® ALPHA ASSET

Mivakag EtrevdUoewv Tnv 31/03/2026
ALPHA PROSPERITY Ill STEP-UP £ZYNOGETO AMOIBAIO KE®AAAIO

Atrog. E.K.658/30 .06.2025

20vlson EvepynTtikoU Agia

AlaBéoipa - KataBéoeig Ecwrepikou 1.443.067,08 0,58
AloBéoipa - Katabéoeig EEwTepikou 1.446.036,64 0,59
OpoAoyieg ANOBaTTWV Aaveiwv 242.044.057,00 98,09
Mapdaywya Mpoidévta E¢wTepikoU 945.102,75 0,38
ATTaITAOEIG/Y TTOXPEWOTEIG 885.557,90 0,36
SUvVoAd 246.763.821,37 100,00

® Aiabéoiya - Katabéoeig Ecwrepikol
® Aiobéoipa - Karabéoeig E§wTepikou
© OpoAoyieg ANodaTTV Aaveiwy
O Napdywya Mpoidvra E€wTepikoU

© ATTaITACEIG Y TIOXPEWOTEIG

ALPHA ASSET MANAGEMENT A.E.A.A.K. (AP.I.E.MH. 920101000) MavemioTnuiou 45, 306 6popog, AOHNA 105 64, GR

Ol OZEKA AEN EXOYN EFTYHMENH ANOAOZH KAI Ol MTPOHFOYMENEZ AMOAOZEIZ AEN AIAZ®AAIZOYN TIZ MEAAONTIKEZ
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ALPHA ASSET
MANAGEMENT AEAAK,

Mivakag Etrevduoewv tnv 31/03/2026

ALPHA PROSPERITY Il STEP-UP ZYNOETO AMOIBAIO KE®AAAIO

ATtrop. E.K.658/30 .06.2025

20vBeon EvepynTikou Agia oT1o Nop. % EvepynTiko
AlaBéoipa - KataBéoeig Eowrepikou 1.443.067,08 0,58
ALPHA TPATEZA ANQNYMH ETAIPIA 1.443.067,08 0,58
Cash ALPHA TPAMEZA ANQNYMH ETAIPIA(EUR) 1.443.067,0800 1,00000000 1.443.067,08 1.443.067,08 0,58
EMENAYSEZESQTEPKOY | | |
AlaBéoipa - KataBéoeig E¢wTepikoU 1.446.036,64 0,59
CITIBANK 1.446.036,64 0,59
Cash CITIBANK (EUR) 1.446.036,6400 1,00000000 1.446.036,64 1.446.036,64 0,59
OuoAoyieg ANodaTTWV Aaveiwv 242.044.057,00 98,09
Kupaivopevou ETmiTokiou 106.164.347,00 43,02
BARCLAYS PLC XS3069319468 XS3069319468 6.500.000,0000 98,82500000 6.423.625,00 6.423.625,00 2,60
BNP PARIBAS FR001400N4G7 FRO01400N4G7 6.000.000,0000 100,62600000 6.037.560,00 6.037.560,00 2,45
ALPHA BANK SA XS3219374975 XS3219374975 16.000.000,0000 96,91300000 15.506.080,00 15.506.080,00 6,28
SOCIETE GENERALE FR0014014MO1 FR0014014MO1 5.000.000,0000 97,83500000 4.891.750,00 4.891.750,00 1,98
INVESTEC PLC XS2991289203 XS2991289203 7.000.000,0000 98,69400000 6.908.580,00 6.908.580,00 2,80
HSBC HOLDINGS PLC XS2597114284 XS2597114284 3.000.000,0000 104,29300000 3.128.790,00 3.128.790,00 1,27
BANK POLSKA KASA OPIEKI XS3087255611 XS3087255611 6.500.000,0000 97,97700000 6.368.505,00 6.368.505,00 2,58
DEUTSCHE BANK AG DEOOOA4DE9Y3 DEOOOA4DE9Y3 3.000.000,0000 98,04200000 2.941.260,00 2.941.260,00 1,19
DEUTSCHE BANK AG DEOOODL19VUO DEO0OODL19VUO 6.000.000,0000 88,65000000 5.319.000,00 5.319.000,00 2,16
PKO BANK POLSKI SA XS3105979457 XS83105979457 6.500.000,0000 97,97800000 6.368.570,00 6.368.570,00 2,58
RAIFFEISEN BANK INTL XS3004031822 XS3004031822 7.500.000,0000 98,03500000 7.352.625,00 7.352.625,00 2,98
SOCIETE GENERALE FR001400M6F5 FRO01400M6F5 5.000.000,0000 104,28100000 5.214.050,00 5.214.050,00 2,11
CESKA SPORITELNA NA AS XS2852933329 XS2852933329 6.000.000,0000 102,21800000 6.133.080,00 6.133.080,00 2,49
PIRAEUS BANK SA XS3244184159 XS83244184159 7.000.000,0000 97,79000000 6.845.300,00 6.845.300,00 2,77
EUROBANK SA XS2806452145 XS2806452145 5.800.000,0000 103,16400000 5.983.512,00 5.983.512,00 2,42
SANTANDER BANK POLSKA XS3200021684 XS83200021684 7.000.000,0000 97,74200000 6.841.940,00 6.841.940,00 2,77
LA BANQUE POSTALE FR001400SWX7 FR0O01400SWX7 2.000.000,0000 98,69800000 1.973.960,00 1.973.960,00 0,80
PKO BANK POLSKI SA XS83227335422 X83227335422 2.000.000,0000 96,30800000 1.926.160,00 1.926.160,00 0,78
>1a0epou ETmiToKiou 135.879.710,00 55,06
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MANAGEMENT AEAAK,

