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EkteAeotikr NepiAnyn

H napovoa EkBeon Kwdlvwv pe onueio avadopdg tnv 30n/09/2022 cuvtdoostal oto MAAiCLo Twv
npoBAenopévwy tng NMoAtikng Altayxeiplong tou Tapeiou.

To Tapelo SlaBétel U0 evepyoug KAASOUG:

1) évav kAabdo edamna mou Adyw tng duong tTwv mapoxwv tou (Mpokaboplopévwy Elodpopwv), Sev
vdlotavral eyyunoelg,

2) évav kAado aMnAoPonBeiag mou amodidel ocuykekpluévn Tapoxny oe Tepimtwon Bavatou R
ovarnnplog Kal uTtoxpeoUTalL 0ToV oXNUaATLopo kedahalwv dpepeyyuoTnTag.

Me tpomomnoinon tou kataotatikol to 2011 dnuoupyndnke kat KAadog Z0vtaéng mou OpwC MoPapEVEL
£WG¢ ONUEPA OVEVEPYOC.

Emionuaivetal otL kotd TV nuepounvia avadopdg, to supUTEPO HOKPOOLKOVOULKO KoL ETEVOUTIKO
nieptBarlov emnpedletal ano tnv mavénuio tng Covid-19 kabwc Kal amod SLATEPES YEWOTPATNYLKES
T(POKANOELG.

o) To Tapeio katd TV nuepounvia avagpopdg £xel emevduosl o Siko tou A/K omwg Stayelpiletal amno
ovayvwplopévn AEAAK tou ecwteplkol pe auénuévo mpodiA kwvduvou (beiktn emikivduvotntag = 5 e
oVWTATO To 7, Ye BAon TtV TeAsuTaio EMLKALPOTIOLNUEVN evnuépwon ZemtedPpiou 2022). To Tapeio pe
Baon amodacn tou AlolkntikoU TupBouliou kal cUudwva pe Tig Stataelg tng vopobeoiag, dev auto-
Staxelpiletal Tig emevdUOELC TOU.

B) Aourot kivbuvol mou Ba pmopoucav va amnelhfjoouv T Buwolpdtnta tou Tapeiou eival o kivéuvog
Twv €£06wv, 0 Kivouvog Twv HeEAWV Kal 0 aodaAloTikog Kivouvog. O kivouvog twv e€06wv eAEyXETaL Kal
mapakoAouBeital and to A.Z. tou Tapeiou og TaKTik Bdon evw oxnuatiletol amd thv nUepopnvia
avadpopag kat NeptBwplo Qepeyyuodtntag. O kivbuvog Twv peAwv, Adyw Tng dpuong Tou, avaAlUeTal oTny
etiow  (31/12) avoloylotikyp €kBeon, wOTe vo UTIAPXEL Eemapkéotepn Pdon otoysiwv  yla
cupmnepaocpata. Opoilwg LoxUouv Kal yla Tov achaALoTiko Kivouvo yla Tov omolo emumAéov oxnuatiletal
amno 1o Tapeio meplBwplo pepeyyuoTnTaC.

y) Asdopévou Ttou peyEBoug kal TnG Puong tou Tapelou Sev udlotavral olaitepa TOAUTTAOKES
Aewtoupyleg umootnpléng mou va amellolv, HECW TNG Katnyoplag Tou AETOUpYLKOU Kvduvou,
peocompoBeopa tn Puwoludtnta tou Tapeiou. Emonpaivetalr ot to Tapeio Ba mpémel va
cuppopdwvetal pe Tov Mevikd Kavoviopd yia tnv MNpootacia twv AsSopévwv mou £xel tebel ot
edappoyn and 25/05/2018 pe Baon tov Eupwnaikd Kavovioud 2016/679.

Mo 1o Tapelo,

XapdaAapnog ®uTpog, FHAS, CFA, Phd
AvaAoyIoTnG - XpNUaTooIKOVOUIkOG AVAAUTAG
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Elcaywyn

To Tapeio, avttAapBavOopevo TNV OvVAYKN avoyvwpLlong, HETPNONG, TapakoAolBNoNng Kal eEAEyXou Twv
KwdUvwv mou €xeL avaldfet, £xel avamtulel Katl epapuolel eyKeKPLUEVN Ao To A OALTIKA Alaxeiplong
Kwéuvwv.

Me Baon tnv moAwtikn Alayxeiplong Kwwduvwv kat Aappavovtag unodn tn ¢uon Kol To eUpog TwvV
avalopBavopsvwy Kivduvwv Tou Tapelou, ouvtdooetol n mapoloa ExkBeon KwdUvwv pe onueio
avadopadg tnv 30n/09/2022 ("nuepounvia avadopdc").

H mapovuoa €kBeon eite TUNUATIKA €ite oTo OUVOAO Tng, Sev ameuBuvetal oe Tpitoug MEPAV TNC
Sloiknong, l61KA KATOPTIOUEVWY OTEAEXWY KOBWE Kol TwV EMOTITIKWY apXwV Tou Tapeiou, dedopévou
OTL KAmolog Tpitog evdexetal va pnv SLabEtel To KATAAANAO TEXVLKO UTIORAOPO Kal gUMELpla yla TNV
KOTavonon Kat xprnon tg nopouonc. H mapoloa Ba npenel va Stafactel otnv oAoTNTA TNG KABWG OE
avtiBetn mepintwaon, N Xprion LELOVWHEVWY TUNUATWY Ba UmopoUaoe va eival TTapamAQVNTIKH.

AvaAuon Twv avaAapBavOHEVWV KIVEUVWV

O kAadog edamnaf tou tapeiov eival Mpokaboplopévwy Elopopwv Sixwg TNV mapoxr omoLacdnmote
dlvong eyyvnon. Qg ek toutou, bev udiotavtal kivbuvol mou oavalaupdvovral oto mAaiclo
OUCOWPEUUEVWY UTIOXPEWOEWV TOU KAASOU.

O kAadog alnAoBonBeiag amodibel cuykekplpévn mapoxn o nepimtwon Bavdtou 1 avamnplag kot
UTIOXPEOUTOL OTOV OXNUATIOUO KepaAaiwv pepeyyuoTnTAS.

To Tapeio £xel xaptoypadrosl Baowkoug KlvdUvoug mou KaAsital va SLaXeLpLoTEL.
XapaKtnpLotika avadépovtal oL akoAoubot:

e Ol emevbutikol kivéuvol eival amotédeopa tng Asttoupyiag tou Tapeiov evtog eVOC GUYKEKPLUEVOU
OlKOVOULKOU TeptBaAlovtog. OAa ta epLOUCLAKA OTOLXELD eMeVSUOVTAL e TPOTIO TTOU VAL EYyUATaL
Vv moldtNTa, Tt peuotdtnTa Kol thv kepdodopia tou cuvoAkol xoaptodpulakiou. Ta otolyeia
gnevdUovtal TPog YeVIKO 0deAOC OAWV TWV A0POALCUEVWY HEAWV KAl SIKALOUXWV KAl OE TIEPLMTWON
oUYKpoOUONG CUUDEPOVTWY O SLaxelplotic tou Yoptodulakiou, sfaodpalilel OtL oL emevdUoEeLg
TPAYHOTOTOOUVTOL TIPO¢ TO KoAUTEpo Suvatd oupdépov Twv aoPOoACHEVWY HEAWV Kol
SkaoUxwv.

