Mivakag Etrevduoewv Tnv 30/09/2026
ALPHA ASSET ALPHA BANCASSURANCE EE104 ZYNOETO AMOIBAIO KED®AAAIO

MANAGEMENT AEAAK Ap. Eykp. E.K. 426 / 04.10.2022

20vBeon EvepynTikoU ASia

AlaBéoipa - KataBéoeig Ecwrepikou 352.987,40 1,08
OpoAoyieg EAAnvIkwv Aaveiwv 1.242.878,00 3,81 ® Aadéoipa - Katabéoeic EGwTepIkoU
AloBéoipa - KatabBéoeig EEwTepikoU 184.086,52 0,56 ® Opoloyieg EAAnvikwv Aaveiwv
Opohoyieg ANOBaTIWV Aaveiwy 24.377.813,00 74,70 © Aiadeoipa - Katabéaeig EgwtepikoU
Mapdywya Mpoiévia EcwTepikoU 6.498.180,83 19,91 © Ouohoyieg AMoBamriov Aaveiwy

@ Mapdywya Mpoidévta Ecwtepikol
ATTQITACEIG/Y TTOXPEWTEIG -20.723,37 -0,06
SOvoAd 32.635.222,38 100,00

ALPHA ASSET MANAGEMENT A.E.A.A.K. (AP.I'.E.MH. 920101000) ZXtadiou 40, 7og 6po¢pog, AOHNA 105 64, GR
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ALPHA BANCASSURANCE EE104 ZYNOGETO AMOIBAIO KED®AAAIO

20vBeon EvepynTikou Agia oT1o Nop. % EvepynTiko
AlaBéoipa - KataBéoeig Eowrepikou 352.987,40 1,08
ALPHA TPATEZA ANQNYMH ETAIPIA 352.987,40 1,08
Cash ALPHA TPAMEZA ANQNYMH ETAIPIA(EUR) 352.987,4000 1,00000000 352.987,40 352.987,40 1,08
OuoAoyieg EAAnvIKwv Aaveiwv 1.242.878,00 3,81
>T100epoU ETiTOKiOU 1.242.878,00 3,81
HELLENIC REPUBLIC GR0124038721 GR0124038721 1.400.000,0000 88,77700000 1.242.878,00 1.242.878,00 3,81
EMENAYZEIZ EZQTEPKOY |
AloBéoipa - KataBéoeig EEwTepikoU 184.086,52 0,56
CITIBANK 184.086,52 0,56
Cash CITIBANK (EUR) 184.086,5200 1,00000000 184.086,52 184.086,52 0,56
OpoAoyieg ANodatTwv Aaveiwv 24.377.813,00 74,70
Kupaivépevou ETTiTokiou 14.540.421,00 44 .55
INTESA SANPAOLO SPA IT0005611550 ITO005611550 1.500.000,0000 97,62900000 1.464.435,00 1.464.435,00 4,49
NATWEST GROUP PLC XS2898838516 XS2898838516 1.300.000,0000 96,69600000 1.257.048,00 1.257.048,00 3,85
CITIGROUP INC XS2577826386 XS2577826386 1.000.000,0000 97,64500000 976.450,00 976.450,00 2,99
ALPHA BANK SA XS3292029769 XS3292029769 1.500.000,0000 94,71200000 1.420.680,00 1.420.680,00 4,35
UBS GROUP AG CH1305916897 CH1305916897 1.100.000,0000 98,61600000 1.084.776,00 1.084.776,00 3,32
COMMERZBANK AG DE0O00CZ45YV9 DE000CZ45YV9 1.000.000,0000 98,11100000 981.110,00 981.110,00 3,01
ING GROEP NV XS2554745708 XS2554745708 800.000,0000 104,33900000 834.712,00 834.712,00 2,56
MORGAN STANLEY XS2404028230 XS2404028230 1.300.000,0000 83,88000000 1.090.440,00 1.090.440,00 3,34
UNICREDIT SPA IT0005631921 ITO005631921 1.000.000,0000 96,75200000 967.520,00 967.520,00 2,96
NATIONAL BANK GREECE SA XS3238244282 XS3238244282 2.000.000,0000 94,98700000 1.899.740,00 1.899.740,00 5,82
NATIONAL BANK GREECE SA XS2940309649 XS2940309649 200.000,0000 97,74200000 195.484,00 195.484,00 0,60
HSBC HOLDINGS PLC XS2621539910 XS2621539910 1.200.000,0000 101,84400000 1.222.128,00 1.222.128,00 3,74
DEUTSCHE BANK AG DEO0OODL19VUO DEO0OODL19VUO 1.300.000,0000 88,14600000 1.145.898,00 1.145.898,00 3,51
>1a0epou ETmiToKiou 9.837.392,00 30,14
VONOVIA SE XS3222746375 XS83222746375 1.000.000,0000 94,17700000 941.770,00 941.770,00 2,89
BNP PARIBAS FR0014009LQ8 FR0014009LQ8 1.100.000,0000 88,22000000 970.420,00 970.420,00 2,97
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Agia oto Nop.

