Mivakag Etrevduoewyv tnv 31/12/2023

ALPHA ASSET
MANAGEMENT AEAAK ALPHA EAAHNIKO OMOAOTIIAKO

Koivi) Arégaon YMN.EO.O.-Y.O. 21241/B.352/14.4.1990 ®EK 338 B/31.5.1990

20vlBeon EvepynrikoU ASia % NAV

MeTtoxég Mn Eionypéveg oe =éva XpnuatioTrpia 3,00 0,00

ATTQITAOEIC/Y TTOXPEDTEIC 3.305.339,96 1,74 © Metoxég Mn Eionypéveg oe Zéva Xpnuatiotipia
® AmaithoeIg/YTToxXpEWOEl

Alobéoiya - KaraBéoeig EowTepikou 2.265.917,93 1,19 ’f] E Xp, o ’
O Alabéoiua - Karabéoeig Eowtepikou

Opoloyieg EAAnVIKwy Aaveiwy 127.665.625,38 67,31 O Opohoyiec EAAVIKGV Aaveiwy

Alaeéolpcx - KGTGeéO'EIQ EgUJTGpIKOl’J 327.707,59 0,17 ® A|aeéo'|pq - KGTGGéO'EIg ng'rgp"(oo

OpoAoyieg ANOBaTTWV Aaveiwv 56.110.874,53 29,58 © Opohoyieg ANodaTTwV Aaveiwv

SOvVoAa 189.675.468,39 100,00
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ALPHA EAAHNIKO OMOAOI'IAKO

Koivi) Arégaon YIMN.EO.O.-Y.0. 21241/B.352/14.4.1990 ®EK 338 B/31.5.1990

20vleon EvepynrikouU

Agia oto Nop.

AlaBéoipa - KataBéoeig Eowrepikou 2.265.917,93 1,19
Alpha Services and Holdings SA 1.984.369,50 1,05
Cash Alpha Services and Holdings SA (EUR) 1.872.719,1800 1,00000000 1.872.719,18 1.872.719,18 0,99
Cash Alpha Services and Holdings SA (USD) 123.194,9600 1,00000000 123.194,96 111.650,32 0,06
HSBC BANK PLC (MANTEAAKHZ XPHMATIZTHPIAKH A.E.M.E.Y.) 281.548,43 0,15
Cash MANTEAAKHZ XPHMATIZTHPIAKH A.E.N.E.Y. (USD) 282.322,9300 1,00000000 282.322,93 255.866,35 0,13
Cash MANTEAAKHZ XPHMATIZTHPIAKH A.E.N.E.Y. (EUR) 25.682,0800 1,00000000 25.682,08 25.682,08 0,01
OuoAoyieg EAAnvIKwv Aaveiwv 127.665.625,38 67,31
>108€p0oU ETmiTOKiOU 127.528.919,88 67,24
HELLENIC REPUBLIC GR0124039737 3.000.000,0000 109,61100000 3.288.330,00 3.288.330,00 1,73
ATTICA ENTERPRICE HOLDIN GRC1441197B 1.200.000,0000 98,80000000 1.185.600,00 1.185.600,00 0,63
HELLENIC REPUBLIC GR0124037715 21.600.000,0000 85,40000000 18.446.400,00 18.446.400,00 9,73
HELLENIC REPUBLIC GR0124038721 8.300.000,0000 90,90700000 7.545.281,00 7.545.281,00 3,98
HELLENIC REPUBLIC GR0124035693 11.000.000,0000 106,54100000 11.719.510,00 11.719.510,00 6,18
HELLENIC REPUBLIC GR0114033583 14.000.000,0000 105,58100000 14.781.340,00 14.781.340,00 7,79
HELLENIC REPUBLIC GR0138017836/ 10.800.000,0000 71,36100000 7.706.988,00 7.706.988,00 4,06
HELLENIC REPUBLIC GR0128017747 6.404.000,0000 109,74700000 7.028.197,88 7.028.197,88 3,71
HELLENIC REPUBLIC GR0128016731  30.200.000,0000 86,50900000 26.125.718,00 26.125.718,00 13,77
PRODEA REAL ESTATE INV GRC5091217D 1.170.000,0000 87,50000000 1.023.750,00 1.023.750,00 0,54
HELLENIC REPUBLIC GR0124036709  31.180.000,0000 91,97500000 28.677.805,00 28.677.805,00 15,12
Noimré 136.705,50 0,07
WARRANT GDP HELLENIC REPUBLIC GRR00000001| 40.207.500,0000 0,34000000 136.705,50 136.705,50 0,07
EMENAYZEIZ EZQTEPKOY
AloBéoipa - KataBéoeig EEwTepikou 327.707,59 0,17
CITIBANK 327.707,59 0,17
Cash CITIBANK (EUR) 327.707,5900 1,00000000 327.707,59 327.707,59 0,17
OpoAoyieg ANodaTTwv Aaveiwv 56.110.874,53 29,58
>1a0epou ETmiToKiou 56.110.874,53 29,58
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Koivi) Arégaon YIMN.EO.O.-Y.0. 21241/B.352/14.4.1990 ®EK 338 B/31.5.1990

