Mivakag Etrevduoewv Tnv 29/03/2024

ALPHA ASSET
MANAGEMENT AEAAK.

ALPHA BANCASSURANCE EE107 ZYNOETO AMOIBAIO KEDAAAIO
AMNO®AZH E.K. 512/28.12.2023

20vlBeon EvepynrikoU ASia % NAV
AlaBéoipa - KataBéoeig Ecwrepikou 924.986,83 2,52
OpoAoyieg EAAnvIkwv Aaveiwv 402.324,00 1,10 ® Aadéoipa - Katabéoeic EGwTepIKoU
AloBéoipa - KataBéoeig EEwTepikoU 13.745,71 0,04 ® Opoloyieg EAAnvikwv Aaveiwv
OpoMoyieg ANOBATIOV Aaveiwy 35.589.853,00 96,95 © Aiobéaiua - Karabéoeig EEwTepikol
Mapdaywya Mpoidvta Ecwrepikou -565.141,67 -1,54 © Ouohoyieg AMoBamriov Aaveiwy

@ AmaitnoeIg/YTTOXPEWOEIG

ATTaITACEIG/Y TTOXPEWTEIG 344.730,36 0,94
SOvVoAa 36.710.498,23 100,00
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20vleon EvepynrikouU Agia oto Nop.
AlaBéoipa - KataBéoeig Eowrepikou 924.986,83 2,52
Alpha Services and Holdings SA 924.986,83 2,52
Cash Alpha Services and Holdings SA (EUR) 924.986,8300 1,00000000 924.986,83 924.986,83 2,52
OuoAoyieg EAAnvIKwv Aaveiwv 402.324,00 1,10
>108€p0oU ETmiTOKiOU 402.324,00 1,10
ELVALHALCOR HELLENIC COP GRC281121BD 312.000,0000 91,00000000 283.920,00 283.920,00 0,77
PRODEA REAL ESTATE INV GRC5091217D 132.000,0000 89,70000000 118.404,00 118.404,00 0,32
EMENAYSEZESQTEPKOY | | | |
AlaBéoipa - KataBéoeig E¢wTepikoU 13.745,71 0,04
CITIBANK 13.745,71 0,04
Cash CITIBANK (EUR) 13.745,7100 1,00000000 13.745,71 13.745,71 0,04
Méoa Xpnuatayopdg E€wTepikoU 0,00 0,00
OpoAoyieg ANodatTwv Aaveiwv 35.589.853,00 96,95
>1a0epou ETmiTokiou 35.589.853,00 96,95
PUBLIC POWER CORP X82359929812 1.700.000,0000 96,06400000 1.633.088,00 1.633.088,00 4,45
BANK OF CYPRUS PCL XS2648493570 3.000.000,0000 106,61100000 3.198.330,00 3.198.330,00 8,71
COMMERZBANK AG DEOO0CZ43ZN 1.300.000,0000 104,47800000 1.358.214,00 1.358.214,00 3,70
DEUTSCHE BANK AG DEOOOA30VTO 1.400.000,0000 103,75600000 1.452.584,00 1.452.584,00 3,96
NATWEST GROUP PLC XS2307853098 1.500.000,0000 87,20300000 1.308.045,00 1.308.045,00 3,56
CAIXABANK SA XS2649712689 1.200.000,0000 104,61200000 1.255.344,00 1.255.344,00 3,42
ALPHA BANK SA XS2761146468 3.300.000,0000 100,23800000 3.307.854,00 3.307.854,00 9,01
SOCIETE GENERALE FR0O014001GA 1.500.000,0000 87,25700000 1.308.855,00 1.308.855,00 3,57
UNICREDIT SPA XS2588885025 1.200.000,0000 101,94200000 1.223.304,00 1.223.304,00 3,33
MEDIOBANCA DI CRED FIN IT0005586893 1.300.000,0000 99,94500000 1.299.285,00 1.299.285,00 3,54
UBS GROUP AG CH1214797172 1.100.000,0000 113,95600000 1.253.516,00 1.253.516,00 3,41
PIRAEUS BANK SA XS2728486536 3.000.000,0000 107,12000000 3.213.600,00 3.213.600,00 8,75
EUROBANK SA XS2579816146 3.000.000,0000 108,71500000 3.261.450,00 3.261.450,00 8,88
HELLENIC BANK PCL XS2498640056 200.000,0000 101,27500000 202.550,00 202.550,00 0,55
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20vleon EvepynrikouU Agia oto Nop.
MORGAN STANLEY XS2548080832 500.000,0000 104,01200000 520.060,00 520.060,00 1,42
ING GROEP NV XS2281155254 1.500.000,0000 84,73500000 1.271.025,00 1.271.025,00 3,46
NATIONAL BANK GREECE SA XS2756298639 1.300.000,0000 100,06700000 1.300.871,00 1.300.871,00 3,54
BARCLAYS PLC XS2373642102 1.500.000,0000 86,97500000 1.304.625,00 1.304.625,00 3,55
STANDARD CHARTERED PLC XS2407969885 1.500.000,0000 87,59600000 1.313.940,00 1.313.940,00 3,58
UNICAJA BANCO SA ES0280907033 1.100.000,0000 104,21300000 1.146.343,00 1.146.343,00 3,12
BUONI POLIENNALI DEL TES IT0005566408 1.000.000,0000 103,97600000 1.039.760,00 1.039.760,00 2,83
SANTAN CONSUMER FINANCE XS2747776487 1.000.000,0000 100,79600000 1.007.960,00 1.007.960,00 2,75
BANCO COMERC PORTUGUES PTBCPEOMOO 1.500.000,0000 93,95000000 1.409.250,00 1.409.250,00 3,84