% EvepynTiko

PUBLIC POWER CORP XS2929387996 XS2929387996 2.700.000,0000 99,16300000 2.677.401,00 2.677.401,00 8,20
CTP NV XS$2919892179 X82919892179 1.300.000,0000 93,89500000 1.220.635,00 1.220.635,00 3,74
AUTOSTRADE PER L'ITALIA XS2775027043 XS2775027043 1.000.000,0000 98,42000000 984.200,00 984.200,00 3,02
ATHENS INTERNATIONAL AIRPORT SA XS3325244963 X83325244963 1.000.000,0000 95,29700000 952.970,00 952.970,00 2,92
SLOVENSKE ELEKTRARNE XS3235873372 XS83235873372 1.200.000,0000 95,21300000 1.142.556,00 1.142.556,00 3,50
BANQUE FED CRED MUTUEL FR0014012IV8 FR00140121V8 1.000.000,0000 94,74400000 947.440,00 947.440,00 2,90

Mapaywya Mpoidvra Ecwrepikou 6.498.180,83 19,91
SWAP ALPHA 14/12/22 - 14/12/2032 (EE 104) 25.100.000,0000 0,25890000 6.498.180,83 6.498.180,83 19,91
2UvoAo EvepynrikoU 32.655.945,75 100,06
ATTQITNOEIC/YTTOXPEWTEIS -20.723,37 -0,06
KabBapd Evepynriko 32.635.222,38 100,00
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ALPHA BANCASSURANCE EE104 ZYNOETO AMOIBAIO KED®AAAIO

Ap. Eykp. E.K. 426 / 04.10.2022

ALPHA ASSET
MANAGEMENT AEAAK.

Mivakag Erevdioewyv OpoAoylakwyv TitTAwyv (30/09/2026)

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

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

OpoéAoya ZraBepou EtmiTokiou

GR0124038721 HELLENIC REPUBLIC 26/01/2022 18/06/2032 1,7500 EUR 1.400.000,00 88,78 1.242.878,00 BGN BBB-
- KPATIKO 26/1/2022-18/6/2032 fxd 1,75%

XS3222746375 VONOVIA SE 05/11/2025 12/11/2032  3,5000 EUR 1.000.000,00 94,18 941.770,00 BGN BBB+
- ETAIPIKO 12/11/2025 - 12/11/2032 fxd 3,50%

FR0014009LQ8 BNP PARIBAS 31/03/2022 07/04/2032 2,1000 EUR 1.100.000,00 88,22 970.420,00 BGN A-

- ETAIPIKO 7/4/2022-7/4/2032 fxd 2.10%

XS2929387996 Public Power Corp SA 23/10/2024 31/10/2031  4,6250 EUR 2.700.000,00 99,16 2.677.401,00 BGN BB
- ETAIPIKO 30/10/2024-31/10/2031 fxd 4,625% CALLABLE

XS2919892179 CTP NV 14/11/2024 21/11/2032  3,8750 EUR 1.300.000,00 93,90 1.220.635,00 BGN BBB
- ETAIPIKO 21/11/2024-21/11/2031 fxd 3,875%

XS2775027043 AUTOSTRADE PER L ITALIA 21/02/2024 28/06/2032 4,2500 EUR 1.000.000,00 98,42 984.200,00 BGN BBB-
- ETAIPIKO 2/02/2024-28/06/2032 fxd 4,25%