20vleon EvepynrikouU

Agia oto Nop.

BANK OF CYPRUS HOLDINGS XS2333239692 2.000.000,0000 97,65000000 1.953.000,00 1.953.000,00 1,03
PIRAEUS FINANCIAL HLDGS XS2018638648 9.000.000,0000 101,17900000 9.106.110,00 9.106.110,00 4,80
EUROBANK SA XS2338193019 1.000.000,0000 94,45600000 944.560,00 944.560,00 0,50
HELLENIC BANK PCL XS2498640056 300.000,0000 102,17800000 306.534,00 306.534,00 0,16
NATIONAL BANK GREECE SA XS82237982769 4.300.000,0000 97,58800000 4.196.284,00 4.196.284,00 2,21
PIRAEUS FINANCIAL HOLDINGS SA XS2121408996 1.000.000,0000 97,70800000 977.080,00 977.080,00 0,52
EUROBANK ERG SVCS HLDGS XS2562543442 2.500.000,0000 111,77600000 2.794.400,00 2.794.400,00 1,47
ALPHA BANK A.E XS2111230285 7.000.000,0000 97,35200000 6.814.640,00 6.814.640,00 3,59
PIRAEUS BANK SA XS82559486019 2.000.000,0000 105,93000000 2.118.600,00 2.118.600,00 1,12
FRIGO DEBTCO PLC XS2603999264 1.826.074,0000 46,90700000 856.556,53 856.556,53 0,45
PIRAEUS FINANCIAL HOLDINGS SA XS2400040460 500.000,0000 95,74700000 478.735,00 478.735,00 0,25
ALPHA BANK SA XS82562213145 1.000.000,0000 106,00600000 1.060.060,00 1.060.060,00 0,56
NATIONAL BANK GREECE SA XS82595343059 1.500.000,0000 106,09200000 1.591.380,00 1.591.380,00 0,84
SANV/IKOS FINANCIAL HLDG XS2367107856 1.000.000,0000 93,75100000 937.510,00 937.510,00 0,49
HELLENIC BANK PCL XS2597995112 3.000.000,0000 109,35100000 3.280.530,00 3.280.530,00 1,73
ALPHA BANK SA XS2549772924 500.000,0000 102,17100000 510.855,00 510.855,00 0,27
NATIONAL BANK GREECE SA XS2028846363 6.500.000,0000 101,33900000 6.587.035,00 6.587.035,00 3,47
ALPHA BANK A.E XS2307437629 8.300.000,0000 97,13500000 8.062.205,00 8.062.205,00 4,25
BANK OF CYPRUS PCL XS2648493570 3.000.000,0000 102,52000000 3.075.600,00 3.075.600,00 1,62
BANK OF CYPRUS PCL X82355059168 500.000,0000 91,84000000 459.200,00 459.200,00 0,24
MeToxég Mn Eionypéveg og =éva Xpnuatiothpia 3,00 0,00
AIAOOPQON XQPQN ZE EUR 3,00 0,00
FRIGO NEWCO 1 LIMITED FRIGODEBTC 3.000,0000 0,00100000 3,00 3,00 0,00
2UvoAo EvepynrikoU 186.370.128,43 98,26
ATTQITNOEIC/YTTOXPEWTEIS 3.305.339,96 1,74
KabBapd Evepynriko 189.675.468,39 100,00
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ALPHA ASSET
MANAGEMENT AEAAK. ALPHA EAAHNIKO OMOAOTIIAKO