JKOTOC TWwv emMevOUTIKWV  KwdUvwv Tmou avohappavovtal eivat n  emitevén  vdPniwv
MoKpoTpoBeouwy amoddoewv oamd unepafia kal €066nua, HEow &vog Sladopomolnuévou
xaptopulakiou. MapdAnia n Siwadopomoinon tou xoptodpuAakiou kal n TtomoBEtnon Tou
evepynTIkoU og SLadopPETIKA EMEVOUTIKA TIPOIOVTA (UETOXIKEG OEIEC, KPOTIKA & ETALPIKA OLOAOYQ,
MEOQ XpNUOTAYOPAC, KATABETELS), £XEL OOV OTOXO TOV KATA TO SUVATO TIEPLOPLOUO TWV EMEVOUTLKWV
KWWSUVWV.

Ol BaoLKEG TOTIOBETAOELG €lval O LETOXEC ELONYUEVWV ETOLPELWV ECWTEPLKOU KoL ETUAEYUEVOUG
XPEWOTIKOUG TITAOUG amo uPnAnNG wg Kal XapnAng MIOTOANTTIKAC Lkavotntag. Emonuaivetal otL o
kKAadog edpamnaf tou Tapeiou emevdlel oe S1kd tou A/K pe ovopaoia «EmayyeApatiko Tapelo
OwkovopoAoywv Mikto» kat ISIN GRFO00067006.

e Asttoupytkog Kivbuvog eival o kivduvog gpdaviong Inptwv Adyw akatdAAnAwv i mpofAnUaTIKWY
sowteplkwy Sladikaowwy, 1 Adyw okat@AAnlou 1 mpoBAnuatikol Tpoowriikol 1 Adyw
OKATAAANAWY A TIPOBANUATLIKWV AELTOUPYLKWY CUCTNUATWY N EEWTEPLKWV TTOPAYOVIWV.
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O Aettoupyikog Kivbuvog mepllapfavel vopkoUG KwoUvVoUG Kol amokAeiel KwvdUvoug Tou
OMOPPEOUV OMO OTPATNYLKEC amodAoel, KabBwe Kol tou¢ Kwdlvoug ¢nAung. MeplhapBavel
KLWOUVOUC E0WTEPLKAC/e€WTEPLKNG amATNC.

e Kivbuvog €€06wv eival o kivbuvog to Tapeio va pnv Stabétel ta anapaitnta 16t KepdaAata yia thv
KGAUPN TwV AEITOUPYLKWY TOU OvayKwv. Emonuaivetotl otL to Tapeio Sev MapEXEL EYYUNOELS WG
TPOG TNV KAAU YN TwV €€68WV.

e Kivbuvog pehwv elval o kivéuvog pn duvatotntag MPOCEAKUCONG VEWY UEAWV UE QIOTEAECHA TN
peiwon Tou mMAnBuoplakol dykou Tou Tapeiou.

e Acodaliotikog Kivduvog eivat kivduvog ou adopd tov kAado AMnAoBonBeiag. Eivat o kivuvog tng
U emapkelag tng etodpopag AAANAoBonBeiag kat o kKivéuvog Tng n emapkoug anoBepatonoinong.

e TEAOG, OE OTEVH CUOCYETLON HE TA AVWTEPW, avadEpeTal o kivbuvog ¢rung tou Tapeiou, o omoiog
adopd TNV APVNTIKN SNUOCLOTNTA OXETIKA LIE TLG TIPAKTLKEC TOU TaUelou (emeVOUTIKEG, AEITOUPYLKEC
KATL.).

AvaAuon onpavtlkotepwv Kivduvwv
A) Emevdutikol Kivéuvol

Ma tnv emPETPNON Kol mopakoAouBnon tng emikivbuvotntag tou YoaptoduAakiou to Tapeio €xel
ouvtaéel emevOuTIKA TOAITIKA TNV omola eAéyxel av edapudletal. Tautdxpova, o UTEULBUVOC
Slaxelplong KvSUVwY evnUEPWVETOL HECW OXETIKOU Anpodoplakol UALkou (Key Investor Information
Document -- KIID) amd tnv avefdaptntn OSwoxelplotiky AEAAK. e mepimtwon mou o &eiktng
ETUKLVOUVOTNTAG, WC TIEPLYPAPEL TO EMUMESO SLOKUMAVOEWY TWV LOTOPIKWV arnodocswv tou A/K,
auénBel, evnuepwvetal n enevéuTiky emitponr, To A.Z. kot o YneuBuvog Alaxeipiong Kivduvwv. Me
Bdon mAéov srukalponownpévn (XemtepPpiov 2022) mAnpodopnon Katd TV nUepounvia cuvtagng g
napovong, o Selktng emwvduvotnTag avépxetal oto 5 (e avwrtato Seiktn 7). INUELWVETAL OTL Ta
pepidla evog apolBaiouv kedpalaiou katnyoplog 5 evOEXETALVO TIAPOUGLACOUV HETPLEG TTPOC UWPNAEG
SLOKUPAVOELC 0TO HEAAOV AOYW TWV MOPOYOVIWY TIOU TLIC EMNPedlouyv.

ErunpooBétwe, n apuddia AEAAK amootéMel otov umelBuvo Slaxeiplong KwdUVwVY elkova Twv
EMeVOUTIKWY QTMOTEAEOUATWY ToUu Yoptodulokiou oe eminedo amodoong/kwwduvou mou adopolv
TPLUNVLOLEG ) ETNOLEG TIEPLOSOUG.

(a) KAaboc Edamnat:

(al) Me Baon tnVv nuepounvia avadopadg eAndOnoav ta akdAouba yla To TpEXOV 0LKOVOULKS £To¢ (YTD):
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ATO Tov mopandvw Tiivaka mapatnpeital OtL yla thv tedevutaia meplodo avadopdg (aAd kat yia Kabe
niepiodo avadopdg amod TV apxn Tou £Toug) £xel onUELWOeL apvnTikn anddocn oto xapTtoduAAKLO Kal
KALLAKWON Tou PETPOU KWEUVOU Ot OX€on Ue TponyoUUeveg meplodoug (aAa OxL os oxéon HE TIG
TipoNyoUHeves meplddouc avadopag amd tTnv apxn Tou £Toug), oL omoleg amodidovtal oto eupUTEPO

MOKPOOLKOVOULKO TIEPLBAAAOV TWV YEWOTPATNYLKWY TIPOKARCEWV.

