GMM BLUE WATER INVESTMENTS BALANCED FUND

Quarter C

Fund Composition

1110.265,63

18,05

16.661,93

DOMESTIC CASH ASSETS, DEPOSITS

NATIONAL BANK OF GREECE (CYPRUS) LTD 138,86 0,01
Cash NATIONAL BANK OF GREECE (CYPRUS) LTD (EUR) 138,8600 1,00000000 (138,86 138,86 0,01
EUROBANK CYPRUS LTD 110.126,77 8,04
Cash EUROBANK CYPRUS LTD (GBP) 4,8800 1,00000000 {4,88 5,64 0,00
Cash EUROBANK CYPRUS LTD (ZAR) 40.136,2200 1,00000000 (40.136,22 :2.008,69 0,15
Cash EUROBANK CYPRUS LTD (NOK) 3,9700 1,00000000 3,97 0,35 0,00
Cash EUROBANK CYPRUS LTD (EUR) -CASH EUR CY- i8.183,6700 1,00000000 :8.183,67 8.183,67 0,60
CASH EUROBANK CYPRUS LTD (USD) -CASH USD CY- {105.520,4800 :1,00000000 :105.520,48 i99.604,00 7,27
Cash EUROBANK CYPRUS LTD (RUB) 33.461,8400 1,00000000 :33.461,84 324,42 0,02
DOMESTIC NON -TRADING BONDS 32.000,00 2,34
Fixed Interest Rate 32.000,00 2,34
CELTONA LTD NOTE 2024 1813 15.000,0000 80,00000000 :12.000,00 12.000,00 0,88
BUKLEIA HOLDINGS LIM 3% 30/07/23 BUKLEIA 20.000,0000 100,00000000 ;20.000,00  :20.000,00 1,46

10,49

FOREIGN CASH ASSETS, DEPOSITS

TRADESTASION Securities 6.661,93 0,49
Cash TRADESTASION Securities (USD) 7.057,6500 1,00000000 :7.057,65 6.661,93 0,49
FOREIGN TRADING BONDS 1.123.992,80 i82,02
Floating Rate 141.738,86 10,34
RWE AGE XS1254119750 i50.000,0000 99,56000000 i49.780,00 (46.988,86 3,43
BANK OF CYPRUS HOLDINGS 23/10/2031 6.625% XS2333239692 i100.000,0000 :94,75000000 :94.750,00 i94.750,00 6,91
VARIABLE

Fixed Interest Rate 982.253,94 71,68
ROMANI 5 27/9/2026 XS2538440780 :100.000,0000 :100,37600000 :100.376,00 :100.376,00 :7,33
SPGB 6 31/01/29 ES0000011868 i23.000,0000 111,85800000 i25.727,34  i25.727,34 1,88
CEZCP 4.875 16/4/2025 XS0502286908 i50.000,0000 100,50900000 |50.254,50  i50.254,50 3,67
F 4.867 3/8/2027 XS2586123965 i100.000,0000 i98,88400000 :98.884,00 i98.884,00 7,22
US TREASURY N/B 31/1/2025 4.125% FIXED US91282CGG06 :300.000,0000 :98,44530000 :295.335,94 :278.776,61 20,34
EUROBANK SA 26/1/2029 7% VARIABLE XS2579816146 i100.000,0000 $104,13800000:i104.138,00 i104.138,00 i7,60
TTMTIN 4.5 15/7/2028 XS2364593579 i100.000,0000 :87,56400000 :87.564,00 :i87.564,00 6,39
DAC 8.5 1/3/2028 USY1968PAA31 i100.000,0000 :101,29200000:101.292,00 :i95.612,61 6,98
EIB 8 05/05/27 XS1605368536 :1.000.000,0000 :96,98700000 :969.870,00 :48.538,88 3,54
SANI/IKOS FINANCIAL HLDG 15/12/2026 5.625% FIXED XS2367107856 {100.000,0000 i92,38200000 i92.382,00 {92.382,00 6,74
FOREIGN NON-TRADING BONDS 21.216,00 1,55
Fixed Interest Rate 21.216,00 1,55
CULINARY SERV 1% 20/6/29 ex globo GBO00BBHXPS12 i26.520,0000 80,00000000 :21.216,00 i21.216,00 1,55
FOREIGN LISTED STOCKS 57.294,72 4,18
Athens Exchange 57.294,72 4,18
CNL CAPITAL E.K.E.S. AIFM (CR) GRS520003005 i4.714,0000 6,60000000 :31.112,40 31.112,40 2,27
QUALITY - RELIABILITY A.B.E.E.(CR) GRS396003006 :13.488,0000 0,64000000 8.632,32 8.632,32 0,63
DIMAND SA GRS525003000 §1.500,0000 11,70000000 {17.550,00 {17.550,00 1,28
Total Assets 1.351.431,08 98,62
Receivables/Liabilities 18.882,57 1,38
Net Asset Value 1.370.313,65 ;100,00

Investment Table of Debt Securities (29/09/2023)




Start Date End Date Rate (%) Feed Source (Moody's |
S&P | Fitch

Fixed Interest Rate Bonds

Floating Rate Bonds

CEZ AS XS0502286908 i16/04/2010 16/04/2025  i4,8750 BGN n/a|n/aln/a
EUROPEAN INVESTMENT BANK XS1605368536  |25/04/2017 05/05/2027  i8,0000 BGN n/a|n/a|n/a
EUROBANK S.A XS2579816146  i26/01/2023 26/01/2029  :7,0000 BGN n/a|n/a|n/a
FORD MOTOR CREDIT CO LLC XS2586123965 :13/02/2023 03/08/2027  :4,8670 BGN n/a|n/aln/a
ROMANIA XS2538440780 :27/09/2022 27/09/2026  :5,0000 BGN n/a|n/aln/a
SPAIN LETRAS DEL TESORO ES0000011868 i19/12/1997 31/01/2029  6,0000 BGN n/a|n/a|n/a
JAGUAR LAND ROVER AUTOMO XS2364593579  {14/07/2021 15/07/2028  4,5000 BGN n/a|n/aln/a
CELTONALTD 10/06/2019 10/06/2024  i3,0000 BGN n/a|n/aln/a
CULINARY SERVICES UK LIMITED GB00OBBHXPS12 :20/06/2013 20/06/2029 1,0000 BGN NULL | NULL |
SANI/IKOS FINANCIAL HLDG XS2367107856  22/07/2021 15/12/2026  i5,6250 BGN n/a|n/aln/a
BUKLEIA HOLDINGS LIMITED BUKLEIA 30/07/2021 30/07/2026  i3,0000 BGN n/a|n/a|n/a
US TREASURY N/B US91282CGG06 i31/01/2023 31/01/2025  i4,1250 BGN n/a|n/aln/a
DANAOS CORP USY1968PAA31 :11/02/2021 01/03/2028  :8,5000 B3| n/a|n/a

Start Date End Date Rate (%) Feed Source (Moody's |
S&P | Fitch

RWE AG

XS1254119750 :23/07/2015 30/07/2075

6,6250

BGN

n/aln/aln/a

BANK OF CYPRUS HOLDINGS PLC

XS2333239692  :23/04/2021 23/10/2031

6,6250

BGN

n/aln/aln/a

GMM GLOBAL MONEY MANAGERS LTD

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




