Mivakag Etrevduoewyv tnv 31/12/2023

ALPHA ASSET

MANAGEMENT AEAAK ALPHA MULTI-ASSET PROTECT 85 SYNOETO AMOIBAIO KEQAAAIO
Ap.Eykp.E.K. 378/24.6.2021

20vBeon EvepynTikoU ASia % NAV

AloBéoipa - Katabéoeig EcwTepikou 357.035,98 0,51

Méoa XpnuaTtayopdg Ecwtepikol 66.030.640,00 94,59 ® Aiabéoipa - Karabéoeic EowTepikoU

AloBéoipa - KataBéoeig EEwTepikoU 70.083,85 0,10 ® Méoa Xpnuatayopds Ecwtepikou

Méoa Xpnuatayopdc E€wTepIKoU 2.976.120,00 4,26 © Aigbéoipa - Katadéoeig EGwtepikol

Mapdywya Mpoidvia E€wTepikol 71.029.039,11] 101,75 © Méoa Xpnuarayopds Efwrepikod
@ Mapdywya Mpoidvta E€wTepikoU

ATTaITACEIG/Y TTOXPEWTEIG -70.653.379,16 -101,21

S OvoAa 69.809.539,78 100,00
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ALPHA ASSET
MANAGEMENT AEAAK.

20vleon EvepynrikouU

Mivakag Etrevduoewyv tnv 31/12/2023

ALPHA MULTI-ASSET PROTECT 85 SYNOETO AMOIBAIO KE®AAAIO
Ap.Eykp.E.K. 378/24.6.2021

Agia oto Nop.

AlaBéoipa - KataBéoeig Eowrepikou 357.035,98 0,51
Alpha Services and Holdings SA 357.035,98 0,51
Cash Alpha Services and Holdings SA (EUR) 357.035,9800 1,00000000 357.035,98 357.035,98 0,51
Méoa Xpnuatayopds EcwTepikou 66.030.640,00 94,59
HELLENIC T-BILL GR0002250190 9.000.000,0000 99,32000000 8.938.800,00 8.938.800,00 12,80
HELLENIC T-BILL GR0002249184 5.000.000,0000 99,66000000 4.983.000,00 4.983.000,00 7,14
HELLENIC T-BILL GR0000227331] 12.000.000,0000 99,95000000 11.994.000,00 11.994.000,00 17,18
HELLENIC T-BILL GR0004132586 4.000.000,0000 98,30000000 3.932.000,00 3.932.000,00 5,63
HELLENIC T-BILL GR0004133592 8.000.000,0000 97,40000000 7.792.000,00 7.792.000,00 11,16
HELLENIC T-BILL GR0004134608 3.900.000,0000 96,49000000 3.763.110,00 3.763.110,00 5,39
HELLENIC T-BILL GR0002253228 1.900.000,0000 98,29000000 1.867.510,00 1.867.510,00 2,68
HELLENIC T-BILL GR0002252212 1.400.000,0000 98,68000000 1.381.520,00 1.381.520,00 1,98
HELLENIC T-BILL GR0002254234 2.000.000,0000 98,03000000 1.960.600,00 1.960.600,00 2,81
HELLENIC T-BILL GR0000228347, 19.500.000,0000 99,58000000 19.418.100,00 19.418.100,00 27,82

AlaBéoipa - Katabéoeig E¢wTepikoU 70.083,85 0,10
CITIBANK 70.083,85 0,10
Cash CITIBANK (EUR) 70.083,8500 1,00000000 70.083,85 70.083,85 0,10
Méoa Xpnuartayopdg E¢wTepikou 2.976.120,00 4,26
FRENCH DISCOUNT T-BILL FR0127921064 1.000.000,0000 98,90800000 989.080,00 989.080,00 1,42
FRENCH DISCOUNT T-BILL FR0127921304 2.000.000,0000 99,35200000 1.987.040,00 1.987.040,00 2,85

Mapdaywya Mpoidévra E¢wTepikou 71.029.039,11 101,75
JPM SYNTH.BASKET SWAP Ref D2736029 OTC JPM 75.052.143,2000 0,94640000 71.029.039,11 71.029.039,11 101,75
20voAo EvepynrikoU 140.462.918,94 201,21
ATTQITNOEIC/YTTOXPEWTEIS -70.653.379,16 -101,21
KaBapd Evepynriko 69.809.539,78 100,00

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 AMOAOZH KAI Ol MTPOHFOYMENEZ AMNMOAOZEIZ AEN AIAZ®AAIZOYN TIZ MEAAONTIKEZ

Print Date: 12/01/2024 02:35:45




Mivakag Etrevduoewyv tnv 31/12/2023
ALPHA ASSET
MANAGEMENT AEAAK. ALPHA MULTI-ASSET PROTECT 85 XYNOETO AMOIBAIO KE®AAAIO

Ap.Eykp.E.K. 378/24.6.2021
Mivakag Erevdioewyv OpoAoylakwyv TitTAwyv (31/12/2023)
MoToAnTTIKA
AilaBdabuion

ZTolxeia Xpeoypdpwv ©éon kai ATToTipnon

Composite

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

Noitrd OudAoya

GR0000228347 HELLENIC REPUBLIC 01/11/2023 02/02/2024  0,0000 EUR 19.500.000,0 99,58 19.418.100,00 BOG BB+
- KPATIKO

GR0002254234 HELLENIC REPUBLIC 27/12/2023 28/06/2024  0,0000 EUR 2.000.000,00 98,03 1.960.600,00 BOG BB+
- KPATIKO

GR0004132586 HELLENIC REPUBLIC 07/06/2023 07/06/2024  0,0000 EUR 4.000.000,00 98,30 3.932.000,00 BOG BB+
- KPATIKO

GR0002250190 HELLENIC REPUBLIC 23/08/2023 23/02/2024  0,0000 EUR 9.000.000,00 99,32 8.938.800,00 BOG BB+
- KPATIKO

GR0002252212 HELLENIC REPUBLIC 25/10/2023 26/04/2024  0,0000 EUR 1.400.000,00 98,68 1.381.520,00 BOG BB+
- KPATIKO

GR0002253228 HELLENIC REPUBLIC 29/11/2023 31/05/2024  0,0000 EUR 1.900.000,00 98,29 1.867.510,00 BOG BB+
- KPATIKO

GR0004134608 HELLENIC REPUBLIC 06/12/2023 06/12/2024  0,0000 EUR 3.900.000,00 96,49 3.763.110,00 BOG BB+
- KPATIKO

GR0002249184 HELLENIC REPUBLIC 26/07/2023 26/01/2024  0,0000 EUR 5.000.000,00 99,66 4.983.000,00 BOG BB+
- KPATIKO

GR0004133592 HELLENIC REPUBLIC 06/09/2023 06/09/2024  0,0000 EUR 8.000.000,00 97,40 7.792.000,00 BOG BB+
- KPATIKO

GR0000227331 HELLENIC REPUBLIC 04/10/2023 05/01/2024  0,0000 EUR 12.000.000,0 99,95 11.994.000,00 BOG BB+
- KPATIKO

FR0127921304 FRANCE (GOVT OF) 25/09/2023 06/03/2024  0,0000 EUR 2.000.000,00 99,35 1.987.040,00 BGN AA
- KPATIKO

FR0127921064 FRANCE (GOVT OF) 24/04/2023 17/04/2024  0,0000 EUR 1.000.000,00 98,91 989.080,00 BGN AA

- KPATIKO
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