Ta avtiotolya mocootd tou deiktn avadopdg (benchmark) £€xouv wg akoAoUBwG:




Benchmark St Dev cv
Performance (daily data)

Period: From 31/12/2015 to = 31/3/2016 -2,37% 17,87% -0,004
From 31/12/2015 to ~ 30/6/2016 19,86% 12,21% 0,615
From 31/12/2015 to = 30/9/2016 -0,75% 14,92% -0,001
From 31/12/2015 to 31/12/2016 6,01% 13,70% 2,278
From 31/12/2016 to = 31/3/2017 2,28% 9,77% 4,285
From 31/12/2016 to = 30/6/2017 13,06% 8,41% 0,644
From 31/12/2016 to = 30/9/2017 10,05% 7,61% 0,758
From 31/12/2016 to  31/12/2017 16,91% 7,21% 0,426
From 31/12/2017 to =~ 31/3/2018 -0,94% 6,70% -0,001
From 31/12/2017 to = 30/6/2018 -0,95% 7,13% -0,001
From 31/12/2017 to ~ 30/9/2018 -3,92% 6,83% -0,003
From 31/12/2017 to  31/12/2018 -7,07% 7,09% -0,005
From 31/12/2018 to = 31/3/2019 7,14% 4,50% 0,630
From 31/12/2018 to = 30/6/2019 17,27% 6,24% 0,361
From 31/12/2018 to = 30/9/2019 20,33% 6,59% 0,324
From 31/12/2018 to  31/12/2019 22,33% 6,21% 0,278
From 31/12/2019 to =~ 31/3/2020 -12,65% 25,32% -0,032
From 31/12/2019 to ~ 30/6/2020 -7,66% 19,66% -0,015
From 31/12/2019 to ~ 30/9/2020 -7,78% 16,41% -0,013
From 31/12/2019 to  31/12/2020 0,77% 15,09% 19,546
From 31/12/2020 to = 31/3/2021 1,58% 5,80% 3,684
From 31/12/2020 to =~ 30/6/2021 2,82% 5,13% 1,820
From 31/12/2020 to ~ 30/9/2021 2,22% 5,04% 2,271
From 31/12/2020 to  31/12/2021 2,33% 4,98% 2,136
From 31/12/2021 to = 31/3/2022 -2,96% 9,53% -0,003
From 31/12/2021 to = 30/6/2022 -7,78% 8,68% -0,007
From 31/12/2021 to = 30/9/2022 -10,22% 7,83% -0,008

1610 elkova mapouolaletal 6cov adopd tov deiktn avadopdg tou xaptopulakiou. Napatnpeital otL N
oxéon Kwwduvou/anddoong tou deiktn avadopdg Bpioketal os ehadpws AMOTEAECUATIKOTEPO eMineda
omo TNV avtiotolyn tou xaptodulakiou (mapd TV apvnTikn anddoaon kot Twv 800).

(a2) Me Baon tnv nuepounvia avadopag eAndOnoav ta akoAouba yla ETACLEG MTEPLOSOUG:
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SRRI

Daily

Performance Standard Deviation StDev last5yrs Var(99%) last 1yr
% of total assets

(weekly data)

RO

Annualised

Var (99%) last 1 yr
% of total assets

31/3/2016] [§__ -5,48%[I00 26,83%|[ 19,17%|
30/6/2016 5,67%| 23,25% 0 19,64%
30/9/2016| [F  -2,91%[0 |16,59% 19,60%
31/12/2016 5,06% |16,93% | 19,62%
31/3/2017 13,62% | 15,37% (000 19,71%) -2,35% -37,38%
30/6/2017 30,23% 10,40% -2,18% -34,59%
30/9/2017 25,33% 10,07% [ 19,38% -1,63% [ -25,83%
31/12/2017 26,76% 8,93% -1,46% -23,16%
31/3/2018 22,38% 8,21% (1 17,99% -1,02% -16,24%
30/6/2018 7,82% 817% | 17,26% -1,10% -17,53%
30/9/2018 8,85% 8,14% |1 17,13% -1,18% -18,76%
31/12/2018] B -4,36% 7,65% [0 17,06% -1,22% -19,36%
31/3/2019 3,89% 6,73%|1 16,64% -1,33% -21,16%
30/6/2019 14,62% 6,92% | 16,58% -1,70%
30/9/2019 22,72% 7,80%| 16,45% -1,65% -26,19%__
31/12/2019 25,78% 7,61%[00 15,61% -0,91% -14,51% [
31/3/2020 3,44% 12,62% |0 15,64% -3,10% -49,23%
30/6/2020] [ -1,86%|0 12,06%00 13,37%
30/9/2020| 8 -5,54% | n2axl 12,17%| [ 4200 [ -67.24% 00
31/12/2020 2,48% (I | 11,66%| 11,98%|  -540% M| -85,78%
31/3/2021 19,53% 6,17%[0  111,07% -1,51% [ -23,93% [
30/6/2021 16,52% 6,08% I | 10,13% -1,24% [ -19,68% |
30/9/2021 14,41% 6,19%|1 10,24% -1,09% [ W -17,23% [
31/12/2021 5,56%(0 | 5,41% 0 10,26% -1,24% [ -19,61% |
31/3/2022 -0,91%L | 7,27% | | 10,29% -1,42% [ -22,60% |
30/6/2022 8%l | 7,66% I | 10,14% -1,26% | -20,03% [ W
30/9/2022 -9,87%[L | 7,71%| |10,41% -1,26% | -19,99% [ W

ATO ToV QVWTEPW Ttivaka, Stadaivetal pio otabepomnoinon tng agiag os kivbuvo tTng TeAsutaiog etroLag
TeplOSoU Oe OXEON LE TIPONYOUEVES ETAOLEG TIEPLOSOUG.

To avtiotolya mood yla tov deiktn avadopadg (benchmark) tou xaptodulakiov €xouv wg akoAoUBwC:
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Benchmark

Performance Standard Deviation

Daily

Var (99%) last 1yr
% of total assets

RO

Annual
Var (99%) last 1 yr
% of total assets

31/3/2015to  31/3/2016 3,66% 23,10%
30/6/2015 to  30/6/2016 5,72% 19,97%
30/9/2015 to  30/9/2016 -1,08% 13,88%
31/12/2015 to | 31/12/2016 6,01% 13,70%
31/3/2016 to  31/3/2017 11,06% 11,47% -2,01% -31,87%
30/6/2016 to  30/6/2017 22,42% 8,09% -1,47% -23,29%
30/9/2016 to  30/9/2017 17,55% 7,98% -1,47% -23,28%
31/12/2016 to  31/12/2017 16,91% 7,21% -1,25% -19,89%
31/3/2017 to  31/3/2018 13,23% 6,29% -0,99% -15,68%
30/6/2017 to  30/6/2018 2,42% 6,47% -1,01% -16,10%
30/9/2017 to  30/9/2018 2,07% 6,63% -1,01% -16,05%
31/12/2017 to  31/12/2018 -7,07% 7,09% -1,01% -16,05%
31/3/2018 to  31/3/2019 0,50% 6,72% -1,25% -19,80%
30/6/2018 to  30/6/2019 10,02% 6,79% -1,08% -17,22%
30/9/2018 to  30/9/2019 16,38% 6,99% -1,50% -23,85%
31/12/2018 to  31/12/2019 22,33% 6,21% -1,04% -16,59%
31/3/2019 to  31/3/2020 -0,26% 13,99% -4,54% -72,11%
30/6/2019 to  30/6/2020 -3,67% 14,53% -4,54% -72,11%
30/9/2019 to  30/9/2020 -6,24% 14,45% -4,54% -72,11%
31/12/2019 to  31/12/2020 0,77% 15,09% -4,54% -72,11%
31/3/2020 to  31/3/2021 17,18% 8,39% -1,30% -20,69%
30/6/2020 to  30/6/2021 12,20% 6,96% -1,23% -19,53%
30/9/2020 to  30/9/2021 11,70% 6,65% -1,19% -18,96%
31/12/2020 to  31/12/2021 2,33% 4,98% -1,10% -17,49%
31/3/2021to  31/3/2022 -2,24% 6,21% -1,18% -18,76%
30/6/2021 to  30/6/2022 -8,21% 7,01% -1,59% -25,21%
30/9/2021 to  30/9/2022 -10,12% 7,20% -1,61% -25,57%

ATO To avwTépw, Sladaivetal otL oe dpoug VaR, To emMevOUTIKO XAPTOPUAGKLO Tou KAASOU umeptepel
£vavtl Tou yaptodulakiou tou Seiktn avadopag (benchmark) katd tnv tehevtaia etiola mepiodo
(mapotL Sev LoxLeL to 1610, pe pKkpn Sladopd, Kol o OPOUC TUTILKAG AmtOKALoNCG).

