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2tolxeia Etaipiag 30/09/2010

MAnpogopieg Metoxiig:  30/09/10 TUVOAIKG UTTO Alayeipion Kepahaia: € 48 k. 15puon Etaipiag: 25/07/2000

Eowrtepiki Afia MeToxrig: € 1,74 Aiaxeipioig: ALPHA TRUST A.E.M.E.Y. Eioaywyr oo X.A.: 19/12/2001
XpnuaTioTNEIAKA TIWA: €0,94 KwdIikég Bloomberg: ANDRO GA Kepahaiotroinon: € 25,85 ek
Eo.Atia Xaptoguhakiou: € 47.898.802,97 Reuters RIC: ANDr.AT ApiBuog ueToxwy: 27.500.000
Premium/Discount: -45,98% (392.904 idiEg PETOXEG)

EmMev8utikKOGg ZKOTOG

H Alpha Trust — AvSpopésa, Etatpia Enevéioswv Xaptodulakiou edpelel otnv EANGSa. ZTtoxeVUeL otnv emiteuén BeTIKWVY AmodOoewV PECW ETUAEYUEVWY
tonoBetioewv (“Best Picks”) tng Staxelplotikig opddag tng Alpha Trust, oL omoleg €xouv W¢ eMIKEVTPO TLG XpNUOTIOTNPLAKEG AYOpPEG TNG EANASAC Kat TNg
NotloavatoAkig Eupwning. H Etatpia EmevéUoswv Xaptopulakiou gival elonyuévn oto Xpnuatiotiplo ABnvawv.

IX6ALo Ayopadcg

To kahokaipt iXe TIG CUYKLVAOELG TOU TTaPOTL oL dykol cuvaldaywy SteBvwg éuevav oe oAU xaunAd enineda. Mapd tn peuoTATNTA KOL TNV OXETIKA NPEUia
UETA TN SLeBvn) MapépuPacn oTIG UTTEPXPEWHEVEC EVPWTIAIKES XWPEC, OL EMEVEUTEG CUVEXLOQV VO KUVNYOUV OpOAoya tdong duoewg pe e€aipeon Ta EAANVIKA
TIOU yLat LAAAOV TEXVIKOUG AOYOUC KOTATOVTIOTNKAV KATOKAAOKALPO KATAOTPEDOVTOG TA UITAVLA TWV KATOXWV TOuG. EuTuXWG n untepPoln (MwAntég dpaivetal
WG ATAV TPWNV KATOXoL OHoAdYwv A StaBaBduiong mou ev pia vukti BpéBnkav pe okoumidia) pag é8woe eukalpieg, EL8IKA 0TO TIOAU BPaUXPOVLO KAl TO
TOAU LAKPOXPOVLO TNG KAUTTUANG. MapdAANAa epdavioTtnKe KAl pLa KVNTIKOTATA 0TO HETWITO TWV EAANVIKWV TPAElWV TIOU olyace HETA TV TAPodo oAlywv
eBSopAbwY Xdpn otV apnxavic Tou KpAToug Kat EeXA0TNKE TPOOWPLVA UE T Suvapikh pwtoBoulia tng EBvikAg Tpdamelag va evioxUOEL TOV LOOAOYLOUO
NG KOL VO avOAABEL TPWTAYWVLOTIKO POAO oTLG e€eAifelc. To amoTEAECUA TOU KOAOKALPLOU ATAV KOVTA 0TO Un&év yia tig Stebveig ayopeg pe tnv Eupwnn va
EexwplleL oTo +6,65% kat Alyo Betikd yla tnv EAAGSa.

