ALPHA ASSET
MANAGEMENT AE AAK.

Mivakag Etrevduoewv tnv 31/12/2023

ALPHA EAAHNIKQN ETAIPIKQN OMOAOIQN
Atro@. EK 114/30.6.1992 ®EK 468/8/17.7.1992

20vBeon EvepynTikoU

ASia

% NAV

® Aiabéoipa - Katabéoeig EowtepikoU

® Opohoyieg EAANvIKwV Aaveiwy

O AioBéaipa - Katabéoeig EEwTepikou

O Méoa Xpnuatayopdg E¢wTepikoU

@ Ouohoyieg ANodaTTwy Aaveiwy

O MeToxéc Mn Eionyuéveg o Zéva XpnuaTioThpia

O AmaItoeig/YTTOXPEWOEIG

2 Uvoha

AloBéoipa - Katabéoeig EcwTepikou 2.345.048,56 2,15
OpoAoyieg EAAnvIkwv Aaveiwv 29.743.779,31 27,28
AloBéoipa - KatabBéoeig EEwTepikoU 66.673,49 0,06
Méoa Xpnuatayopdg E¢wTepikou 1.997.140,00 1,83
OpoAoyieg ANodaTTWV Aaveiwv 73.075.200,81 67,02
MeTtoxé¢ Mn Eionypéveg og =éva XpnuatioTrpia 2,00 0,00
ATTaITACEIG/Y TTOXPEWOTEIG 1.813.937,01 1,66

109.041.781,18 100,00
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Mivakag Etrevduoewv tnv 31/12/2023

ALPHA EAAHNIKQN ETAIPIKQN OMOAOI'QN

Atro@. EK 114/30.6.1992 ®EK 468/8/17.7.1992

20vleon EvepynrikoU

Agia oto Nop.

AlaBéoipa - KataBéoeig Eowrepikou 2.345.048,56 2,15
Alpha Services and Holdings SA 1.695.741,73 1,56
Cash Alpha Services and Holdings SA (USD) 11.506,5600 1,00000000 11.506,56 10.428,28 0,01
Cash Alpha Services and Holdings SA (EUR) 1.685.313,4500 1,00000000 1.685.313,45 1.685.313,45 1,55
HSBC BANK PLC (MANTEAAKHZ XPHMATIZTHPIAKH A.E.M.E.Y.) 649.306,83 0,60
Cash MANTEAAKHZ XPHMATIZTHPIAKH A.E.N.E.Y. (USD) 55.690,7500 1,00000000 55.690,75 50.471,95 0,05
Cash MANTEAAKHZ XPHMATIZTHPIAKH A.E.M.E.Y. (USD) 262.968,7500 1,00000000 262.968,75 238.325,86 0,22
Cash MANTEAAKHZ XPHMATIZTHPIAKH A.E.N.E.Y. (EUR) 360.509,0200 1,00000000 360.509,02 360.509,02 0,33
OpoAoyieg EAANVIKwV Aaveiwv 29.743.779,31 27,28
>1a0epou ETmiToKiou 29.743.779,31 27,28
ATTICA ENTERPRICE HOLDIN GRC1441197B 4.538.000,0000 98,80000000 4.483.544,00 4.483.544,00 4,11
AEGEAN AIRLINES SA GRC4951193D 4.479.000,0000 97,40000000 4.362.546,00 4.362.546,00 4,00
GEK TERNA HLD ESTATE GRC1451184D 1.651.000,0000 98,68060000 1.629.216,71 1.629.216,71 1,49
HELLENIC REPUBLIC GR0124035693 1.000.000,0000 106,54100000 1.065.410,00 1.065.410,00 0,98
HELLENIC REPUBLIC GR0128016731 2.000.000,0000 86,50900000 1.730.180,00 1.730.180,00 1,59
ELVALHALCOR HELLENIC COP GRC281121BD 1.773.000,0000 90,00000000 1.595.700,00 1.595.700,00 1,46
HELLENIC REPUBLIC GR0124039737 1.000.000,0000 109,61100000 1.096.110,00 1.096.110,00 1,01
CPLP SHIPPING GRC823121AB 617.000,0000 93,30000000 575.661,00 575.661,00 0,53
LAMDA DEVELOPMENT GRC2451207D 2.741.000,0000 93,25000000 2.555.982,50 2.555.982,50 2,34
COSTAMARE PARTICIPATIONS GRC5211214B 2.683.000,0000 95,00000000 2.548.850,00 2.548.850,00 2,34
OPAP SA GRC419120AD 102.000,0000 91,60010000 93.432,10 93.432,10 0,09
TERNA ENERGY FINANCE GRC813119AD 4.339.000,0000 92,30000000 4.004.897,00 4.004.897,00 3,67
PRODEA REAL ESTATE INV GRC5091217D 4.574.000,0000 87,50000000 4.002.250,00 4.002.250,00 3,67
EMENAYSEZESQTEPKOY | | | |
AlaBéoipa - KataBéoeig E€wTepikoU 66.673,49 0,06
CITIBANK 66.673,49 0,06
Cash CITIBANK (EUR) 66.673,4900 1,00000000 66.673,49 66.673,49 0,06
Méoa Xpnuatayopdg EEwTtepikoU 1.997.140,00 1,83
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ALPHA EAAHNIKQN ETAIPIKQN OMOAOIQN
Atro@. EK 114/30.6.1992 ®EK 468/8/17.7.1992