MapakAatw MAPoUCLAZETAL I ATOTEAECUATLIKOTNTA TOU XaptoduAakiou Tou Tapeiou yla TV TeEAeuTaia
etnola neplodo (pe Baon tnv nuepounvia avadopdc), o€ oxEon HE T EMUEPOUG XAPTOGUAAKLO TOU
Seiktn avadopdg, onwg eniong kot Tou pécou Opou piktwyv A/K tne ayopdg (rnyn: Hellenic Fund and
Asset Management Association Database), pe Bdon otoweia omw¢ eotd@Anoav amd Tov SLaXELPLOTN

enevbUoEWV:

Asiktng EAANVIKwY MeTtoxwv

Agiktng EAANViIKwv Kpatikwv OpoAoywv
Agiktnc KataBéoswv

Méoog Opocg Katnyopilag Miktwv A/K
Xaptopuldkio (A/K) ETAO

Benchmark A/K ETAO

Performance St Dev cv
(last 1yr, daily)
-8,4% 21,7% <0
-24,5% 9,0% <0
-0,5% 0,0% <0
-10,3% 9,8% <0
-9,9% 7,7% <0
-10,1% 7,2% <0
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19,5%

Agiktng EAANVIKWV KpaTikav
-24,5% e OpOAGYWV
29,5%

Standard Deviation

ATo Ta avwTEpw SladailveTal n MEPLOPLOUEVN ETIKLVOUVOTNTA (WG AMELKOVI(ETAL ATIO TO GUYKEKPLUEVO
UETPO KLvdUvVou) Tou xaptodulakiou tou Tapeiou €vavil Twv avtiotowv xaptopulakiwv avadopdg.
Emonualvetal emumAéov n onpavtiki Heiwon tng amddoong tou Seiktn Twv EAANVIKWY KpaTikwv
OpoAoywv.

(a3) Ocov adopa stress tests tou xaptopuhakiou, eotainoav Ta akdAouBa:

Stress Results
Debt Ceiling Greece
- Eurodown | Global Bond | Global Stock | Greek Bond Greek_Bond_C
" Unstressed [ASE down 10% | bid/ask P&L | CoronaVirus | Crisisand | Euro_Curve . . . Financial Crisis| "~ ° =" |Greek_Sov_t0,
Product Position i ) 10%vs USD | Crisi 2014-15 | Crisis 2014-15 |Crisis 2015 P8L| risis_MMFR
Valuation | P&L(%) (%) PEL(%) | Downgradein | +0,1% P&L (%) L B () L) (%] in2010 P8L L) 5% PBL (%)
2011 PRL (%) (%)
Portfolio Code: 30 Fund Portfolio Name: EMATTEAMATIKO TAMEIO OIKONOMOAQTQN MIKTO
Day: 1 18.024.272,69 -2,18% 0,00% -13,81% -147% 0,05% 1,90% 0,18% 745% -19,65% -0,26%) -19,65% -0,99%|
Stress Results
LehEN | Glokal
product pasition Unstressed |ltalian_Sov_+0,( ~Brothers Big/Ask L SBWMEU1L+0,| SBWMEU1L- |Spanish_Sov_+| SPX 500 down | SX5P down Balanced FoF USD_Curve | USD down
Valuation | 5% P&L(%) | Bankruptcy 25% P&L (%) [0,25% P&L (%) | 0,5% P&L (%) | 10% P&L (%) | 10% P&L(%) | . . +0,2% P&L (%) | 10% P&L (%)
(%) Crisis P&L (%)
P&L (%)
Portfolio Code: 30 Fund Portfolio Name: EMAITEAMATIKO TAMEIO OIKONOMOAOTQN MIKTO
Day:1 | 18.024.272,69 -0,59% -4,52%] -0,18%] 2,21% -2,21%] -0,46% -0,78%] -1,83% -17,28% 0,08% -1,90%]

Me Bdon T avwTEPW aKpaia OeVAPLO, ONUELWVETAL éva eUpog TIHWY and -19,65% (Greek Bond Crisis
2015, Greek_Bond_Crisis_ MMFR) éwc¢ +7,45% (Global Stock Crisis 2014-15), pe amAd WU.0. HETAEU TWV
Sladopwv oevapiwv (oo pe -3,56%. Metafl dMwv, amo Ta akpaio oevapla mou adopolv thv EAAGSa
(m.x. Greek Bond Crisis 2015, Greek Bond_Crisis_ MMFR) 6Sladaivetal n onupavtiky ékBecn tou
xaptopulakiou atov kivbuvo Tng Ywpag.

(a4) NapatiBevrtal kotwtépw mMANpodopisc mov adopolv TNV KoTAVOUR Tou Xaptodulakiou KoTd Thv
nuepopnvia avadopdc, pe Bdon otolxeio OMwg eoTdAnoayv arnd tov SLaxelpLoth enevoUCEWV:
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30/9/2022

ASSET ALLOCATION

Oudhoya 39,65%
MeToxEG 23,21%
AwBéoa 22,97%
Méoa Xpnpatayopag 14,17%

SECTOR ALLOCATION (EQUITY PART)

XPNUOTOOKOVOULKEG YTINPETiEC 7,20%
KukAwka KotavoAwTtika AyoBa 4,11%
Mn KukAwkd Kotavohwtikd AyaOa 2,99%
TnAemKOWWVIEG 2,62%
Blopnyxavika Mpoiovta & Ynnpeoieg 2,34%
Kowng Qdélelag 1,86%
Texvoloyia 1,60%
Evépyela 0,49%

TOP 5 EQUITY HOLDINGS
OPTANIZMOZ MPOINQTIKON ATQONQN NC  3,20%

EONIKH TPATEZA THZ EAANAAOZ A.E. 2,94%
OTE AE 2,62%
COCA-COLA HBC AG 1,64%

FEK TEPNA A.E. 2YMMETOXQN, AKINHTQN 1,59%

TOP 5 BOND HOLDINGS

OEA 5/12/2017-30/1/2028 3,81%
MYTILINEOS FINANCIAL PARTNERS SA 29/: 3,78%
OEA 12/03/2019-12/03/2029 3,33%
OEA 12/05/2021-12/02/2026 0,00% 2,51%
NBG 08/10/2020-08/10/2026 2,49%

(a5) (o) ErukUpwon VaR pe Baon tnv wotopikn eumelpia (VaR back-testing) (B) EAeyxog umépBaong
QVWTATOU 0pilou oXeTIkoU VaR:

Me Bdon otoweia mou eotdAncav amo tn OlevBuvon Slaxeiplong KwdUVWY TOu SLAXELPLOTNA
enevduoswv, SlevepynBnkav ol oxetkol (a) kat (B) avwtépw EAeyxoL ylo TO XPOVIKO SLACTNA TOU
televtaiou €toug tNG nuepounviag avadopdg (dnA. amd 01/10/2021 £wg 30/09/2022, Atot 252
napatnpnosLg). JUpdwva He T OTOLXElQ TToU gotaAnoav, onuewwdnkav: (o) 2 efalpéoelg otig 252
napatnpnoelg (0,8%) (B) kaulo unépPaon.