20vBeon EvepynTikou

Mivakag Etrevduoewv tnv 31/03/2026

ATtrop. E.K.658/30 .06.2025

ALPHA PROSPERITY Il STEP-UP ZYNOETO AMOIBAIO KE®AAAIO

Agia oto Nop.

% EvepynTiko

AXA LOGISTICS EUROPE XS3224606197 XS3224606197 2.000.000,0000 97,41200000 1.948.240,00 1.948.240,00 0,79
GRENKE FINANCE PLC XS3080684551 XS3080684551 2.000.000,0000 102,79900000 2.055.980,00 2.055.980,00 0,83
BUONI POLIENNALI DEL TES IT0005413171 ITO005413171 6.000.000,0000 93,28900000 5.597.340,00 5.597.340,00 2,27
BAT NETHERLANDS FINANCE XS2589367528 XS2589367528 3.000.000,0000 106,83000000 3.204.900,00 3.204.900,00 1,30
PROSUS NV XS2430287362 XS2430287362 7.000.000,0000 93,48300000 6.543.810,00 6.543.810,00 2,65
PUBLIC POWER CORP XS3195996494 XS83195996494 19.000.000,0000 98,72500000 18.757.750,00 18.757.750,00 7,60
CTP NV XS3017990048 XS3017990048 7.000.000,0000 97,06200000 6.794.340,00 6.794.340,00 2,75
IMPERIAL BRANDS FIN NETH XS2586739729 XS2586739729 6.500.000,0000 105,26600000 6.842.290,00 6.842.290,00 2,77
METLEN ENERGY & METALS XS3238225224 XS3238225224 20.000.000,0000 96,38600000 19.277.200,00 19.277.200,00 7,81
CK HUTCHISON GROUP XS2057070182 XS2057070182 7.000.000,0000 87,75300000 6.142.710,00 6.142.710,00 2,49
AUTOSTRADE PER L'ITALIA XS2579897633 XS2579897633 2.000.000,0000 104,38100000 2.087.620,00 2.087.620,00 0,85
KOMMUNALKREDIT AUSTRIA A ATO0O00A3KDQ3 ATO000A3KDQ3 6.500.000,0000 99,22800000 6.449.820,00 6.449.820,00 2,61
ELM BV FOR JULIUS BAER XS3086867440 XS3086867440 2.000.000,0000 97,80500000 1.956.100,00 1.956.100,00 0,79
TITAN GLOBAL FINANCE PLC XS3263933049 XS83263933049 6.000.000,0000 97,62000000 5.857.200,00 5.857.200,00 2,37
BAYER AG XS2281343413 XS2281343413 4.000.000,0000 84,53200000 3.381.280,00 3.381.280,00 1,37
VONOVIA SE DEOOOA3E5SFR9 DEOOOA3E5FR9 1.000.000,0000 85,94700000 859.470,00 859.470,00 0,35
VAR ENERGI ASA XS3019303133 XS3019303133 6.000.000,0000 99,30800000 5.958.480,00 5.958.480,00 2,41
AROUNDTOWN SA XS3196024296 XS83196024296 5.000.000,0000 94,17300000 4.708.650,00 4.708.650,00 1,91
GLENCORE CAP FIN DAC XS2811096267 XS2811096267 7.000.000,0000 101,50100000 7.105.070,00 7.105.070,00 2,88
DIGITAL DUTCH FINCO BV XS2191362859 XS$2191362859 8.500.000,0000 88,10800000 7.489.180,00 7.489.180,00 3,03
PERSHING SQUARE HOLDINGS XS3062665867 XS3062665867 6.000.000,0000 99,63200000 5.977.920,00 5.977.920,00 2,42
ARCELORMITTAL SA XS2954183039 XS2954183039 7.000.000,0000 98,34800000 6.884.360,00 6.884.360,00 2,79
MAPATQTA XPHMATOOIKONOMIKA IPOIONTA EZQTEPIKOY, | | | | | |
Mapdaywya Mpoidévra E¢wTepikou 945.102,75 0,38
SWAP CITI-EIS-PROSP llI 150.000.000,0000 0,00380000 567.061,65 567.061,65 0,23
SWAP GS-EIS-PROSP Il 100.000.000,0000 0,00380000 378.041,10 378.041,10 0,15
20voAo Evepynrtikou 245.878.263,47 99,64
ATTaiToeIc/YTOXPEWOEIS 885.557,90 0,36
KaBapo Evepyntikéd 246.763.821,37 100,00
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MANAGEMENT AEAAK.
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Z1olxeia Xpeoypdpwv