Mapdywya Mpoiévra EcwTepikou -565.141,67 -1,54
SWAP ALPHA BANK 06.03.24-06.03.34 BANCASSURANCE 107 OTC (SWAP 36.500.000,0000 -0,01550000 -565.141,67 -565.141,67 -1,54
20voAo Evepynrtikou 36.365.767,87 99,06
ATTaitoeI/YTOXPEWOEIS 344.730,36 0,94
KaBapo Evepyntikéd 36.710.498,23 100,00
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Mivakag Erevéuoewyv OpoAoylakwyv TiTAwyv (29/03/2024)

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

XS2579816146 Eurobank Ergasias SA 19/01/2023 26/01/2029  7,0000 EUR 3.000.000,00 108,72 3.261.450,00 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

XS2761146468 Alpha Services and Holdings SA  05/02/2024 12/05/2030  5,0000 EUR 3.300.000,00 100,24 3.307.854,00 BGN BB-
- ETAIPIKO CALL 12/05/2029@100.00

XS2548080832 Morgan Stanley 18/10/2023 25/10/2028 4,8130 EUR 500.000,00 104,01 520.060,00 BGN A
- MAKE WHOLE @45.000 until 07/25/28/ CALL 10/25/27@100.00

XS2498640056 HELLENIC BANK PCL 15/07/2022 15/07/2025  9,0000 EUR  200.000,00 101,28 202.550,00 BGN BB
- ETAIPIKO CALL 15/07/24@100.00

XS2728486536 PIRAEUS FINANCIAL 28/11/2023 05/12/2029  6,7500 EUR 3.000.000,00 107,12 3.213.600,00 BGN BB-
- ETAIPIKO CALL 05/12/2028@100.00

XS82359929812 Public Power Corp SA 21/07/2021 31/07/2028  3,3750 EUR 1.700.000,00 96,06 1.633.088,00 BGN BB-
- ETAIPIKO Sustainability Linked Indic., MAKE WHOLE @50 UNTIL 31/07/2024 CALL 31/7/24 @101.69

ITO005566408 BUONI POLIENNALI DEL TES  28/09/2023 01/02/2029  4,1000 EUR 1.000.000,00 103,98 1.039.760,00 BGN BBB
- KPATIKO

DEOOOA30VT06 DEUTSCHE BANK 25/08/2022 05/09/2030  5,0000 EUR 1.400.000,00 103,76  1.452.584,00 BGN BBB+
- ETAIPIKO CALL 05/09/2029@100 Iss Sprd +295.00bp vs MIDSWAPS