ElSika yla To (o), mapatiBetol KOTWTEPW N OXETLKN ypadLKr TopAoTach Tou eAEyXoU:
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Back Testing VaR

1.9985%
0.9552%
0.0000% _.‘l.l.l..l.LLA_'1 l'l l'_{ il 4 4 ’JILV‘,I ll | l I ‘II' il 4 ll‘J Ll | 'All[rL_nJ
-0.9592% :
-1.9985%
2.9577

ik~ Dec Jan Feo Aor May 3 Aug

Date
g ENATTEAVATIKO TAMEIO OIKONOMONOTON ENAFTEAMATIKO TAMEIO OIKONOMOAOTON

MIKTO - P&L

(B) KA&boc AAAnAoBonBeiac:

MIKTO - VaR

(B1) Me Baon tnv nuepopnvia avagpopdc eAndBnoav ta akdAouba yLa TIg ETACLEG MEPLOSOUG:

Period:

From
From
From
From
From
From
From
From
From
From
From
From
From
From
From
From
From
From
From
From
From

30/9/2016 to
31/12/2016 to
31/3/2017 to
30/6/2017 to
30/9/2017 to
31/12/2017 to
31/3/2018 to
30/6/2018 to
30/9/2018 to
31/12/2018 to
31/3/2019 to
30/6/2019 to
30/9/2019 to
31/12/2019 to
31/3/2020 to
30/6/2020 to
30/9/2020 to
31/12/2020 to
31/3/2021 to
30/6/2021 to
30/9/2021 to

30/9/2017

31/12/2017

31/3/2018

30/6/2018

30/9/2018

31/12/2018
31/3/2019
30/6/2019
30/9/2019

31/12/2019
31/3/2020
30/6/2020
30/9/2020

31/12/2020
31/3/2021
30/6/2021
30/9/2021

31/12/2021
31/3/2022
30/6/2022

30/9/2022

Daily Annualised
Performance St.Deviation Var (99%) last 1yr  Daily Var (99%) last 1 yr
% of total assets % of total assets
3,77% 1,36% 0,32% 5,08%
5,54% 1,55% 0,33% 5,24%
4,69% 1,48% 0,24% 3,81%
3,40% 1,74% 0,03% 0,48%
3,32% 1,71% 0,03% 0,48%
0,64% 1,34% 0,05% 0,79%
0,79% 1,10% 0,05% 0,79%
0,61% 0,11% 0,03% 0,48%
0,60% 0,10% 0,02% 0,32%
0,55% 0,08% 0,02% 0,32%
0,24% 0,08% 0,10% 1,59%
0,18% 0,12% 0,08% 1,27%
0,16% 0,12% 0,09% 1,43%
0,09% 0,12% 0,08% 1,24%
0,13% 0,11% 0,04% 0,60%
0,01% 0,06% 0,02% 0,25%
-0,13% 0,05% 0,02% 0,28%
-0,17% 0,05% 0,02% 0,28%
-0,30% 0,07% 0,03% 0,51%
-0,52% 0,14% 0,04% 0,70%
-0,52% 0,16% 0,07% 1,10%

Ta avtiotolya mocootd tou deiktn avadopdg (benchmark) £€xouv wg akoAoUBwWG:
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Performance St.Deviation
Period: From 30/9/2016 to = 30/9/2017 -0,46% 0,02%
From 31/12/2016 to  31/12/2017 -0,47% 0,02%
From 31/3/2017 to = 31/3/2018 -0,48% 0,02%
From 30/6/2017 to = 30/6/2018 -0,48% 0,02%
From 30/9/2017 to = 30/9/2018 -0,47% 0,02%
From 31/12/2017 to  31/12/2018 -0,47% 0,02%
From 31/3/2018 to = 31/3/2019 -0,47% 0,02%
From 30/6/2018 to = 30/6/2019 -0,46% 0,02%
From 30/9/2018 to = 30/9/2019 -0,47% 0,02%
From 31/12/2018 to  31/12/2019 -0,48% 0,02%
From 31/3/2019 to = 31/3/2020 -0,49% 0,02%
From 30/6/2019 to = 30/6/2020 -0,51% 0,02%
From 30/9/2019 to = 30/9/2020 -0,55% 0,02%
From 31/12/2019 to  31/12/2020 -0,57% 0,02%
From 31/3/2020 to = 31/3/2021 -0,59% 0,02%
From 30/6/2020 to = 30/6/2021 -0,62% 0,02%
From 30/9/2020 to = 30/9/2021 -0,62% 0,02%
From 31/12/2020 to  31/12/2021 -0,63% 0,02%
From 31/3/2021 to = 31/3/2022 -0,65% 0,02%
From 30/6/2021 to = 30/6/2022 -0,63% 0,02%
From 30/9/2021 to = 30/9/2022 -0,51% 0,03%

(B2) Me Baon tnv nuepounvia avadopadg eArydOnoav Ta akdAouba yla To TPEXOV OLKOVOULKO £toc (YTD):

Performance Annual St Dev
(daily data)
Period: From 31/12/2016 to = 30/9/2017 2,70% 1,37%
From 31/12/2016 to  31/12/2017 5,54% 1,55%
From 31/12/2017 to ~ 31/3/2018 0,05% 1,56%
From 31/12/2017 to = 30/6/2018 0,42% 1,90%
From 31/12/2017 to = 30/9/2018 0,53% 1,54%
From 31/12/2017 to  31/12/2018 0,64% 1,34%
From 31/12/2018 to = 31/3/2019 0,22% 0,12%
From 31/12/2018 to = 30/6/2019 0,39% 0,10%
From 31/12/2018 to = 30/9/2019 0,49% 0,09%
From 31/12/2018 to  31/12/2019 0,55% 0,08%
From 31/12/2019 to = 31/3/2020 -0,09% 0,12%
From 31/12/2019 to = 30/6/2020 0,03% 0,16%
From 31/12/2019 to = 30/9/2020 0,10% 0,14%
From 31/12/2019 to  31/12/2020 0,09% 0,12%
From 31/12/2020 to =~ 31/3/2021 -0,05% 0,07%
From 31/12/2020 to = 30/6/2021 -0,05% 0,06%
From 31/12/2020 to = 30/9/2021 -0,12% 0,06%
From 31/12/2020 to  31/12/2021 -0,17% 0,05%
From 31/12/2021 to = 31/3/2022 -0,18% 0,12%
From 31/12/2021 to = 30/6/2022 -0,41% 0,19%
From 31/12/2021 to =~ 30/9/2022 -0,47% 0,18%

