Mivakag Etrevduoewv Tnv 29/03/2024

ALPHA ASSET

MANAGEMENT AEAAK ALPHA BANCASSURANCE EE106 ZYNOETO AMOIBAIO KEDAAAIO
AMO®AZH E.K.477/10.8.2023

20vlBeon EvepynrikoU ASia % NAV

AloBéoipa - Katabéoeig EcwTepikou 310.058,29 0,98
Opohoyiec EMNVIKGV Aaveiwv 4.145.582,75 13,16 © Aiabéoipa - Karabéoeig Eowtepikou
y ; ; ® Opoloyieg EAANviKwv Aaveiwv

Alobéoipa - KaraBéoeig EEwrtepikou 94.583,39 0,30 ] ) ]
O Alabéaiya - Katabéoeig EEwTepikol

OpoAoyieg ANodaTTwv Aaveiwv 25.222.223,00 80,05 O Opohoyiec AMOBATIGOY Aaveiny

ﬂapaywva ﬂpOIéVTG EO'(DTEleOl’J 1.629.270,67 5,17 (] nquyqu |-|p0|(')VTa EO'(JJTEpIKOl’J

ATTaITACEIG/Y TTOXPEWTEIG 106.178,06 0,34 O AmraitAoeIg/ Y TTOXPEWOEIG

S OvoAa 31.507.896,16 100,00
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Agia oto Nop.

AlaBéoipa - KataBéoeig Eowrepikou 310.058,29 0,98
Alpha Services and Holdings SA 310.058,29 0,98
Cash Alpha Services and Holdings SA (EUR) 310.058,2900 1,00000000 310.058,29 310.058,29 0,98
OuoAoyieg EAAnvIKwv Aaveiwv 4.145.582,75 13,16
>100epoU ETTITOKIOU 4.145.582,75 13,16
AEGEAN AIRLINES SA GRC4951193D 1.000.000,0000 98,60000000 986.000,00 986.000,00 3,13
TERNA ENERGY FINANCE GRC813119AD 750.000,0000 94,30010000 707.250,75 707.250,75 2,24
PRODEA REAL ESTATE INV GRC5091217D 650.000,0000 89,70000000 583.050,00 583.050,00 1,85
HELLENIC REPUBLIC GR0114033583 1.800.000,0000 103,84900000 1.869.282,00 1.869.282,00 5,93
EMENAYSEZESQTEPKOY | | | |
AlaBéoipa - KataBéoeig E¢wTepikoU 94.583,39 0,30
CITIBANK 94.583,39 0,30
Cash CITIBANK (EUR) 94.583,3900 1,00000000 94.583,39 94.583,39 0,30
Méoa Xpnuatayopdg E€wTepikoU 0,00 0,00
OpoAoyieg ANodatTwv Aaveiwv 25.222.223,00 80,05
>1a0epou EmiToKiou 25.222.223,00 80,05
BANK OF CYPRUS PCL XS2648493570 2.600.000,0000 106,61100000 2.771.886,00 2.771.886,00 8,80
HSBC HOLDINGS PLC XS2388491289 1.200.000,0000 87,71100000 1.052.532,00 1.052.532,00 3,34
ALPHA BANK SA XS2724940619 2.500.000,0000 104,25000000 2.606.250,00 2.606.250,00 8,27
GOLDMAN SACHS GROUP INC XS2441552192 1.200.000,0000 90,53100000 1.086.372,00 1.086.372,00 3,45
SANTANDER UK GROUP HLDGS XS2525226622 1.200.000,0000 99,44600000 1.193.352,00 1.193.352,00 3,79
ING GROEP NV XS2624976077 1.200.000,0000 102,90100000 1.234.812,00 1.234.812,00 3,92
PUBLIC POWER CORP X82359929812 1.400.000,0000 96,06400000 1.344.896,00 1.344.896,00 4,27
TITAN GLOBAL FINANCE PLC XS2731293168 200.000,0000 100,38500000 200.770,00 200.770,00 0,64
ALPHA BANK SA XS2388172855 200.000,0000 93,89400000 187.788,00 187.788,00 0,60
PIRAEUS BANK SA XS2644936259 2.200.000,0000 106,68800000 2.347.136,00 2.347.136,00 7,45
UBS GROUP AG CH0595205524 1.200.000,0000 88,29000000 1.059.480,00 1.059.480,00 3,36
BANCO COMERC PORTUGUES PTBCPEOMOO0 1.000.000,0000 93,95000000 939.500,00 939.500,00 2,98
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NATIONAL BANK GREECE SA XS2756298639 1.300.000,0000 100,06700000 1.300.871,00 1.300.871,00 4,13
EUROBANK SA XS82579816146 2.400.000,0000 108,71500000 2.609.160,00 2.609.160,00 8,28
MORGAN STANLEY XS82595028536 1.000.000,0000 103,46500000 1.034.650,00 1.034.650,00 3,28
INTESA SANPAOLO SPA XS81785340172 1.000.000,0000 93,22200000 932.220,00 932.220,00 2,96
SANTAN CONSUMER FINANCE XS2747776487 1.000.000,0000 100,79600000 1.007.960,00 1.007.960,00 3,20
BNP PARIBAS FR0013508710 1.200.000,0000 90,45200000 1.085.424,00 1.085.424,00 3,44
SOCIETE GENERALE XS1718316281 200.000,0000 92,75700000 185.514,00 185.514,00 0,59
UNICREDIT SPA X82577053825 1.000.000,0000 104,16500000 1.041.650,00 1.041.650,00 3,31