CH1214797172 UBS Group AG 09/11/2022 01/03/2029  7,7500 EUR 1.100.000,00 113,96 1.253.516,00 BGN A-
- ETAIPIKO CALL 01/03/2028@100.00 Iss Sprd +495.00bp vs MIDSWAPS
GRC281121BD8 ELVALHALCOR HELLENIC 16/11/2021 16/11/2028  2,4500 EUR 312.000,00 91,00 283.920,00 EXCH NR
- ETAIPIKO CALL 16/05/2024 @ 101.00

GRC5091217D9 PRODEA REAL ESTATE INV 20/07/2021 20/07/2028  2,3000 EUR 132.000,00 89,70 118.404,00 EXCH NR
- ETAIPIKO GREEN CALL 20/07/2025 @ 102.30

FR0014001GA9 Societe Generale SA 05/01/2021 12/06/2029  0,5000 EUR 1.500.000,00 87,26 1.308.855,00 BGN BBB
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- ETAIPIKO CALL 12/06/2028@100.00

XS2281155254 ING Groep NV 04/01/2021 01/02/2030 0,2500 EUR 1.500.000,00 84,74 1.271.025,00 BGN A-
- ETAIPIKO CALL 1/02/2029@ 100,00

XS2648493570 BANK OF CYPRUS PCL 18/07/2023 25/07/2028  7,3750 EUR 3.000.000,00 106,61 3.198.330,00 BGN BB
- ETAIPIKO CALL 07/25/27@ 100

XS2588885025 UNICREDIT SPA 09/02/2023 16/02/2029  4,4500 EUR 1.200.000,00 101,94 1.223.304,00 BGN BBB-
- ETAIPIKO CALL 16/02/2028@100.00
PTBCPEOMO069BANCO COMERC PORTUGUES 29/09/2021 07/04/2028  1,7500 EUR 1.500.000,00 93,95 1.409.250,00 BGN BBB-
- ETAIPIKO CALL 07/04/2027@100.00

XS2747776487 SANTAN CONSUMER FINANCE 09/01/2024 17/01/2029  3,7500 EUR 1.000.000,00 100,80 1.007.960,00 BGN A
- ETAIPIKO

ES0280907033 UNICAJA BANCO SA 13/02/2023 21/02/2029  5,1250 EUR 1.100.000,00 104,21 1.146.343,00 BGN BBB-
- ETAIPIKO CALL 21/02/2028@100.00

XS2407969885 STANDARD CHARTERED PLC  10/11/2021 17/11/2029  0,8000 EUR 1.500.000,00 87,60 1.313.940,00 BGN A-
- ETAIPIKO CALL 17/11/2028@100.00

XS2307853098 NATWEST GROUP PLC 23/02/2021 26/02/2030  0,7800 EUR 1.500.000,00 87,20 1.308.045,00 BGN A-
- ETAIPIKO CALL 26/02/2029@100.00 Iss Sprd +90.00bp vs MIDSWAPS

XS2649712689 CAIXABANK SA 11/07/2023 19/07/2029  5,0000 EUR 1.200.000,00 104,61 1.255.344,00 BGN BBB
- ETAIPIKO CALL19/07/2028@100.00 Iss Sprd +165.00bp vs MIDSWAPS

DEO00CZ43ZN8 COMMERZBANK AG 11/01/2023 18/01/2030  5,1250 EUR 1.300.000,00 104,48 1.358.214,00 BGN BBB-
- ETAIPIKO CALL 18/01/2029 @100.00

XS2373642102 BARCLAYS PLC 02/08/2021 09/08/2029 0,5770 EUR 1.500.000,00 86,98 1.304.625,00 BGN BBB+
- ETAIPIKO MAKE WHOLE@20.00 until 9/08/2028 call

ITO005586893 MEDIOBANCA DI CRED FIN 12/03/2024 04/07/2030 3,8750 EUR 1.300.000,00 99,94 1.299.285,00 BGN BBB-

- ETAIPIKO CALL 4/07/2029@ 100.00
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