AvtioTtowa peyédn yia tov deiktn avadopag (benchmark) tou xaptodpuiakiov £xouv wg akoAolBwWG:
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Period:

From
From
From
From
From
From
From
From
From
From
From
From
From
From
From
From
From
From
From
From
From

31/12/2016 to
31/12/2016 to
31/12/2017 to
31/12/2017 to
31/12/2017 to
31/12/2017 to
31/12/2018 to
31/12/2018 to
31/12/2018 to
31/12/2018 to
31/12/2019 to
31/12/2019 to
31/12/2019 to
31/12/2019 to
31/12/2020 to
31/12/2020 to
31/12/2020 to
31/12/2020 to
31/12/2021 to
31/12/2021 to
31/12/2021 to

Performance Annual St Dev

30/9/2017 -0,35% 0,02%
31/12/2017 -0,47% 0,02%
31/3/2018 -0,12% 0,02%
30/6/2018 -0,24% 0,02%
30/9/2018 -0,35% 0,02%
31/12/2018 -0,47% 0,02%
31/3/2019 -0,11% 0,02%
30/6/2019 -0,23% 0,02%
30/9/2019 -0,35% 0,02%
31/12/2019 -0,48% 0,02%
31/3/2020 -0,13% 0,02%
30/6/2020 -0,25% 0,02%
30/9/2020 -0,42% 0,02%
31/12/2020 -0,57% 0,02%
31/3/2021 -0,15% 0,02%
30/6/2021 -0,31% 0,02%
30/9/2021 -0,46% 0,02%
31/12/2021 -0,63% 0,02%
31/3/2022 -0,16% 0,02%
30/6/2022 -0,31% 0,02%
30/9/2022 -0,34% 0,03%

(B3) Ocov adopa stress tests Tou yaptodpuAakiou, eotdAncav ta akoAouba:

Stress Results
Debt Ceiling Greece
Eurod
" Unstressed | ASE down 10% | bid/ask P&L | Corona Virus | Crisis and Euro_Curve uro down G'k')bal Bond G,'?bal Stock .Gf“k Bond Financial Crisis Gr.e?k_Bond_C Greek_Sov_+0,
Product Position ) ) 10% vs USD | Crisis 2014-15 | Crisis 2014-15 |Crisis 2015 P&L| risis_MMFR
Valuation P&L (%) (%) P&L(%) | Downgrade in |+0,1% P&L (%) PaL (%) 8L %) 8L (%) % in 2010 P&L o8l (%) 5% P&L (%)
2011 P&L (%) (%)
Portfolio Code: 647 Portfolio Name: E.T.A.0. 647
Day:1 469.853,22 0,00% 0,00% -0,22% -0,47% -0,04% 0,00% -0,22% 1,84% -2,10% 2,02% -2,10% -0,18%
Stress Results
Leh
) €A \IMER Max , Glokal
product Position Unstressed  |Italian_Sov_+0,|  Brothers Bid/Ask PRL SBWMEU1L+0,| SBWMEU1L- |Spanish_Sov_+ | SPX 500 down | SX5P down Balanced FoF USD_Curve USD down
Valuation 5% P&L (%) | Bankruptcy %) 25% P&L (%) {0,25% P&L (%) | 0,5% P&L (%) | 10% P&L (%) | 10% P&L (%) Crisis P&L (%) +0,2% P&L (%) | 10% P&L (%)
P&L (%)

Portfolio Code: 647 Portfolio Name: E.T.A.0. 647

Day:1

| 469.853,22

0,00% 0,36%

-0,01%

0,02%:

-0,02%

0,00%

0,00%

0,00%

-0,79%

0,00%

0,00%

Me Baon to avwTépw akpaio oevapla, onUeLwVeTaL Eva VPG TILWVY amno -2,10% (Greek Bond Crisis
2015, Greek_Bond_Crisis_ MMFR) £w¢ +2,02% (Greece Financial Crisis in 2010), pe amA0 W.0. HETAED TWV

Sltadopwv oevapiwv ioo pe -0,08%.

Ao ta avwtépw Sladaivetal To ocuvtnpntikd mpodil tou kKAGSou aAAnAoBonBelag Kal N CUYKPLTIKA UE

tov deiktn avadopdg (benchmark) ehadpwg unodeéotepn anodoon (oe YTD dpoug). Emonpaivetat otL

0 kAado¢ AAAnAoBonBeiag emevbuel katd 71% os opOAoya Kol €VToKa ypapudtia eAAnvikol dnuoaciou,

KATA 23% o€ UETPNTA KAl Katd 6% og A/K dlaxeiplong dtabeoipwy (mnyn: UNTPWo aodaALOTIKNG

TomoBETnong KATA TNV nUepopnvia avadopag).
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B) Kivbuvol e€66wv

Mo TNV eMPETPNON Kal tapakoAouBnon tng emikivduvotntog ta £€06a va unepPBoulv ta 6la kepaiala
Tou Tapeiou, n apuodla etalpila yla ThV opyavwTtLKr UrtootrpLen Tou Tapelou amooTtéAAEL avd Tpiunvo
otov umelBuvo Slaxeiplong kwdUvVwv TNV OUVOALK Topeia Twv Samavwy €vavil Twv £000wv. e
TepiMTwon mou To TeAKO Looluylo, AapuPdavovtag umoPn Kal Ta apXlkd amoBepatikd tng meplodou,
elval apvntikd yla meplocotepa amo £EL Tpipunva, to A.X. Slepeuvd T duvaToOTNTA EKMOVNONG
OVAAOYLOTIKAG LEAETNG UE OTOXO TNV EELOOPPOTINGCN TWV AELTOUPYLKWY ELOPOWV KOL EKPOWV.

Me Baon tnv nuepounvia avadopdg, eAndpOnoav ta akolouBa (6Aa ta mood ot €):

(évavtL tponyoUpevou €Toug)