JwpeuTLKEG anmodooetLg (30/09/2010)

%TEPLOSOU YTD 12mM 3em 5¢m ané Evapén TPIMHNO TIMH KAEIZ. DISCOUNT/P AMOAOZEIX
30/06/10- 31/12/09- 30/09/09- 30/09/07- 30/09/05- 31/07/00- REMIUM EZ.AZIAL
30/09/10 30/09/10 30/09/10 30/09/10 30/09/10 30/09/10
EN}lzé"\r;I)?Hz(l’ 1,91% -8,32% -13,91% -42,55% -13,19% 2,53% A’ Tp.'09 1,37 -25,95% -7,62%
XPHM.TIMH -9,58% -27,94% -27,45% -54,96% -42,85% —40,03%(2) B’ Tp.’09 1,27 -38,35% 11,26%
I’ Tp.’09 1,46 -33,03% 8,95%
(1) H an65o0n unodoyiletal pe enavenévéuon uepiopatoc,eéatpoupévwy Twv ISiwv UeToxWV
2 Arté eloaywyrj oto X.A. 19/12/2001 A’ Tp.09 1,47 -28.29% -6,10%
A Tp.’10 1,49 -29,38% 2,51%
B’ Tp.’10 1,09 -38,07% -10,04%
I’ Tp.’10 0,94 -45,98% -8,32%
lotopLkO AMOS600NG (257/2000-30/09/2010) BaolLknil Katavophn
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Znuelwon: 3ypmepidauBavovtal ta Mepioparta
Mnyn: Evwon Geoutkwv Enevéutwy, Alpha Trust Data Management Dept.

Mepiopata & Enitotpodég KedaAlaiovu
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loTopiké ATTod60ewy *
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2010 -3,22% -0,60% 6,56% -2,56% -5,31% -4,89% 6,27% -2,00% -2,15% -8,32%
2009 -4,80% -4,07% 1,15% 6,42% 2,92% 1,58% 3,25% 2,50% 2,95% -0,34% -5,86% 0,09% 5,16%
2008 -11,50% -2,29% -3,97% 3,40% 1,34% -9,04% -3,36% -0,30% -7,37%  -13,70%  -1,39% -0,36% -40,11%
2007 5,35% -2,48% 1,53% 5,33% 3,87% 1,49% -1,30% -2,35% 3,46% 1,73% -2,23% 0,02% 14,69%
2006 8,49% 2,94% -1,11% 1,51% -3,29% -1,31% 1,03% 2,75% 2,01% 3,77% -0,60% 3,48% 20,89%
2005 4,84% 1,09% -4,08% 0,09% 2,19% 1,98% 4,17% -1,19% 2,38% 0,12% 2,13% 6,05% 21,17%
2004 6,14% -0,67% -2,95% 2,25% -1,64% -1,05% -0,17% -0,99% -0,55% 2,49% 3,14% 1,33% 7,21%
2003 -2,84% -0,76% -1,40% 2,97% 1,92% 1,93% 4,82% 1,65% -3,33% 2,74% 1,50% 0,57% 9,86%

* H artdSoon unodoyiletat ue enavenévbuon Uepiouatos, Eapoupévwy Twv ISiwv HETOXWY

NBG Preferred Security

ALPHA GROUP JERSEY 3,534%

0
S&B BIOMHX. OPYKTA A.E. 4,81% 12/05/2012 3,62% INDITEX
TITAN GLOBAL FIN 6,9% . ONAM ALE.
NESTLE A.E. 4,32% 30/07/2013 3,09% FFG EUROBANK
o NBOG FUNDING LTD 2,56% 2.66%
FRIGOGLASS A.B.E.E. 4,30% 11/07/2013 ,66% COCA COLA E.ELE.
KPATIKA OMOAOTA
INDUSTRIA DE DISENO TEXTIL 3,01% EONIKH TPAMEZA THZ EAAAAOS A.E. nw(3)
0,
NORWEGIAN T-BILL 15/12/10 2,16% 5&B BIOMHXANIKA OPYKTA A.E.
0,
BLACKROCK'S.A. 247% g’g;'g’z%';’; OA/:')';’L‘(‘)'S% 1,16% REDS ANAMTYZH3 AKINHTON & YMHPEZIQN
9 OTE A.E.
RECONSTRUCTION CAPITAL Il 2,26% NORWEGIAN T-BILL 16/03/11 1,05%
PETROPAVLOVSK PLC.
AEH ALE. 2,17% OMOA. EA. AHM. 4,3% 0.80%
17/02/09-20/03/12 R
CITIGROUP 2,05% . Snul: yia tnv nepiodo Slakpdtnong oto xapTopUAdKLO
OMOA. EA. AHM. 5,5% 0,53% Snu2: AapBavovrag umoyn To mOCOOTO CUUIETOXNG OTO

