPRUS LTD (NOK) 3,9700 1,00000000 3,97 0,35 0,00
Cash EUROBANK CYPRUS LTD (GBP) 4,8800 1,00000000 4,88 5,55 0,00
Cash EUROBANK CYPRUS LTD (ZAR) 80.271,7700 1,00000000 80.271,77 4.153,24 0,30
Cash EUROBANK CYPRUS LTD (EUR) -CASH EUR CY- 42.592,8000 1,00000000 42.592,80 42.592,80 3,06
Cash EUROBANK CYPRUS LTD (RUB) 33.461,8400 1,00000000 33.461,84 395,27 0,03
CASH EUROBANK CYPRUS LTD (USD) -CASH USD CY- 18.524,2600 1,00000000 18.524,26 17.033,80 1,22
DOMESTIC NON -TRADING BONDS 35.000,00 2,51
Fixed Interest Rate 35.000,00 2,51
CELTONA LTD NOTE 2024 1813 15.000,0000 100,00000000 15.000,00 15.000,00 1,08
BUKLEIA HOLDINGS LIM 3% 30/07/23 BUKLEIA 20.000,0000 100,00000000 20.000,00 20.000,00 1,43

FOREIGN CASH ASSETS, DEPOSITS 6.777,04 0,49
TRADESTASION Securities 6.777,04 0,49
Cash TRADESTASION Securities (USD) 7.370,0300 1,00000000 7.370,03 6.777,04 0,49
FOREIGN TRADING BONDS 1.187.788,57 85,21
Floating Interest Rate 131.176,20 9,41
BANK OF CYPRUS HOLD 23/10/2031 6.625 % VARIABLE XS2333239692 100.000,0000 85,80700000 85.807,00 85.807,00 6,16
RWE AGE XS1254119750 50.000,0000 98,67800000 49.339,00 45.369,20 3,25




Fixed Interest Rate 1.056.612,37 75,80
TTMTIN 4.5 15/7/2028 XS2364593579 100.000,0000 82,09900000 82.099,00 82.099,00 5,89
CEZCP 4.875 16/4/2025 XS0502286908 50.000,0000 101,49500000 50.747,50 50.747,50 3,64
SPGB 6 31/01/29 ES0000011868 23.000,0000 116,13500000 26.711,05 26.711,05 1,92
SANI/IKOS FINANCIAL HLDG 15/12/2026 5.625 % FIXED XS2367107856 100.000,0000 92,69500000 92.695,00 92.695,00 6,65
DAC 8.5 1/3/2028 USY1968PAA31 100.000,0000 97,20300000 97.203,00 89.382,07 6,41
T 2.625 30/6/2023 US9128284U17 90.000,0000 99,49610000 89.546,48 82.341,59 5,91
EBRD 0 13/4/2023 XS2468427104 3.000.000,0000 97,68200000 2.930.460,00 12.919,34 0,93
EIB 8 05/05/27 XS1605368536 1.000.000,0000 99,08300000 990.830,00 51.265,30 3,68
T 6.25 15/8/2023 US912810EQ77 300.000,0000 100,44530000 301.335,94 277.090,52 19,88
EUROBANK SA 26/1/2029 3.875% VARIABLE XS2579816146 100.000,0000 97,30300000 97.303,00 97.303,00 6,98
SOFTBK 4 20/4/2023 XS1811213781 100.000,0000 99,57400000 99.574,00 99.574,00 7,14
PUBLIC POWER CORP 30/3/2026 3,875%FIXED XS2314265237 100.000,0000 94,48400000 94.484,00 94.484,00 6,78
FOREIGN NON-TRADING BONDS 21.216,00 1,52
Fixed Interest Rate 21.216,00 1,52
CULINARY SERV 1% 20/6/29 ex globo GBOOBBHXPS12 26.520,0000 80,00000000 21.216,00 21.216,00 1,52
FOREIGN LISTED STOCKS 59.824,67 4,29
Athens Exchange 59.824,67 4,29
CNL CAPITAL E.K.ES. D.O.E.E. (KO). (KO) GRS520003005 4.714,0000 7,30000000 34.412,20 34.412,20 2,47
QUALITY - RELIABILITY A.B.E.E.(KO) GRS396003006 13.488,0000 0,54400000 7.337,47 7.337,47 0,53
DIMAND SA GRS525003000 1.500,0000 12,05000000 18.075,00 18.075,00 1,30
Total Assets 1.380.384,15 99,03
Receivables/Liablities 13.495,70 0,97
Net Assets 1.393.879,85 100,00

éFixed Interest Rate Bonds

Isin

Bonds Investnents Table (31/3/2023

Issue Date
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Maturity Date

Interest Rate (%) :

Price Source

{Moody's | S&P |
H Fitch

SOFTBANK GROUP CORP

XS1811213781

20/04/2018

20/04/2023

4,0000

BVAL (BID)

n/a|n/a|n/a




CEZ AS XS0502286908 16/04/2010 16/04/2025 4,8750 BVAL (BID) nfa|n/a|nl/a
EUROPEAN INVESTMENT BANK XS1605368536 25/04/2017 05/05/2027 8,0000 BVAL (BID) n/a|n/a|nla
EUROBANK S.A XS2579816146 26/01/2023 26/01/2029 7,0000 BVAL (BID) nfa|n/a|nl/a
PUBLIC POWER CORP SA (ATH) XS2314265237 18/03/2021 30/03/2026 4,3750 BVAL (BID) n/a|n/a|nla
SPAIN LETRAS DEL TESORO ES0000011868 19/12/1997 31/01/2029 6,0000 BVAL (BID) n/a|n/a|nla
JAGUAR LAND ROVER AUTOMO XS2364593579 14/07/2021 15/07/2028 4,5000 BVAL (BID) n/a|n/a|nla
CELTONA LTD 1813 10/06/2019 10/06/2024 3,0000 NOT LISTED/ :in/a|n/a|n/a
CULINARY SERVICES UK LIMITED GB0OOBBHXPS12 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) n/a|n/a|nla
SANI/IKOS FINANCIAL HLDG XS2367107856 22/07/2021 15/12/2026 5,6250 BVAL (BID) n/a|n/a|nla
BUKLEIA HOLDINGS LIMITED BUKLEIA 30/07/2021 30/07/2023 3,0000 NOT LISTED/ in/a|n/a|nl/a
US TREASURY N/B US9128284U17 02/07/2018 30/06/2023 2,6250 BVAL (BID) n/a|n/a|n/a
US TREASURY N/B US912810EQ77 16/08/1993 15/08/2023 6,2500 BVAL (BID) n/a|n/a|n/a
DANAOS CORP USY1968PAA31 11/02/2021 01/03/2028 8,5000 BVAL (BID) B3| n/a|n/a
Floating Interest Rate Bonds

RWE AG XS1254119750 23/07/2015 30/07/2075 6,6250 BVAL (BID) n/a|n/a|n/a
BANK OF CYPRUS HOLDINGS PLC XS2333239692 23/04/2021 23/10/2031 6,6250 BVAL (BID) n/a|n/a|n/a