AeikTng % METABON % petaBoAn
‘Ecoba ‘E€0ba AnotéAeopa Xpriong 16w KebdAaa KaAung EE6Swv 005wV £§0dwv
31/12/2016 36.604,08
31/3/2017 28.038,53 4.490,09 23.548,44 60.152,52
30/6/2017 39.804,71 10.758,61 29.046,10 65.650,18
30/9/2017 49.595,25 30.972,93 18.622,32 55.226,40
31/12/2017 58.791,69 47.364,58 11.427,11 48.031,19 1,01
31/3/2018 31.944,61 8.483,70 23.460,91 71.492,10 13,9% 88,9%
30/6/2018 47.397,43 26.430,22 20.967,21 68.998,40 19,1% 145,7%
30/9/2018 56.149,31 31.889,50 24.259,81 72.291,00 13,2% 3,0%
31/12/2018 65.962,06 50.614,13 15.347,93 63.379,12 1,25 12,2% 6,9%
31/3/2019 25.128,28 14.178,49 10.949,79 74.328,91 -21,3% 67,1%
30/6/2019 42.759,16 30.710,62 12.048,54 75.427,66 -9,8% 16,2%
30/9/2019 53.935,74 36.348,64 17.587,10 80.966,22 -3,9% 14,0%
31/12/2019 66.083,73 54.966,46 11.117,27 74.496,39 1,36 0,2% 8,6%
31/3/2020 26.646,04 2.976,60 23.669,44 98.165,83 6,0% -79,0%
30/6/2020 47.589,78 20.083,15 27.506,63 102.003,02 11,3% -34,6%
30/9/2020 60.290,98 25.554,60 34.736,38 109.232,77 11,8% -29,7%
31/12/2020 75.091,62 43.694,80 31.396,82 105.893,21 2,42 13,6% -20,5%
31/3/2021 33.493,03 4.249,53 29.243,50 135.136,71 25,7% 42,8%
30/6/2021 51.847,89 21.104,74 30.743,15 136.636,36 8,9% 5,1%
30/9/2021 64.498,40 28.875,09 35.623,31 141.516,52 7,0% 13,0%
31/12/2021 78.949,83 46.865,75 32.084,08 137.977,29 2,94 5,1% 7,3%
31/3/2022 32.280,64 3.023,81 29.256,83 167.234,12 -3,6% -28,8%
30/6/2022 52.010,07 23.458,59 28.551,48 166.528,77 0,3% 11,2%
30/9/2022 65.404,68 28.264,40 37.140,28 175.117,57 3,74 1,4% -2,1%

Katd tnv nuepopnvia avadopdg, ta cucowpeupéva ldla Kebdhata avépyovtal o 3,74 dopég Ta T oL
€€oda TNG Xpriong Tou TPONYOUHEVOU £TOUG Tou €toug avadopag (6nA. tou €toug 2021), étav o
avtiotolyog dgiktng katd tnv 31/12/2021 Atav 2,94 kat katd thv 31/12/2020 Atav 2,42. Ag onuelwBsi
OTL Ta £€06a Tou €toug 2021 £xouv gudavicel pikpn pelwon 2,1% £vavtl Tng avtlotowng nUepounviag
avadopdg Tou MponyoUUEVOU £Toug, Otav ta £€0oda tou €toug 2021 sudavicav nrua avénon 1,4%
(évavtL tng avtiotoyng nuepopnviag avadopdg Tou TPonNyYoUEVOU £TOUC).

ErunpooBétwe, to Tapeio oxnuotilet PBdaost tng Y.A. ApOu. @.51220/26386/2007/14-05-2021
nieplbwplo dpepeyyudTNTOC TO OMoio katd tnv 31/12/2021 umnepkaAUTTeTAL Ao Ta i6L0 KedAAata KaTd
11,40 popég.

I Kivbuvol Mehwv

ElSikd yla tov kivbuvo pehwyv, Sedopévou OTL amottolvtol LEYGAES XPOVLIKECG Tiepiodol yila Thv e€aywyn
oopolwv ocuumepacpdtwy oOcov adopd ota OSnuoypadikd Sedopéva, n  emPETPNON KoL
napakoAovOnon Twv MANOUCULOKWY UETAKIVACEWY TwV aodoAoPEVWY HeEAWY Tou Tapeiou Aappavel
Xwpa etnoiwg (31/12), evtdg tng avaloyloTikng peAétng tou Topeiou. Me Bdon to moplopato tng
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televtaiag avaloyloTikng £€kBeong Le nuepopnvia avadopag 31/12/2021, o achaAlopévog MANBUCUOG
tou Tapeiov auv€nbnke katad 2,0%. Emionuaivetal OtL to Topeio Ba mpenel va SWOEL MPOCOXN OTLC
OVOUEVOUEVEG EKPOEC TOU KAASoU edamal, kabBwg £va CNUAVILKO TTOCOOTO TWV 00PAALCUEVWY TOU
pHeAwv €xel N6, katd tnv 31/12/2021, Bepehiwoel pla amd T KOTAOTATIKEG Slatdgelg Tou apBpou 30,
TO OTIOLO AVTLOTOLXEL O ONUAVTIKO TTOCOOTO TWV CUCCWPEUUEVWY ATOULKWY TOUG AOYAPLOCHLWV.

E€attiag Twv emumtwoswv tng mavénuiag Covid-19, IntBnkav eKTAKTWG amo Tn pnxavoypadnon tou
Tapeiou ol CUVOAIKEG lOTIPAEELG TOU TTPWTOU 9 Tou £€toug 2022 (=838,5 XIA. EUPW) KOl OL AVTIOTOLYEG
Tou €toucg 2021 (=779,9 x\. eupw) wote va eleyxbel n petaBoAn toug. MNopatnpeital pe Baon ta
otolela mou eot@Anoav, pia avénon tng taéng tou 7,5%.

A) Nounol Kivéuvol
Nettoupytkoi Kivéuvot

To Tapeio oto mAaiolo tng mpokaBoplopévng oTPATNYLKAG TOU Sev eMISIWKEL va avoAAdPBeL AELTOUPYLKO
Kivduvo, aAld d€xetal OtL o Asttoupytkog Kivbuvog pmopet va mpokUPEL w¢ amOTEAECHUA TNG ATOTUXLAG
TWV CUCTNUATWY, TWV ECWTEPLKWV SLASIKACLWY I} TwV avBpwnwv.

O oplopog Tou Asttoupylkou Kivduvou meplapBavel emiong kKivdUVoUC TToU TTPOEPXOVTAL aTo:
®  nNAEKTPOVIKEC SpaoTnPLOTNTEG,

e cfwteplkn avabeon unnpecwwyv (Outsourcing),

e OfuaTa EMOMTIKAC KAL KAVOVLOTIKNG CUUHOpdWaNC,

e  DEpaTa EMIYELPNOLAKNAG CUVEXELAC,

e KkWwdUVoUG MANPODOPLOKWY CUCTNUATWY Kal achaAelog mAnpodoplwy (cyber risk),

e eKTEAEON €pywV Kal Spaotnplotnteg cUPUOpPwWOnNC.

Ot Inuieg mou mpokumtouv amod Aesltoupylkoug Kivduvoug  Kataypddovial HE CUVEMELD KOl va
avaAuovtal BACEL TWV EVVOLWV TNE QLTLOG, TOU YEYOVOTOG KAl TNG EMUMTWONG.

Ta Feyovota Asttoupylkot Kivduvou, avefaptntwe moool {nuLdg, cuAAéyovtal Kal Kataypddovial o
Bdon dedopévwv KAl KATNYOPLOTIOLOUVTAL avaAoyad LE TV attia, Tnv Katnyopio KvdUvVou- yeyovog Kot
™V enintwon.

MNa tn ouloyn tTwv dedopévwy InuLag Asttoupylkol Kivduvou &nuoupyeital ¢popua avadopwv
yeyovotwy {nuLwv Asttoupytkol Kivdivou étav autd amaltnOet.

Ye Sevtepo otadlo n Movada Awayxeipiong kwdUvwy elval urmteBuvn va kabopioel Tn onuavtikoTNTO
KABe yeyovotog Baoel tou UPouc TnG INULAC KoL TN TIOavoTtnTa ERGAVIONG EVW OE CUVEPYACLO LE TIG
Erxelpnotakég AleuBuvoelg eivat urteBUVN va TTPOTEIVEL EVEPYELEG AVTLUETWTILONG.

