Mivakag Etrevduoewv Tnv 30/06/2025
ALPHA ASSET ALPHA BANCASSURANCE EE105 ZYNOETO AMOIBAIO KED®AAAIO

MAMNAGEMEMNT AE A A K.

ATNMO®AZH E.K. 451/06.04.2023

20vlBeon EvepynrikoU ASia
AloBéoipa - Katabéoeig EcwTepikou 570.605,17 0,58
OpoAoyieg EAAnvIkwv Aaveiwv 4.396.434,00 4,51 ® Aadéoipa - Katabéoeic EGwTepIKoU
AloBéoipa - KataBéoeig EEwTepikoU 417.012,08 0,43 ® Opoloyieg EAAnvikwv Aaveiwv
OpoMoyieg ANOBATIOV Aaveiwy 93.317.547,58 95,66 © Aiobéaiua - Karabéoeig EEwTepikol
Mapdywya Mpoidvra Eowrepikou 312144167 3,20 © Opohoyies AMOBATIGY Aaveiwy

@ AmaitnoeIg/YTTOXPEWOEIG

ATTaITACEIG/Y TTOXPEWTEIG 1.975.737,90 2,03
SOvoAd 97.555.895,06 100,00

ALPHA ASSET MANAGEMENT A.E.A.A K. (AP.I.E.MH. 920101000) MavemioTnpiou 45, 306 6pogpog, AOHNA 105 64, GR
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ALPHA BANCASSURANCE EE105 ZYNOGETO AMOIBAIO KEDAAAIO

Agia oto Nop.

% EvepynTiko

AlaBéoipa - KataBéoeig Eowrepikou 570.605,17 0,58
ALPHA TPATEZA ANQNYMH ETAIPIA 570.605,17 0,58
Cash ALPHA TPANMEZA ANQNYMH ETAIPIA(EUR) 570.605,1700 1,00000000 570.605,17 570.605,17 0,58
OuoAoyieg EAAnvIKwv Aaveiwv 4.396.434,00 4,51
>1aBepou EmiTokiou 4.396.434,00 4,51
HELLENIC REPUBLIC GR0114033583 4.200.000,0000 104,67700000 4.396.434,00 4.396.434,00 4,51
EMENAYZEIZ EZQTEPKOY | |
AloBéoipa - KataBéoeig EEwTepikou 417.012,08 0,43
CITIBANK 417.012,08 0,43
Cash CITIBANK (EUR) 417.012,0800 1,00000000 417.012,08 417.012,08 0,43
OpoAoyieg ANodatTwv Aaveiwv 93.317.547,58 95,66
Kupaivépevou ETTiTokiou 69.818.668,58 71,57
ING GROEP NV XS2624976077 3.200.000,0000 104,69000000 3.350.080,00 3.350.080,00 3,43
PIRAEUS BANK SA XS2845167613 8.300.000,0000 103,96600000 8.629.178,00 8.629.178,00 8,85
BNP PARIBAS FR0013508710 4.500.000,0000 95,68400000 4.305.780,00 4.305.780,00 4,41
DEUTSCHE BANK AG DEOOOA30V5C3 3.800.000,0000 106,12300000 4.032.674,00 4.032.674,00 4,13
MORGAN STANLEY XS2548080832 4.000.000,0000 104,79000000 4.191.600,00 4.191.600,00 4,30
EUROBANK SA XS2724510792 100.000,0000 108,57000000 108.570,00 108.570,00 0,11
EUROBANK SA XS2579816146 8.000.000,0000 109,85300000 8.788.240,00 8.788.240,00 9,01
BANCO BILBAO VIZCAYA ARG XS2430998893 4.300.000,0000 95,79800000 4.119.314,00 4.119.314,00 4,22
BANCO COMERC PORTUGUES PTBCPEOMO0069 4.300.000,0000 98,42200000 4.232.146,00 4.232.146,00 4,34
NATIONAL BANK GREECE SA XS2756298639 4.000.000,0000 103,92500000 4.157.000,00 4.157.000,00 4,26
SANTANDER UK GROUP HLDGS XS2525226622 2.500.000,0000 101,77500000 2.544.375,00 2.544.375,00 2,61
ALPHA BANK SA XS2640904319 7.800.000,0000 110,45500000 8.615.490,00 8.615.490,00 8,83
HSBC HOLDINGS PLC XS2388491289 4.500.000,0000 93,06700000 4.188.015,00 4.188.015,00 4,29
BANK OF CYPRUS PCL XS2648493570 7.902.000,0000 108,27900000 8.556.206,58 8.556.206,58 8,77
>100epoU ETITOKiOU 23.498.879,00 24,09
SOCIETE GENERALE XS1718316281 2.800.000,0000 97,02300000 2.716.644,00 2.716.644,00 2,78
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GOLDMAN SACHS GROUP INC XS2441552192 2.000.000,0000 94,65200000 1.893.040,00 1.893.040,00 1,94
INTESA SANPAOLO SPA XS81785340172 500.000,0000 97,85900000 489.295,00 489.295,00 0,50
BANK OF AMERICA CORP XS2634687912 2.300.000,0000 104,46100000 2.402.603,00 2.402.603,00 2,46
SANTAN CONSUMER FINANCE XS2747776487 1.800.000,0000 103,10300000 1.855.854,00 1.855.854,00 1,90
UBS GROUP AG CH0595205524 4.400.000,0000 94,21600000 4.145.504,00 4.145.504,00 4,25
PUBLIC POWER CORP X82359929812 4.200.000,0000 99,27800000 4.169.676,00 4.169.676,00 4,27
PROSUS NV XS2211183244 4.300.000,0000 95,30100000 4.097.943,00 4.097.943,00 4,20
BANCO DE SABADELL SA XS2677541364 1.600.000,0000 108,02000000 1.728.320,00 1.728.320,00 1,77