©éon kai ATToTipnon

MoToANnTTIKA
AilaBdabuion

. Hplvia Hplvia EmiTokio Ov. Aia . . . . - .
OpoéAoya ZraBepou EtmiTokiou

XS83224606197 AXA SA
- ETAIPIKO 13/11/2025 - 13/05/2031 fxd 3,375%

XS3080684551 GRENKE FINANCE PLC

- ETAIPIKO 28/05/2025 - 08/04/2030 fxd 5,250%
ITO005413171  BUONI POLIENNALI DEL TES
- KPATIKO 10/06/2020-01/12/2030 fxd 1,65%
XS2589367528 BAT NETHERLANDS FINANCE

05/11/2025

22/05/2025

03/06/2020

13/02/2023

- ETAIPIKO 16/2/2023-16/2/2031 fxd 5,375% CALLABLE

XS2430287362 PROSUS NV

- ETAIPIKO 19/1/2022-19/1/2023 fxd 2,085%
XS3195996494 Public Power Corp SA

- ETAIPIKO 24/10/2025-31/10/2030 fxd 4,25%
XS3017990048 CTP NV

- ETAIPIKO 10/03/2025-10/03/2031 FXD 3,625%
XS2586739729 IMPERIAL BRANDS FIN NETH
- ETAIPIKO 15/2/2023 - 15/02/2031 fxd 5,25%
XS3238225224 METLEN ENERGY & METALS
- ETAIPIKO 26/11/2025-26/05/2031 fxd 3,875%
XS2057070182 CK HUTCHISON GROUP

- ETAIPIKO 17/10/2019-17/10/2031 fxd 1,50%
XS2579897633 AUTOSTRADE PER L ITALIA
- ETAIPIKO 24/01/2023-24/01/2031 fxd 4,75%
ATOO00A3KDQ3 KOMMUNALKREDIT AUSTRIA
- ETAIPIKO 01/04/2025-01/04/2031 fxd 4,25%
XS3086867440 ELM BV FOR JULIUS BAER