20vleon EvepynrikoU Agia oto Nop.
FRENCH DISCOUNT T-BILL FR0128070960 2.000.000,0000 99,85700000 1.997.140,00 1.997.140,00 1,83
OpoAoyieg ANodatTwv Aaveiwv 73.075.200,81 67,02
>1a0epou ETmiToKiou 73.075.200,81 67,02
EUROBANK SA XS2579816146 1.400.000,0000 107,78900000 1.509.046,00 1.509.046,00 1,38
BANK OF CYPRUS PCL XS2648493570 2.670.000,0000 102,52000000 2.737.284,00 2.737.284,00 2,51
TITAN GLOBAL FINANCE PLC XS1716212243 2.300.000,0000 98,31800000 2.261.314,00 2.261.314,00 2,07
EUROBANK SA XS2385386029 2.600.000,0000 92,75800000 2.411.708,00 2.411.708,00 2,21
ALPHA BANK A.E XS2307437629 3.300.000,0000 97,13500000 3.205.455,00 3.205.455,00 2,94
NATIONAL BANK GREECE SA XS2028846363 4.240.000,0000 101,33900000 4.296.773,60 4.296.773,60 3,94
NATIONAL BANK GREECE SA X82595343059 3.000.000,0000 106,09200000 3.182.760,00 3.182.760,00 2,92
MYTILINEOS SA XS2337604479 4.700.000,0000 94,97500000 4.463.825,00 4.463.825,00 4,09
BANK OF CYPRUS PCL XS82355059168 100.000,0000 91,84000000 91.840,00 91.840,00 0,08
SAFE BULKERS PARTICIP GRC8261222B 400.000,0000 93,90000000 375.600,00 375.600,00 0,34
PIRAEUS FINANCIAL HLDGS XS2018638648 5.700.000,0000 101,17900000 5.767.203,00 5.767.203,00 5,29
TITAN GLOBAL FINANCE PLC XS2199268470 1.850.000,0000 97,69600000 1.807.376,00 1.807.376,00 1,66
MOTOR OIL (HELLAS) SA XS2364001151 4.700.000,0000 94,64700000 4.448.409,00 4.448.409,00 4,08
PUBLIC POWER CORP XS2314265237 4.400.000,0000 99,46600000 4.376.504,00 4.376.504,00 4,01
HELLENIC PETROLEUM FINAN XS2060691719 4.503.000,0000 97,03200000 4.369.350,96 4.369.350,96 4,01
BANK OF CYPRUS HOLDINGS XS2333239692 2.000.000,0000 97,65000000 1.953.000,00 1.953.000,00 1,79
SANI/IKOS FINANCIAL HLDG XS2367107856 2.150.000,0000 93,75100000 2.015.646,50 2.015.646,50 1,85
DANAOS CORP USY1968PAA3 4.000.000,0000 100,52100000 4.020.840,00 3.644.045,68 3,34
ALPHA BANK A.E XS2111230285 6.300.000,0000 97,35200000 6.133.176,00 6.133.176,00 5,62
HELLENIC BANK PCL XS2597995112 2.500.000,0000 109,35100000 2.733.775,00 2.733.775,00 2,51
FRIGO DEBTCO PLC XS2603999264 1.217.383,0000 46,90700000 571.037,84 571.037,84 0,52
PIRAEUS FINANCIAL HOLDINGS SA XS2121408996 3.300.000,0000 97,70800000 3.224.364,00 3.224.364,00 2,96
PIRAEUS BANK SA XS2644936259 100.000,0000 104,60100000 104.601,00 104.601,00 0,10
EUROBANK ERG SVCS HLDGS XS2562543442 4.500.000,0000 111,77600000 5.029.920,00 5.029.920,00 4,61
HELLENIC BANK PCL XS2498640056 1.000.000,0000 102,17800000 1.021.780,00 1.021.780,00 0,94
INTRALOT CAPITAL LUX XS1685702794 1.355.839,0000 98,78800000 1.339.406,23 1.339.406,23 1,23