Koivi) Arégaon YMN.EO.O.-Y.O. 21241/B.352/14.4.1990 ®EK 338 B/31.5.1990

Mivakag Erevdioewyv OpoAoylakwyv TitTAwyv (31/12/2023)

ZTolxeia Xpeoypdpwv ©éon kai ATToTipnon I'I::;ggg:l'rl'g:n

EkdoT . . ) Ti Atia (null n Ti Composite
“ Evapén | Aféng (%) Atia a ek B LG i

OpoéAoya ZraBepou EtmiTokiou

XS2338193019 Eurobank Ergasias SA 05/05/2021 05/05/2027 2,0000 EUR 1.000.000,00 94,46 944.560,00 BGN BB
- ETAIPIKO CALL 05/05/26@100.00

XS2562543442 Eurobank Ergasias SA 29/11/2022 06/12/2032 10,0000 EUR 2.500.000,00 111,78 2.794.400,00 BGN B+
- ETAIPIKO COLLATERAL SUBORDINATED CALL 06/12/2027@ 100

XS2237982769 National Bank of Greece SA 08/10/2020 08/10/2026  2,7500 EUR 4.300.000,00 97,59 4.196.284,00 BGN BB
- ETAIPIKO CALL 8/10/2025@ 100.00 Senior Unsecured

XS2595343059 National Bank of Greece SA 26/09/2023 03/01/2034  8,0000 EUR 1.500.000,00 106,09 1.591.380,00 BGN BB
- ETAIPIKO COLLATERAL - SUBORDINATED CALL 3/10/2028@100

XS2028846363 National Bank of Greece SA 18/07/2019 18/07/2029  8,2500 EUR 6.500.000,00 101,34 6.587.035,00 BGN B+
- ETAIPIKO COLLATERAL: SUBORDINATED CALL 18/07/2024@100.00

XS2111230285 Alpha Services and Holdings SA  13/02/2020 13/02/2030  4,2500 EUR 7.000.000,00 97,35 6.814.640,00 BGN B-
- ETAIPIKO COLLATERAL: SUBORDINATED CALL 13/2/25 @100

XS2562213145 Alpha Services and Holdings SA  16/12/2022 16/06/2027  7,5000 EUR 1.000.000,00 106,01 1.060.060,00 BGN BB-
- ETAIPIKO CALL16/6/2026 @100

XS2549772924 Alpha Services and Holdings SA  21/10/2022 01/11/2025  7,0000 EUR 500.000,00 102,17 510.855,00 BGN BB-
- ETAIPIKO CALL 01/11/24 @100

XS2307437629 Alpha Services and Holdings SA  11/03/2021 11/06/2031  5,5000 EUR 8.300.000,00 97,14 8.062.205,00 BGN B-
- ETAIPIKO COLLATERAL: SUBORDINATED CALL 11/03/26 @100

XS2498640056 HELLENIC BANK PCL 15/07/2022 15/07/2025  9,0000 EUR 300.000,00 102,18 306.534,00 BGN BB
- ETAIPIKO CALL 15/07/24@100.00

XS2597995112 HELLENIC BANK PCL 07/03/2023 14/06/2033 10,2500 EUR 3.000.000,00 109,35 3.280.530,00 BGN BB-
- ETAIPIKO call date 14/3/28 @100

XS2121408996 PIRAEUS FINANCIAL 19/02/2020 19/02/2030 5,5000 EUR 1.000.000,00 97,71 977.080,00 BGN B-
- ETAIPIKO COLLATERAL: SUBORDINATED CALL 19/2/25 @100

XS2018638648 PIRAEUS FINANCIAL 26/06/2019 26/06/2029  9,7500 EUR 9.000.000,00 101,18 9.106.110,00 BGN B-
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- ETAIPIKO COLLATERAL: SUBORDINATED CALL 26/06/24 @100