Mapaywya Mpoidvra Ecwrepikou -3.121.441,67 -3,20
SWAP ALPHA 20/06/2022 - 20/6/2028 (EE 105) OTC (SWAPA) 93.000.000,0000 -0,03360000 -3.121.441,67 -3.121.441,67 -3,20
2UvoAo EvepynrikoU 95.580.157,16 97,97
ATTQITNOEIC/YTTOXPEWTEIS 1.975.737,90 2,03
KabBapd Evepynriko 97.555.895,06 100,00

ALPHA ASSET MANAGEMENT A.E.A.A K. (AP.I.E.MH. 920101000) MavemioTnpiou 45, 306 6pogpog, AOHNA 105 64, GR
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ALPHA ASSET ALPHA BANCASSURANCE EE105 ZYNOETO AMOIBAIO KED®AAAIO

MANAGEMENT AEAAK AMO®AZH E.K. 451/06.04.2023

Mivakag Erevduoewyv OpoAoylakwyv TitTAwyv (30/06/2025)

ZTolxeia Xpeoypdpwv ©éon kai ATToTipnon n::;ggg:g:n

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

OpoéAoya ZraBepou EtmiTokiou

GR0114033583 HELLENIC REPUBLIC 29/03/2023 15/06/2028  3,8750 EUR 4.200.000,00 104,68 4.396.434,00 BGN BBB-
- KPATIKO 5/4/2023-15/6/2028 fxd 3,875%

XS1718316281 Societe Generale SA 08/11/2017 13/01/2028 1,3750 EUR 2.800.000,00 97,02 2.716.644,00 BGN BBB
- ETAIPIKO 13/11/2017-13/1/2028 fxd 1,375%

XS82441552192 Goldman Sachs Group Inc/The  01/02/2022 07/02/2029  1,2500 EUR 2.000.000,00 94,65 1.893.040,00 BGN A-
- ETAIPIKO 7/2/2022-7/2/2029 fxd 1,25%CALLABLE

XS1785340172 INTESA SAN PAOLO SPA 12/03/2018 20/03/2028 1,7500 EUR 500.000,00 97,86 489.295,00 BGN BBB
- ETAIPIKO 20/3/2018-20/3/2028 fxd 1,75%

XS2634687912 Bank of America Corp 05/06/2023 12/06/2028  4,1340 EUR 2.300.000,00 104,46 2.402.603,00 BGN A

- ETAPIKO 12/6/2023-12/6/2028 fxd 4,134% CALLABLE

XS2747776487 SANTAN CONSUMER FINANCE 09/01/2024 17/01/2029  3,7500 EUR 1.800.000,00 103,10 1.855.854,00 BGN A

- ETAIPIKO 17/1/2024-17/1/2029 fxd 3,75%

CH0595205524 UBS Group AG 16/02/2021 24/02/2028  0,2500 EUR 4.400.000,00 94,22 4.145.504,00 BGN A-
- ETAIPIKO 24/2/2021-24/2/2028 fxd 0,25%

XS$2359929812 Public Power Corp SA 21/07/2021 31/07/2028  3,3750 EUR 4.200.000,00 99,28 4.169.676,00 BGN BB-
- ETAIPIKO 21/7/2021-31/7/2028 fxd 3,375%CALLABLE

XS$2211183244 PROSUS NV 28/07/2020 03/08/2028  1,5390 EUR 4.300.000,00 95,30 4.097.943,00 BGN BBB
- ETAIRIKO 03/08/2020-03/08/2028 fxd 1,5639%