ALPHA ASSET MANAGEMENT A.E.A.A.K. (AP.I'.E.MH. 920101000) MavemioTtnpiou 45, 306 6pogpog, AOHNA 105 64, GR
Ol OZEKA AEN EXOYN EFTYHMENH AMNMOAOZH KAI Ol MTPOHFOYMENEZ AMOAOZEIZ AEN AIAZ®AAIZOYN TIZ MEAAONTIKEZ

Print Date: 12/01/2024 02:34:19




ALPHA ASSET
MANAGEMENT AE AAK.

Mivakag Etrevduoewv tnv 31/12/2023

ALPHA EAAHNIKQN ETAIPIKQN OMOAOIQN
Atro@. EK 114/30.6.1992 ®EK 468/8/17.7.1992

20vBeon EvepynTikou Agia oto Nop.
MeToxég Mn Eionypéveg og =éva Xpnuatiothpia 2,00 0,00
AIAOOPQN XQPQN ZE EUR 2,00 0,00
FRIGO NEWCO 1 LIMITED FRIGODEBTC 2.000,0000 0,00100000 2,00 2,00 0,00
2UvoAo EvepynrikoU 107.227.844,17 98,34
ATTaIToeIc/YTTOXPEWOEIS 1.813.937,01 1,66
KabBapd Evepynriko 109.041.781,18 100,00

Mapdywya Mpoidvra E¢wTepikou

20vBeon EvepynTikouU

Tepaxia

Kardotaon MNapaywywv

Agia oto Nop.

-9.208.044,45

US 10YR NOTE (CBT) Mar24 (F10YRBONDMAR?24)

-90,0000

112,89060000

-10.160.156,25

-9.208.044,45

8,44
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ALPHA ASSET
MANAGEMENT AEAAK ALPHA EAAHNIKQN ETAIPIKQN OMOAOIQN
Atro@. EK 114/30.6.1992 ®EK 468/8/17.7.1992

Mivakag Erevdioewyv OpoAoylakwyv TitTAwyv (31/12/2023)

Z1olxeia Xpeoypdpwv ©éon kai ATToTipnon I'I::;ggg:l'rl'g:n

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

OpoéAoya ZraBepou EtmiTokiou

XS2579816146 Eurobank Ergasias SA 19/01/2023 26/01/2029  7,0000 EUR 1.400.000,00 107,79 1.509.046,00 BGN BB
- ETAIPIKO call date 26/1/28 @100

XS2385386029 Eurobank Ergasias SA 14/09/2021 14/03/2028  2,2500 EUR 2.600.000,00 92,76 2.411.708,00 BGN BB
- ETAIPIKO CALL 03/14/2027@100.00

XS2562543442 Eurobank Ergasias SA 29/11/2022 06/12/2032 10,0000 EUR 4.500.000,00 111,78 5.029.920,00 BGN B+
- ETAIPIKO COLLATERAL SUBORDINATED CALL 06/12/2027@100

XS2595343059 National Bank of Greece SA 26/09/2023 03/01/2034  8,0000 EUR 3.000.000,00 106,09 3.182.760,00 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 4.240.000,00 101,34 4.296.773,60 BGN B+
- ETAIPIKO COLLATERAL: SUBORDINATED CALL 18/07/2024@100.00