19/01/2022

16/10/2025

03/03/2025

07/02/2023

19/11/2025

08/10/2019

17/01/2023

25/03/2025

11/06/2025

13/05/2031

08/04/2030

01/12/2030

16/02/2031

19/01/2030

31/10/2030

10/03/2031

15/02/2031

26/05/2031

17/10/2031

24/01/2031

01/04/2031

19/06/2030

3,3750

5,2500

1,6500

5,3750

2,0850

4,2500

3,6250

5,2500

3,8750

1,5000

4,7500

4,2500

3,3750

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

2.000.000,00

2.000.000,00

6.000.000,00

3.000.000,00

7.000.000,00

19.000.000,00

7.000.000,00

6.500.000,00

20.000.000,00

7.000.000,00

2.000.000,00

6.500.000,00

2.000.000,00

97,41

102,80

93,29

106,83

93,48

98,72

97,06

105,27

96,39

87,75

104,38

99,23

97,80

1.948.240,00

2.055.980,00

5.5697.340,00

3.204.900,00

6.543.810,00

18.757.750,00

6.794.340,00

6.842.290,00

19.277.200,00

6.142.710,00

2.087.620,00

6.449.820,00

1.956.100,00
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©éon kai ATToTipnon
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AilaBdabuion

. Hplvia Hplvia EmiTokio Ov. Aia . . . . - .

- ETAIPIKO 19/06/2025-19/06/2030 fxd 3,375%

XS3263933049 TITAN GLOBAL FINANCE PLC  28/01/2026 04/02/2031

- ETAIPIKO 4/2/2026-4/2/2027 3,5%
XS2281343413 Bayer AG

- ETAIPIKO 07/01/2021-12/07/2031 fxd 0,625%
DEOOOA3E5FR9 VONOVIA SE

- ETAIPIKO 24/03/2021-24/03/2031 fxd 0,625%
XS3019303133 VAR ENERGI ASA

- ETAIPIKO 05/03/2025 - 12/03/2031 fxd 3,875%
XS83196024296 AROUNDTOWN SA

- ETAIPIKO 02/10/2025-02/01/2031 fxd 3,25%
XS2811096267 GLENCORE CAP FIN DAC

07/01/2021

17/03/2021

05/03/2025

25/09/2025

23/04/2024

- ETAIPIKO 29/4/2024-29/4/2031 fxd 4,154% CALLABLE

XS2191362859 DIGITAL DUTCH FINCO BV

- ETAIPIKO 26/06/2020-01/02/2031 fxd 1,25%
XS3062665867 PERSHING SQUARE

- ETAIPIKO 29/04/2025-29/04/2030 fxd 4,25%
XS2954183039 ARCELORMITTAL SA

- ETAIPIKO 13/12/2024-13/12/2031 fxd 3,50%
OpoéAoya Kupaivépevou EmiTokiou
XS3069319468 BARCLAYS PLC

- ETAIPIKO 14/05/2025-14/08/2031 var CALLABLE
FRO01400N4G7 BNP PARIBAS

- ETAIPIKO 10/01/2024-10/01/2032 var CALLABLE
XS3219374975 ALPHA TPAMEZA ANQNYMH

- ETAIPIKO 30/10/2025-30/10/2031 var CALLABLE

17/06/2020

24/04/2025

09/12/2024

07/05/2025

03/01/2024

23/10/2025

12/07/2031

24/03/2031

12/03/2031

02/01/2031

29/04/2031

01/02/2031

29/04/2030

13/12/2031

14/08/2031

10/01/2032

30/10/2031

3,5000

0,6250

0,6250

3,8750

3,2500

4,1540

1,2500

4,2500

3,5000

3,5430

4,0420

3,1250

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

6.000.000,00

4.000.000,00

1.000.000,00

6.000.000,00

5.000.000,00

7.000.000,00

8.500.000,00

6.000.000,00

7.000.000,00

6.500.000,00

6.000.000,00

16.000.000,00

97,62

84,53

85,95

99,31

94,17

101,50

88,11

99,63

98,35

98,82

100,63

5.857.200,00

3.381.280,00

859.470,00

5.958.480,00

4.708.650,00

7.105.070,00

7.489.180,00

5.977.920,00

6.884.360,00

6.423.625,00

6.037.560,00

96,91 15.506.080,00
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Mivakag Etrevduoewv tnv 31/03/2026
ALPHA ASSET ALPHA PROSPERITY Ill STEP-UP £ZYNOGETO AMOIBAIO KE®AAAIO

MANAGEMENT AEAAK. ATtrop. E.K.658/30 .06.2025

Mivakag Erevéuoewyv OpoAoylakwyv TitTAwyv (31/03/2026)

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

Hp/vw( Hp/vw( E1'r|1'0|(|o Ov. A§|a

FR0014014MO1 Societe Generale SA 24/11/2025 01/03/2032 3, 5000 5.000.000,00 97,84 4.891.750,00 BG BB
- ETAIPIKO 1/12/2025-01/03/2032 var CALLABLE