XS2677541364 BANCO DE SABADELL SA 30/08/2023 08/09/2029  5,5000 EUR 1.600.000,00 108,02 1.728.320,00 BGN BBB

- ETAIPIKO 08/09/2023 -08/9/2029 var CALLABLE
OpoéAoya Kupaivépevou EtmiTokiou

X82624976077 ING Groep NV 15/05/2023 23/05/2029  4,5000 EUR 3.200.000,00 104,69 3.350.080,00 BGN A-
- ETAIPIKO 23/5/2023-23/5/2029 var CALLABLE
XS2845167613 PIRAEUS FINANCIAL 10/07/2024 17/07/2029  4,6250 EUR 8.300.000,00 103,97 8.629.178,00 BGN BB+

- ETAIPIKO 17/7/2024-17/7/2029 var CALLABLE
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Hp/vw( Hp/vw( E1'r|1'0|(|o Ov. A§|q

FR0013508710 BNP PARIBAS 14/04/2020 17/04/2029 1 1250 4.500.000,00 95,68 4.305.780,00 BG A-

- ETAIPIKO 17/4/2020-17/4/2029 var CALLABLE

DEOOOA30V5C3 DEUTSCHE BANK 04/01/2023 11/01/2029  5,3750 EUR 3.800.000,00 106,12 4.032.674,00 BGN BBB+
- ETAIPIKO 11/1/2023-11/1/2029 var CALLABLE

X82548080832 Morgan Stanley 18/10/2023 25/10/2028 4,8130 EUR 4.000.000,00 104,79 4.191.600,00 BGN A

- ETAIPIKO 25/10/2022-25/10/2028 var CALLABLE

XS2724510792 EUROBANK ERGASIAS S.A. 21/11/2023 28/11/2029  5,8750 EUR 100.000,00 108,57 108.570,00 BGN BBB-
- ETAIPIKO 28/11/2023-28/11/2029 var CALLABLE

X82579816146 EUROBANK ERGASIAS S.A. 19/01/2023 26/01/2029  7,0000 EUR 8.000.000,00 109,85 8.788.240,00 BGN BBB-
- ETAIPIKO 26/1/2023-26/1/2029 var CALLABLE

XS2430998893 BANCO BILBAO VIZCAYA ARG 05/01/2022 14/01/2029  0,8750 EUR 4.300.000,00 95,80 4.119.314,00 BGN BBB+
- ETAIPIKO 14/1/2022-14/1/2029 var CALLABLE

PTBCPEOMO0069 BANCO COMERC PORTUGUES 29/09/2021 07/04/2028 1,7500 EUR 4.300.000,00 98,42 4.232.146,00 BGN BBB
- ETAIPIKO 7/10/2021-7/4/2028 var CALLABLE

XS2756298639 National Bank of Greece SA 22/01/2024 29/01/2029  4,5000 EUR 4.000.000,00 103,92 4.157.000,00 BGN BBB
- ETAIPIKO 29/1/2024-29/1/2029 var CALLABLE

X82525226622 SANTANDER UK GROUP 18/08/2022 25/08/2028  3,5300 EUR 2.500.000,00 101,78 2.544.375,00 BGN BBB+
- ETAIPIKO 25/8/2022-25/8/2028 var CALLABLE

XS2640904319 ALPHA TPAIMNEZA ANONYMH 20/06/2023 27/06/2029  6,8750 EUR 7.800.000,00 110,46 8.615.490,00 BGN BBB
- ETAIPIKO 27/6/2023-27/6/2029 var CALLABLE

XS82388491289 HSBC Holdings PLC 17/09/2021 24/09/2029  0,6410 EUR 4.500.000,00 93,07 4.188.015,00 BGN A-

- ETAIPIKO 24/9/2021-24/9/2029 var CALLABLE

XS2648493570 BANK OF CYPRUS PCL 18/07/2023 25/07/2028  7,3750 EUR 7.902.000,00 108,28 8.556.206,58 BGN BBB-

- ETAIPIKO 25/7/2023-25/7/2028 var CALLABLE

ALPHA ASSET MANAGEMENT A.E.A.A K. (AP.I'.E.MH. 920101000) MavemioTnpiou 45, 306 6pogpog, AOHNA 105 64, GR
Ol OZEKA AEN EXOYN EFTYHMENH ANOAOZH KAI Ol MIPOHFOYMENEZ AMOAOZEIX AEN AIAZ®AAIZOYN TIZ MEAAONTIKEZ Print Date: 09/07/2025 04:42:54