XS2307437629 Alpha Services and Holdings SA  11/03/2021 11/06/2031  5,5000 EUR 3.300.000,00 97,14 3.205.455,00 BGN B-
- ETAIPIKO COLLATERAL: SUBORDINATED CALL 11/03/26 @100

XS2111230285 Alpha Services and Holdings SA  13/02/2020 13/02/2030  4,2500 EUR 6.300.000,00 97,35 6.133.176,00 BGN B-
- ETAIPIKO COLLATERAL: SUBORDINATED CALL 13/2/25 @100

XS2597995112 HELLENIC BANK PCL 07/03/2023 14/06/2033 10,2500 EUR 2.500.000,00 109,35 2.733.775,00 BGN BB-
- ETAIPIKO call date 14/3/28 @100

XS2498640056 HELLENIC BANK PCL 15/07/2022 15/07/2025 9,0000 EUR 1.000.000,00 102,18 1.021.780,00 BGN BB
- ETAIPIKO CALL 15/07/24@100.00

XS2018638648 PIRAEUS FINANCIAL 26/06/2019 26/06/2029  9,7500 EUR 5.700.000,00 101,18 5.767.203,00 BGN B-
- ETAIPIKO COLLATERAL: SUBORDINATED CALL 26/06/24 @100

XS2121408996 PIRAEUS FINANCIAL 19/02/2020 19/02/2030  5,5000 EUR 3.300.000,00 97,71  3.224.364,00 BGN B-
- ETAIPIKO COLLATERAL: SUBORDINATED CALL 19/2/25 @100

XS2644936259 PIRAEUS FINANCIAL 06/07/2023 13/07/2028  7,2500 EUR 100.000,00 104,60 104.601,00 BGN BB-
- ETAIPIKO CALL 13/07/2027@100.00

GRC2451207D1 LAMDA Development SA 21/07/2020 21/07/2027  3,4000 EUR 2.741.000,00 93,25 2.555.982,50 EXCH NR
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ALPHA ASSET
MANAGEMENT AEAAK ALPHA EAAHNIKQN ETAIPIKQN OMOAOIQN
Atro@. EK 114/30.6.1992 ®EK 468/8/17.7.1992

Mivakag Erevdioewyv OpoAoylakwyv TitTAwyv (31/12/2023)

Z1olxeia Xpeoypdpwv ©éon kai ATToTipnon Fl::;ggg:g:n

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

- ETAIPIKO CALL 21/07/23 @100

GRC419120AD7 OPAP SA 27/10/2020 27/10/2027  2,1000 EUR 102.000,00 91,60 93.432,10 EXCH BB
- ETAIPIKO CALL 27/10/2022 @ 101.00

GR0124035693 HELLENIC REPUBLIC 12/03/2019 12/03/2029  3,8750 EUR 1.000.000,00 106,54 1.065.410,00 BGN BB+
- KPATIKO

GR0128016731 HELLENIC REPUBLIC 04/02/2020 04/02/2035 1,8750 EUR 2.000.000,00 86,51 1.730.180,00 BGN BB+
- KPATIKO

GR0124039737 HELLENIC REPUBLIC 17/01/2023 15/06/2033  4,2500 EUR 1.000.000,00 109,61 1.096.110,00 BGN BB+
- KPATIKO

GRC1451184D4 GEK Terna Holding Real Estate  04/04/2018 04/04/2025  3,9500 EUR 1.651.000,00 98,68 1.629.216,71 EXCH NR
- ETAIPIKO

XS2337604479 Mytilineos Holdings SA 28/04/2021 30/10/2026  2,2500 EUR 4.700.000,00 94,98 4.463.825,00 BGN BB
- MAKE WHOLE @50.000000 until 04/30/26/ GREEN BOND

XS2314265237 Public Power Corp SA 18/03/2021 30/03/2026  4,3750 EUR 4.400.000,00 99,47 4.376.504,00 BGN BB-
- ETAIPIKO CALL 14/8/23 @101.94

GRC4951193D4 Aegean Airlines SA 12/03/2019 12/03/2026  3,6000 EUR 4.479.000,00 97,40 4.362.546,00 EXCH NR
- ETAIPIKO