Mapaywya Mpoidvra Ecwrepikou 1.629.270,67 517
SWAP ALPHA 02/11/2023 - 07/11/2028 (BANCASSURANCE EE106)] OTC (SWAP 28.200.000,0000 0,05780000 1.629.270,67 1.629.270,67 517
2UvoAo EvepynrikoU 31.401.718,10 99,66
ATTQITNOEIC/YTTOXPEWTEIS 106.178,06 0,34
KabBapd Evepynriko 31.507.896,16 100,00
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Mivakag Erevéuoewyv OpoAoylakwyv TiTAwyv (29/03/2024)

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

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

OpoéAoya ZraBepou EtmiTokiou

XS2579816146 Eurobank Ergasias SA 19/01/2023 26/01/2029  7,0000 EUR 2.400.000,00 108,72 2.609.160,00 BGN BB
- ETAIPIKO CALL 26/1/28 @100

XS2756298639 National Bank of Greece SA 22/01/2024 29/01/2029  4,5000 EUR 1.300.000,00 100,07 1.300.871,00 BGN BB
- ETAIPIKO CALL 29/01/2028@100.00

XS2724940619 Alpha Services and Holdings SA  17/11/2023 22/11/2029  6,5000 EUR 2.500.000,00 104,25 2.606.250,00 bval BB-
- ETAIPIKO CALL 22/11/2028@100.00

XS2388172855 Alpha Services and Holdings SA  23/09/2021 23/03/2028  2,5000 EUR  200.000,00 93,89 187.788,00 BGN BB-
- ETAIPIKO CALL 23/3/2027 @100

FR0013508710 BNP PARIBAS 14/04/2020 17/04/2029  1,1250 EUR 1.200.000,00 90,45 1.085.424,00 BGN A-
- ETAIPIKO CALL 17/04/2028 @100.00

XS2595028536 Morgan Stanley 28/02/2023 02/03/2029  4,6560 EUR 1.000.000,00 103,46 1.034.650,00 BGN A
- MAKE WHOLE @30.000 until 12/02/28/ CALL 03/02/28@100.00

XS2441552192 Goldman Sachs Group Inc/The ~ 01/02/2022 07/02/2029  1,2500 EUR 1.200.000,00 90,53 1.086.372,00 BGN A-
- ETAIPIKO CALL 11/07/28@100.00

XS2644936259 PIRAEUS FINANCIAL 06/07/2023 13/07/2028  7,2500 EUR 2.200.000,00 106,69 2.347.136,00 BGN BB-
- ETAIPIKO CALL 13/07/2027@100.00

GR0114033583 HELLENIC REPUBLIC 29/03/2023 15/06/2028  3,8750 EUR 1.800.000,00 103,85 1.869.282,00 BGN BB+
- KPATIKO

XS2359929812 Public Power Corp SA 21/07/2021 31/07/2028  3,3750 EUR 1.400.000,00 96,06 1.344.896,00 BGN BB-
- ETAIPIKO Sustainability Linked Indic., MAKE WHOLE @50 UNTIL 31/07/2024 CALL 31/7/24 @101.69

XS1785340172 INTESA SAN PAOLO SPA 12/03/2018 20/03/2028  1,7500 EUR 1.000.000,00 93,22 932.220,00 BGN BBB
- ETAIPIKO

GRC4951193D4 Aegean Airlines SA 12/03/2019 12/03/2026  3,6000 EUR 1.000.000,00 98,60 986.000,00 EXCH NR
- ETAIPIKO

XS2731293168 TITAN GLOBAL FINANCE PLC  07/12/2023 13/06/2029  4,2500 EUR  200.000,00 100,38 200.770,00 BVAL BB
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- ETAIPIKO CAL 13/12/2028@ 100.00

GRC813119AD1 TERNA ENERGY FINANCE 22/10/2019
- ETAIPIKO
XS2388491289 HSBC Holdings PLC 17/09/2021

22/10/2026

24/09/2029

- ETAIPIKO MAKE WHOLE @20.000 until 09/24/28/ CALL 09/24/28@ 100.00

CH0595205524 UBS Group AG 16/02/2021
- ETAIPIKO

GRC5091217D9 PRODEA REAL ESTATE INV 20/07/2021
- ETAIPIKO GREEN CALL 20/07/2025 @ 102.30
XS1718316281 Societe Generale SA 08/11/2017
- ETAIPIKO

XS2624976077 ING Groep NV 15/05/2023
- ETAIPIKO CALL 23/05/2028@ 100

XS2648493570 BANK OF CYPRUS PCL 18/07/2023
- ETAIPIKO CALL 07/25/27@100

XS2577053825 UNICREDIT SPA 10/01/2023

- ETAIPIKO CALL 17/1/28 @100

PTBCPEOMO069BANCO COMERC PORTUGUES 29/09/2021
- ETAIPIKO CALL 07/04/2027@100.00

XS2747776487 SANTAN CONSUMER FINANCE 09/01/2024
- ETAIPIKO

XS82525226622 SANTANDER UK GROUP
- ETAIPIKO CALL 25/08/2027@100.00
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