XS2559486019 PIRAEUS FINANCIAL 02/11/2022 28/01/2027  8,2500 EUR 2.000.000,00 105,93 2.118.600,00 BGN BB-
- ETAIPIKO CALL 01/28/2027

XS2400040460 PIRAEUS FINANCIAL 03/11/2021 03/11/2027  3,8750 EUR 500.000,00 95,75 478.735,00 BGN BB-
- ETAIPIKO COLLATERAL: SUBORDINATED CALL 03/11/2026 @100

GR0138017836 HELLENIC REPUBLIC 24/03/2021 24/01/2052 1,8750 EUR 10.800.000,0 71,36 7.706.988,00 BGN BB+
- KPATIKO

GR0124036709 HELLENIC REPUBLIC 18/06/2020 18/06/2030  1,5000 EUR 31.180.000,0 91,98 28.677.805,00 BGN BB+
- KPATIKO

GR0128017747 HELLENIC REPUBLIC 11/07/2023 18/07/2038  4,3750 EUR 6.404.000,00 109,75 7.028.197,88 BGN BB+
- KPATIKO

GR0124037715 HELLENIC REPUBLIC 05/02/2021 18/06/2031  0,7500 EUR 21.600.000,0 85,40 18.446.400,00 BGN BB+
- KPATIKO

GR0124039737 HELLENIC REPUBLIC 17/01/2023 15/06/2033  4,2500 EUR 3.000.000,00 109,61 3.288.330,00 BGN BB+
- KPATIKO

GR0114033583 HELLENIC REPUBLIC 29/03/2023 15/06/2028  3,8750 EUR 14.000.000,0 105,58 14.781.340,00 BGN BB+
- KPATIKO

GR0124035693 HELLENIC REPUBLIC 12/03/2019 12/03/2029  3,8750 EUR 11.000.000,0 106,54 11.719.510,00 BGN BB+
- KPATIKO

GR0124038721 HELLENIC REPUBLIC 26/01/2022 18/06/2032  1,7500 EUR 8.300.000,00 90,91 7.545.281,00 BGN BB+
- KPATIKO

GR0128016731 HELLENIC REPUBLIC 04/02/2020 04/02/2035 1,8750 EUR 30.200.000,0 86,51 26.125.718,00 BGN BB+
- KPATIKO

GRC1441197B3 ATTICA ENTERPRISE HOLDIN  26/07/2019 26/07/2024  3,4000 EUR 1.200.000,00 98,80 1.185.600,00 EXCH NR
- ETAIPIKO

GRC5091217D9 PRODEA REAL ESTATE INV 20/07/2021 20/07/2028  2,3000 EUR 1.170.000,00 87,50 1.023.750,00 EXCH NR
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- ETAIPIKO GREEN CALL 20/07/2025 @ 102.30

XS2367107856 SANI/IKOS FINANCIAL HLDG 22/07/2021 15/12/2026  5,6250 EUR 1.000.000,00 93,75 937.510,00 BGN CCC+
- ETAIPIKO CALL 11/06/23@102.81

XS2355059168 BANK OF CYPRUS PCL 16/06/2021 24/06/2027 2,5000 EUR 500.000,00 91,84 459.200,00 BGN BB
- KPATIKO CALL 24/06/2026 @ 100.00

XS2648493570 BANK OF CYPRUS PCL 18/07/2023 25/07/2028  7,3750 EUR 3.000.000,00 102,52 3.075.600,00 BGN BB
- ETAIPIKO CALL 07/25/27@100

XS2603999264 FRIGO DEBTCO PLC 17/04/2023 20/04/2028 2,0000 EUR 1.826.074,00 46,91 856.556,53 BVAL NR
- ETAIPIKO

XS2333239692 BANK OF CYPRUS HOLDINGS 16/04/2021 23/10/2031  6,6250 EUR 2.000.000,00 97,65 1.953.000,00 BGN B
- KPATIKO CALL 23/04/2026 @ 100.00
Noitrd OpoéAoya

GRR000000010 HELLENIC REPUBLIC 24/02/2012 15/10/2042  0,0000 EUR 40.207.500,0 0,34 136.705,50 BGN BB+
- KPATIKO GDP LINKED
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