X82991289203 INVESTEC PLC 11/02/2025 19/02/2031  3,6250 EUR 7.000.000,00 98,69 6.908.580,00 BGN BBB+
- ETAIPIKO 11/02/2025 - 19/02/2031 Var

XS2597114284 HSBC Holdings PLC 06/03/2023 10/03/2032 4,7870 EUR 3.000.000,00 104,29 3.128.790,00 BGN A-

- ETAIPIKO 10/3/2023-10/3/2032 Var

XS83087255611 BANK POLSKA KASA OPIEKI 28/05/2025 04/06/2031  3,7500 EUR 6.500.000,00 97,98 6.368.505,00 BGN NR
- ETAIPIKO 04/06/2025-04/06/2031 var CALLABLE

DEOOOA4DE9Y3 DEUTSCHE BANK 06/02/2025 13/02/2031 3,3750 EUR 3.000.000,00 98,04 2.941.260,00 BGN BBB+
- ETAIPIKO 13/02/2025-13/02/2031 var CALLABLE

DEOOODL19VUO DEUTSCHE BANK 08/02/2021 17/02/2032 1,3750 EUR 6.000.000,00 88,65 5.319.000,00 BGN BBB+
- ETAIPIKO 17/2/2021-17/2/2032 var CALLABLE

XS83105979457 PKO BANK POLSKI SA 23/06/2025 30/06/2031  3,6250 EUR 6.500.000,00 97,98 6.368.570,00 BGN BBB+
- ETAIPIKO 30/6/2025-30/06/2031 var CALLABLE

X83004031822 RAIFFEISEN BANK INTL 11/02/2025 18/02/2032  3,5000 EUR 7.500.000,00 98,04 7.352.625,00 BGN A+

- ETAIPIKO 18/02/2025-18/02/2032 var CALLABLE

FRO01400M6F5 Societe Generale SA 15/11/2023 21/11/2031  4,8750 EUR 5.000.000,00 104,28 5.214.050,00 BGN BBB
- ETAIPIKO 21/11/2023-21/11/2031 var CALLABLE

XS82852933329 CESKA SPORITELNA AS 25/06/2024 03/07/2031  4,5700 EUR 6.000.000,00 102,22 6.133.080,00 BGN A

- ETAIPIKO 25/6/2024-3/7/2031 var

XS3244184159 PIRAEUS FINANCIAL 25/11/2025 02/12/2031  3,3750 EUR 7.000.000,00 97,79 6.845.300,00 BGN BBB
- ETAIPIKO 02/12/2025-02/12/2031 var CALLABLE

X82806452145 EUROBANK ERGASIAS S.A. 23/04/2024 30/04/2031  4,8750 EUR 5.800.000,00 103,16 5.983.512,00 BGN BBB-
- ETAIPIKO 30/4/2024-30/4/2031 var CALLABLE

XS83200021684 SANTANDER BANK POLSKA 30/09/2025 07/10/2031  3,5000 EUR 7.000.000,00 97,74 6.841.940,00 BGN BBB

- ETAIPIKO 07/10/2025-07/10/2031 var CALLABLE
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Hp/via Hulvia E1TITOKIO Ov. Adia
EKaomg ‘Evaping Angng m (MoodTnTa) L Adla SIS | e el

FR001400SWX7 LA BANQUE POSTALE 24/09/2025 01/04/2032 3, 5000 EU 2.000.000,00 98,70 1.973.960,00 BG BB
- ETAIPIKO 01/10/2024-01/04/2032 VARIABLE
X83227335422 PKO BANK POLSKI SA 13/11/2025 20/11/2032  3,6250 EUR 2.000.000,00 96,31 1.926.160,00 BGN BBB+

- ETAIPIKO 20/11/2025-20/11/2032 var CALLABLE

ALPHA ASSET MANAGEMENT A.E.A.A K. (AP.I'.E.MH. 920101000) MavemioTnpiou 45, 3og 6pogpog, AOHNA 105 64, GR
Ol OZEKA AEN EXOYN EFTYHMENH ANOAOZH KAI Ol MTPOHFOYMENEZ AMOAOZEIZ AEN AIAZ®AAIZOYN TIZ MEAAONTIKEZ
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