XS3325244963 Athens International Airport SA  17/06/2026 24/06/2033  3,7500 EUR 1.000.000,00 95,30 952.970,00 BGN BBB
- ETAIPIKO 24/06/2026-24/06/2033 fxd 3,75%

XS3235873372 SLOVENSKE ELEKTRARNE 13/11/2025 20/11/2032  3,8750 EUR 1.200.000,00 95,21 1.142.556,00 BGN BBB
- ETAIPIKO 20/11/2025-20/11/2032 fxd 3,875%

FR0014012IV8 Banque Federative du Credit 01/09/2025 10/06/2032  3,3750 EUR 1.000.000,00 94,74 947.440,00 BGN A+
- ETAIPIKO 10/09/2025 - 10/06/2032 fxd 3,375%

OpoéAoya Kupaivépevou EmiTokiou

ITO005611550  INTESA SANPAOLO SPA 05/09/2024 16/09/2032  3,8500 EUR 1.500.000,00 97,63 1.464.435,00 BGN BBB
- ETAIPIKO 16/9/2024-16/9/2032 var CALLABLE

XS2898838516 NATWEST GROUP PLC 05/09/2024 12/09/2032 3,5750 EUR 1.300.000,00 96,70 1.257.048,00 BGN A-

- ETAIPIKO 12/9/2024-12/9/2032 var CALLABLE

XS2577826386 Citigroup Global Markets Europe 07/05/2024 14/05/2032  3,7500 EUR 1.000.000,00 97,64 976.450,00 BGN A-

- ETAIPIKO 14/5/2024-14/5/2032 var CALLABLE
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levw( levm E1'r|1'0|(|o (0)VA A§|q

XS83292029769 ALPHA TPAIMNEZA ANONYMH 03/02/2026 10/02/2033 3, 5000 1.500.000,00 94,71 1.420.680,00 BG BBB
- ETAIPIKO 10/02/2026-10/02/2033 var CALLABLE

CH1305916897 UBS Group AG 03/01/2024 09/06/2033  4,1250 EUR 1.100.000,00 98,62 1.084.776,00 BGN A

- ETAIPIKO 9/1/2024-9/6/2033 var CALLABLE

DE000CZ45YV9 COMMERZBANK AG 09/07/2024 16/07/2032  4,0000 EUR 1.000.000,00 98,11 981.110,00 BGN BBB
- ETAIPIKO 16/7/2024-16/7/2032 var CALLABLE

X82554745708 ING Groep NV 07/11/2022 14/11/2033  5,2500 EUR 800.000,00 104,34 834.712,00 BGN A-

- ETAIPIKO 14/11/2022-14/11/2033 var CALLABLE

XS2404028230 Morgan Stanley Europe SE 26/10/2021 29/04/2033 1,1020 EUR 1.300.000,00 83,88 1.090.440,00 BGN A

- ETAIPIKO 29/10/2021-29/04/2033 var CALLABLE

ITO005631921  UNICREDIT SPA 09/01/2025 16/01/2033  3,8000 EUR 1.000.000,00 96,75 967.520,00 BGN BBB
- ETAIPIKO 16/01/2025-16/01/2033 var CALLABLE

XS83238244282 National Bank of Greece SA 20/11/2025 27/11/2032  3,3750 EUR 2.000.000,00 94,99 1.899.740,00 BGN BBB+
- ETAIPIKO 27/11/2025-27/11/2032 var CALLABLE

X82940309649 National Bank of Greece SA 12/11/2024 19/11/2030  3,5000 EUR 200.000,00 97,74 195.484,00 BGN BBB+
- ETAIPIKO 19/11/2024-19/11/2030 var CALLABLE

XS2621539910 HSBC Holdings PLC 16/05/2023 23/05/2033  4,8560 EUR 1.200.000,00 101,84 1.222.128,00 BGN A-
- ETAIPIKO 23/05/2023-23/05/2033 var CALLABLE

DEOOODL19VUO DEUTSCHE BANK 08/02/2021 17/02/2032 1,3750 EUR 1.300.000,00 88,15 1.145.898,00 BGN BBB+

- ETAIPIKO 17/2/2021-17/2/2032 var CALLABLE
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