ANEXA NR. 10

SAl: OTP Asset Management Romania SAI SA OTP ComodisRO
Decizie autorizare: PJRO5SAIR/400023  Cod inscriere: J40/15502/15.08.2007 Decizie autorizare: 377/27.02.2008

CUI: 22264941 Inregistrare ONRC: J40/15502/15.08.2007 Cod inscriere: CSCO6FDIR/400049
Capital social: 5.795.323 RON Adresa: Bld Dacia, Nr 83, sector 2, Bucuresti

Situatia activelor si obligatiilor in perioada 31.12.2011 - 31.12.2012

11 Yeﬂféﬁnzﬁgfﬁfifﬁznﬁiu tranzactionate pe o piata 10.92% 10.90%|  14447.69543|  14,447,69543 350% 350%| 562850969 5,628,509.69 -8,819,185.73

113 Obligatiuni, din care: 10.92% 1090%| 1444769543 1444769543 350% 350%|  5628,509.60 5,628,509.69 -8819,185.73

1131 Obligatiuni corporative cotate 0.00% 0.00% 0.00 0.00 2.22% 222%| 357571350 3575,713.50 3575,713.50

1132 Obligatiuni emise de administratia publica centrala 10.87% 1084%| 1437573383 1437573383 123% 123%| 198321841 198321841 1239251542

1133 S:gl?:;':’:c';ztate emise de autoriati ale adminisiratie 0.05% 0.05% 71,96159 71,961.59 0.04% 0.04% 69,577.78 69,577.78 -2,383.81
Valori mobiliare sI Instrumente ale pietel monetare

12 admise sau tranzactionate pe o piata reglementata dintr- 26.45% 26.40% 34,994,733.26 34,994,733.26 27.34% 27.30% 43,955,209.07 43,955,209.07 8,960,475.81
un stat membru. din care:

123 Obligatiuni 26.45% 2640%|  3499473326|  3499473326|  27.34% 2730%| 4395520007  43,95520007 8,060,475.81

1231 Obligatiuni tranzactionate corporative 24.06% 24.01%|  3182258395|  31.82258395|  26.46% 2643%| 4254565416  42,545,654.16 10,723,070.21
Obligatiuni emise de administratia publica local

1232 den'g;i':;‘t':i";'::m; administratia publica locala 143% 142% 188642502 188642502 0.00% 0.00% 0.00 0.00 -1,886,425.02

1233 Obligatiuni emise de administratia publica centrala 0.97% 097%|  128572430|  1.285724.30 0.88% 088%| 140955491 1,400,554.91 123,830.61

201  ALPHA BANK ROMANIA 0.00% 0.00% 47973 47973 0.00% 0.00% 284.73 284.73 -195.00
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203  BANCA ROMANEASCA

204  BRD-GROUP SOCIETE GENERAL
205 CECBANK

207  OTP BANK ROMANIA

208  PIRAEUS BANK ROMANIA

210 Procredit Bank

212 Banc Post SA

213 Banca ltalo-Romena

214 Banca Comerciala Romana - EURO
215  CITIBANK

218  Banca Carpatica

219 Credit Europr Bank SA

220  Garanti Bank

221 UNICREDIT TIRIAC BANK

223 MILLENNIUM BANK

225  UNICREDIT TIRIAC BANK- EUR
226  Intesa Sanpaolo Bank

3 Depozite bancare:

Depozite bancare consituite la institutii de credit din
Romania

31
311 OTP BANK ROMANIA

3123 Procredit Bank

3125  Credit Europe Bank SA

3126  Garanti Bank

314 BANCA COMERCIALA ROMANA

318  Banca ltalo-Romena
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320 Unicredit Tiriac BANK 17.58% 17.54% 23,251,863.96 23,251,863.96 14.78% 14.76% 23,765,954.07 23,765,954.07 514,090.12
323 MILLENIUM BANK 0.00% 0.00% 0.00 0.00 3.92% 3.91% 6,299,859.57 6,299,859.57 6,299,859.57

325  Intesa Sanpolo Bank 0.00% 0.00% 0.00 0.00 3.09% 3.09% 4,971,888.58 4,971,888.58 4,971,888.58

51 Contracte Forward -0.03% -0.03% -34,085.00 -34,085.00 0.43% 0.43% 685,210.00 685,210.00 719,295.00

Titluri de stat emise de administratia publica centrala 29,518.36 29,518.36 0.00% 0.00% 0.00 0.00

Contracte reverse-repo <1an -8,080,417.27 -8,080,417.27 0.00% 0.00% 0.00 0.00
93 Sume in curs de rezolvare 0.00% 0.00% -0.87 -0.87 0.00% 0.00% -1.59 -1.59 -0.72
96 Sume in curs de decontare 0.00% 0.00% 0.00 0.00 0.61% 0.61% 978,766.97 978,766.97 978,766.97
10 CHELTUIELILE FONDULUI (sold obligatii) 0.21% 0.21% 276,922.91 276,922.91 0.13% 0.13% 215,774.45 215,774.45 -61,148.46
101 Comisioane datorate soc. de admin. 0.10% 0.10% 138,422.39 138,422.39 0.11% 0.11% 178,007.44 178,007.44 39,585.05
102 Comisioane datorate depozitarului 0.01% 0.01% 17,134.94 17,134.94 0.01% 0.01% 20,056.69 20,056.69 2,921.75
103 Taxa CNVM 0.01% 0.01% 11,021.75 11,021.75 0.01% 0.01% 13,394.37 13,394.37 2,372.63
106  Cheltuieli de audit 0.00% 0.00% 2,343.26 2,343.26 0.00% 0.00% 1,771.48 1,771.48 -571.78
107  Comision custode 0.00% 0.00% 1,143.43 1,143.43 0.00% 0.00% 2,450.86 2,450.86 1,307.43
108  Rascumparari neplatite 0.08% 0.08% 106,857.13 106,857.13 0.00% 0.00% 0.00 0.00 -106,857.13
110  Cheltuieli estimate 0.00% 0.00% 0.00 0.00 0.00% 0.00% 93.60 93.60 93.60
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Situatia valorii unitare a activului net

Denumire element La data de La data de Diferente
Valoare activ net 132,280,684.00| 160,768,139.74| 28,487,455.74
N.umar.un'ta" de fond/actiun in 9,471,054.12]  10,760,812.58 1,289,758.46
circulatie

Valoarea unitara a activului net 13.9668 14.9401 0.97
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