GRC8261222B1 SAFE BULKERS INC 11/02/2022 11/02/2027  2,9500 EUR  400.000,00 93,90 375.600,00 EXCH NR
- ETAIPIKO

XS2199268470 TITAN GLOBAL FINANCE PLC  09/07/2020 09/07/2027  2,7500 EUR 1.850.000,00 97,70 1.807.376,00 BGN BB
- ETAIPIKO CALL 09/01/2027@100

XS1716212243 TITAN GLOBAL FINANCE PLC  16/11/2017 16/11/2024  2,3750 EUR 2.300.000,00 98,32 2.261.314,00 BGN BB
- ETAIPIKO CALL 16/05/24@ 100

XS2364001151 MOTOR OIL FINANCE PLC 19/07/2021 19/07/2026  2,1250 EUR 4.700.000,00 94,65 4.448.409,00 BGN NR
- ETAIPIKO

XS2060691719 HELLENIC PETROLEUM FINAN 04/10/2019 04/10/2024  2,0000 EUR 4.503.000,00 97,03 4.369.350,96 BGN NR
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Z1olxeia Xpeoypdpwv

©éon kai ATToTipnon

MoToANnTTIKA
AilaBdabuion

Composite

EkdoT . . ) Ti Atia (null n Ti
“ Evapéng | Afgng (%) Atia a ek B LG

- ETAIPIKO

XS1685702794 INTRALOT CAPITAL LUX

- ETAIPIKO call 24/7/2023 @100
GRC813119AD1 TERNA ENERGY FINANCE

- ETAIPIKO

GRC5211214B5 Costamare Inc

- ETAIPIKO CALL 14/08/2023@101.50
USY1968PAA31 DANAOS CORP

- ETAIPIKO

GRC1441197B3 ATTICA ENTERPRISE HOLDIN

- ETAIPIKO

GRC281121BD8 ELVALHALCOR HELLENIC

- ETAIPIKO CALL 16/05/2024 @ 101.00
GRC5091217D9 PRODEA REAL ESTATE INV

- ETAIPIKO GREEN CALL 20/07/2025 @ 102.30
GRC823121AB9 CPLP SHIPPING

- ETAIPIKO CALL 22/10/23@101.50
XS2367107856 SANI/IKOS FINANCIAL HLDG
- ETAIPIKO CALL 11/06/23@102.81
XS2648493570 BANK OF CYPRUS PCL

- ETAIPIKO CALL 07/25/27@100
XS2355059168 BANK OF CYPRUS PCL

- KPATIKO CALL 24/06/2026 @ 100.00
XS2603999264 FRIGO DEBTCO PLC

- ETAIPIKO

XS2333239692 BANK OF CYPRUS HOLDINGS

20/09/2017

22/10/2019

25/05/2021

11/02/2021

26/07/2019

16/11/2021

20/07/2021

22/10/2021

22/07/2021

18/07/2023

16/06/2021

17/04/2023

16/04/2021

15/09/2024

22/10/2026

25/05/2026

01/03/2028

26/07/2024

16/11/2028

20/07/2028

22/10/2026

15/12/2026

25/07/2028

24/06/2027

20/04/2028

23/10/2031

5,2500

2,6000

2,7000

8,5000

3,4000

2,4500

2,3000

2,6500

5,6250

7,3750

2,5000

2,0000

6,6250

EUR

EUR

EUR

usD

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR
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1.355.839,00

4.339.000,00

2.683.000,00

4.000.000,00

4.538.000,00

1.773.000,00

4.574.000,00

617.000,00

2.150.000,00

2.670.000,00

100.000,00

1.217.383,00

2.000.000,00
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102,52

91,84

46,91

97,65

1.339.406,23

4.004.897,00

2.548.850,00

3.644.045,68

4.483.544,00

1.595.700,00

4.002.250,00

575.661,00

2.015.646,50

2.737.284,00

91.840,00

571.037,84

1.953.000,00

BGN

EXCH

EXCH
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EXCH

EXCH
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EXCH
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Z1olxeia Xpeoypdpwv ©éon kai ATToTipnon nA?ungg:g:n
, Hplvia Hulvia EmiTékio OvouaoTIKR . . . . .

- KPATIKO CALL 23/04/2026 @ 100.00
Noitrd OpodAoya

FR0128070960 FRANCE (GOVT OF) 16/10/2023 17/01/2024  0,0000 EUR 2.000.000,00 99,86 1.997.140,00 BGN
- KPATIKO
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