Aedopévou:
(o) Tou peyéBoug kot Twv avaykwy (we amoppgouy and tn dpuaon) tou Tapeiov,

(B) Tou yeyovotoc OtTL n Aettoupylkn umtoothplén tou Tapeiou sumnpeteital and eEelSIKEVUEVO TIPOG
ToUTO £€WTEPLKO APOXO,

Sev éxeL mpokUPeL kamola {npia HE ONUOVTIKOTNTA TIou va £xel kataypadei kot oavadpepbel otnv
katnyopia tou Asttoupytkol Kivduvou katd tnv nuepopnvia avadopdc. I/e kabe nepinmtwon, WSlaitepn
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TPOCOYX AMOLTETAL Yl TNV €UPUTEPN Kotnyopia tou cyber risk kal tng mpootaciag MPOCWILKWY
Sebopévwy Twv pehwv tou Tapeiou.

Eruonuaivetal otL to Tapeio Ba nmpémnel va cuppopdwvetal pe tov Meviko Kavoviouo yia tnv MNpootacia
Twv Asbopévwyv Tou €xel teBel oe edappoyn amo 25/05/2018 pe Bacn tov Eupwnaikd Kavoviouo
2016/679.

Aopaliotikoi Kivéuvol

Aedopévou OtL to Tapeio Siatnpel meplBwplo depeyyvodtntog otov kAado AAAnAoPonBeiag, n
ETULUETPNON KAl TopakoAoUBNnon Twv anolnUlwoswyv Tou KAadou AapPAvel xwpa £TNOLWG, EVIOG TNG
OVAAOYLOTIKAG MEAETNG. EMonuaivetal 6Tl 0 avaloyloTAC aVTAEL OXETIKA oToLXEla amd Ta NAEKTPOVIKA
opxela Tou Tapeiov. e kABe meplntwaon opileTal OTL N ApUOSLA ETALPLA YLO TNV OPYAVWTLKN UTIOCTAPLEN
tou Tapeiou evnuepwvel Tov umeUBuvo Slaxelplong KvdUVWY TNV XPOVLKN OTLYUR KOTA Thv omola ol
OUCOWPEUUEVEG amOlNULWOELS TOU KAASOU TNG TPEXOUCAC OLKOVOLLLKAC XPriong UTepBolv To NULOU TwV
OUCOWPEUMEVWY AMOBEUATWY TOU KAGASOU 0TO TEAOG TNG TPONYOUREVNG OLKOVOULKAG XPNong (KATL yia
TO omolo Sev €xel umapEel evnuEPWON KATA TNV nUepounvia cuvtaéng tng mapouvong). e pio tétola
neplmtwon, to A.X. Slepeuvd tn SuvatoTNTA EKMOVNONG OVAAOYLOTIKAG UEAETNG HE OTOXO TNV ARYn
UETPWV yLa tn StaoddAion tng BliwolpudtnTag tou KAGdou.

E) Napaptnuo Eneénynoswv Texvikwv Opwv Entevéutikwv Kivduvwy

e JYUudbwva pe TNV emkpatoloa Bswpla emevdloewv, 600 HeyaAUTEPO KivOUVO evEXeL pla
enévduon, tooo peyaAltepn Ba sival n avtapolpr unod tnv npoundbeon otL n enévéuon Ba
elvat emtuyne.

e Ymapyouv moAAoi tpoémolL afloAoynong tou emevluTkoU KvdUvou. Itnv moapouca €kBeon
Xpnollomnoleital n €€taon tng PetaBAntotntag, g alag og Kivouvo Kal TwV TECT AVIOXNG.

e  MetaBAntotnta, StakUpavon 1 Var: mpOKEeLTOL yla TV OVAUEVOUEVN TN TNG TETPOYWVIKAG
QIOKALONG TNG TUXAlag LETAPANTAG amo tn péon Tuun. Evag tithog Bewpeital otL xapaktnpiletal
and uPnAotepo eninedo petafAntotntag otav n aia Tou pnopet va petaPAnbel Spapatikd o
GUVTOMO XPOVIKO Slaotnua.

e H turukn amnokAion (standard deviation) plag tuxaiog petaBAnTrg eival n TETpaywvikn pila tng
Stakvpavong tg(n aAwe Saomopdc). Mo xapnAn Tumiky omokALon UTOSNAWVEL OTL Ta
onpeia twv Sedopévwy Telvouv va ival KOvtd o0To PEGO Opo (] QVOUEVOUEVN TLUR) Tou
oUVOAoU, evw pia uPnAn TUTKN amOkALon uTtodeilkvUEL OTL Ta oTolXEla armAwvovTal MAvw amno
£va eupUTEPO GACHA TWV TLULWV.

e Onou CV otnv mapouca, Bewpeital Selktng Mou CUOXETI(EL TNV TUTILKA QATMOKALON HE TNV
anodoon. Mo OeTkEG anmodooeLg, UIKPOTEPOG Selktng (BeTIKOC Kat eyyUTeEPOG SnNA. TOU UNSEVOC)
Bswpeltal omoTEAECUATIKOTEPOC 08 Opoug amodoong/kwduvou. Na apvnTikég amoddoosl o
Seiktng dev dépel afomiotn mAnpodopnon. Mapatalta, Ba pmopolcos va BswpnBel ot
vpnAotepog  beiktng  (apvntikdg kol eyyutepo¢  OnA.  Tou  undevog)  Bewpeitol
OMOTEAECUATIKOTEPOC O Opoug amddoonc/kivdivou povo otnv Tepimtwon Blwv apvnTKWY
anoSooewv.
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Atla og kivbuvo (Value at risk i VaR): mpokeltal yla pétpnon mou SnAwvel nwe n atla otnv
ayopad evog eplouctakol otolxeiou (N xaptopulakiou) sival mBavov va pewwdel otn dlapkela
ULOG GUYKEKPLUEVNG XPOVLKAG TIEPLOSOU UTIO CUYKEKPLUEVEG CUVONKEG.

TeoT avtoxng (stress tests): TPOKELTAL YLOL TIPOCOUOLWOELG LEAAOVTIKWY OLKOVOULKWY YEYOVOTWY,
TIOU HoVTEAOTIOLOUV avTi€oo OLKOVOULKA oevapla (worst-case scenarios), oxedloopéva yla vo
afloloynoouv tn cupnepldopd evog XapTtodUAOKIOU UTIO TIG CUYKEKPLUEVEG CUVONKEG.

ErukUpwon VaR pe Baon tnv totopikn epmetpia (VaR back-testing): mpokeltal yla oTaTLOTIKO
peBoboAoylkd TAQICLO TO OMOl0 EMIKUPWVEL OTL OL TIPAYHATIKEG INULEC TIOU EUTELPLKA
napatnpouvtal Bpiokovral evtog Twv opiwv Tou kabopilel To ekTipwpevo VaR. Emttuyxavetal
ouykpivovtag tnv otopia Twv nMpoPALPewv Twv LETpWVY VaR e Tig avtiotolyeg anodoaoelg tTou
xaptopulakiou.
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