28/01/09-20/08/14 XapropuAdo

Snu3: AapBavovrag uroyn TNV €kE0aN VEWV UETOXWV Kol
UETQTPEYLUOU opoAoytakol Saveiou

RISK REPORT = TPIMHNO 2010

ZTolxeia AtTrodoong

KivaGvou( rAXA. | MSCI MSCI
IoTOopPIKA 13.897% Métpnon Yalue -at -Risk o€ emiTedo SRS ——
AiakOpavon ’ EQTTIOTOOUVNG 99% Alakipavon 37,025% 19,720% 14,054%
Ak (erevduTIKOG opifovTag: 1 nuépa) @

I0KUpavon Beta 0,321 0,420 0,494
ApvnTIKWV 8,574% Value-at-risk -1,673% , , ,
ATT0860EwV R square 72,982%  35,496% 24,976%

Expected Shortfall -1,926%
Sharpe ratio -1,073 ZUVTEAEGTHG

AilakUpavon Monte carlo 13,995% ZuoxéTiong g Lyl 0,500
Sortino ratio -1,740 ’

(1) Apopouv aroweia — 30/09/2009-30/09/2010
(2) Apopd ouvdean yaptopulakiou — 30/09/2010
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Ta oToixeia TToU TrepIAapBdavovTal oTnV TTapoUoa avaokoTrnon agopolv ot TTapeABOUTEG UTTNPETIEG Kal CUVAAAAYEG Kal dev guvIoTOUV SECHEUTIKA 1 ao@aAr] TIPOBAEYN wg TTPOG TNV avTiaTOIXN
ammédoon TWV UTTNPECIWV Kal GUVaAAaywv autwv oTo PéAov. H TTapouca €xel OKOTTO eVNHEPWTIKG. MEPOG Twv TTANPOPOPIWV Kal TwV OTOIXEIWV TNG Trapoloag £Xxouv avtAnBei amd agiomaoTeg
TINYEG, XWPIG va TTapéxeTal Kapia eyylnan yia Tnv akpiBeia kai Tnv eyKupoTnTd TOUG, O O€ EKTINATEIG TTOU TTEPIEXOVTAl deV TUVIOTOUV KaB' 0lovdrTIOTE TPOTIO avaAucn, TTPOTPOTTA (1) To avTiBeTo) f
€TeVOUTIKF) GUPBOUAN yia TrpaypatoTroinan ouvaAhaywv. H ALPHA TRUST A.E M.E.Y. dev @épel Kapia euBUvn yia oTroladrTIOTE ETTEVOUTIKN Kivnan, TToU eVOEXOUEVWG TTpayHaToTToINGEi, Bdoel Twv
EKTINACEWY TTOU dnpooielovTal TV TTapolod, KaBwg n amédoon Twv emevdUoewy eival TOavev va atmofei {nuioydvog i KepdoPOPOG Kal TUVETTWG O KOMIO TTEPITITWON OeV PTTOPET va €ival
eyyunpévn. H Alpha Trust A.E.M.E.Y. eival SiaxeipioTrig Tng Alpha Trust Avdpopéda pe Guean ouppetoxr 0,132% o€ petoxég TG Alpha Trust Avdpopéda A.E.E.X.




