ANEXA KR 10

@ otp Asset Management

Romaria SAI SA
memer o otp g
SAI: OTP Asset Management Romania SAI SA OTP Obligatiuni
i od insori Decizioauorzare: 37527.02.2008
cur 22264841 Ivegistrare ONRC: J40/15502/15.08 2007 ‘Codinscrere: CSCOBFDIR00M48
Capita soia: 795,323 RON Adresa: B Dacia, Nr 63, sctor 2, Bucurest
g rioada 3t

Oblgatui, din care: 11,589,365.34 20.77%| 10,4560250 191456250 7.556.327.15
1131 Oblgatuni corporative cotate: 569% 569% atsom0| 418402030 271%|  124%% MI8H6%|  1178906%| 699458666
1132 Oblgatui ise de admirisiraia publica centraa 985% 984% TaMET6|  T248%76  sesn| 87 781169849 781169849 S77.05973
1133 i 023% 023% 170.706.28 mo7628| 01| 047 165,087.04| 165,087.04| -16.619.24]
123 Oblgatii 3053%) 3050% 2447877|  24UTBIT|  340%|  3480% 3114001928 3114001928 870526551
1231 Oblgatui tranzactoate corporatve 2690%) 2688% 1976804302 to76894302| 3125|0724 dds1n|  ZamMAT2| 771530420
1232 030% 030% 2004774 2004778 025%|  026% 216,27990] 216,27990] 776784
1263 Obigatiuni emise de administraiia publa centraa 332% 332% 204176001 244176301 391%|  askk 343049216 343049216 97720.15]
201 ALPHA BANK ROMANIA 000% 000% 102:32] 10232|  oos|  oop% 5285) 5285) 4947
202 BANCA COMERCIALA ROMANA 088% 088% 646.686.16| 60616 002%|  0.02% 14411.10) 14411.10) 5327506
203 BANCA ROMANEASCA 000% 000% 7295 o205 000%|  000% 107.6| 107.6| 764.99)
204 BRD-GROUP SOCIETE GENERAL 000% 000% 000 00| oovw| 00w 059) 059) 059
25 CEC BANK 000% 000% 168.73] 15673 oowk|  0op% 10473 10473 5400
207 OTP BANK ROMANIA 099% 098% 724,381 7203681 001%|  001% 11,0%0.00) 11,0%0.00) 71330581
28 PIRAEUS BANK ROMANIA 000% 000% 32080 ame|  0o0%| 000 2179 2179 D119
210 Procred Bank 000% 000% 7618) 68|  oow| oo 05| 05| 7563
213 VENETO BANCA 000% 000% 209 s200|  oo|  0op% 0414 0414 2205
214 Banca Comerciala Romana - EURO 000% 000% 000 00| oo oo 1115952 1115952 11,1952]
219 Credit Europr Bank SA 000% 000% 31254 3258 ooo%| o000 2438 2438 2816
20 Garani Bark 000% 000% 85350 ss3e0  000%|  000% 183414 183414 9054
221 UNICREDIT TIRIAC BANK 000% 000% 28| 28| oo| oo 31055 31055 %773
23 MILLENNIUM BANK 000% 000% 132358 132358 000%|  000% 294801 294801 162443
227 Intesa Sanpaolo Bank. 000% 000% 190.85| 19085|  ooo|  oo% 000} 000} -190.86|
22 LIBRA BANK 000% 000% 000 00| oovw| 00w 8.05] 8.05] 8305|
311 OTP BANK ROMANIA 424% 42% 3usweiz|  ansseet2|  040%|  040% 355478.14] FoaTBI8| 276011798
312 ALPHA BANK ROMANIA 000% 000% 000 000 aosw|  a0m% 268467598 268467598 268467598
30 ciyeank 019% 0.19% 141.267.24 w2tz o3| 03w 03,5027 03,5027 162.255.34
3123 Procresit Bank 117% 117% 86081868 s08i868|  100%|  098% 87962520 87962520 18,806.52]
3125 Credt Europe Bank SA 9.12% 911% 660914235 6ew 23| aTon|  470% 420017299 42017209| 248996935
316 Garent Bank 000% 000% 000 00| 0| t000% 891933703 Boi9To3| 899303
313 BANCA ROMANEASCA 000% 000% 000 00| aosw| 300 26859779 26850779 268597796
314 BANCA COMERCIALA ROMANA 451% 450% 3andess| 3006t 05| 056% 501,20334] 0120338 280927731
315 PIRAEUS BANK ROMANIA 000% 000% 000 oo 7amn|  Tie% 640472222 sauT22|  Be4TRZ
316 BRD-GROUP SOCIETE GENERAL 026% 026% 18451370 wstar0|  orze| o1z 10598331 10598331 885%0.3)
318 VENETO BANCA 258% 258% 1095778t|  1e0arret| o3| oamw 341,186.16| 3118696 -1,558,19165
320 Uniredit Triac BANK. 1008% 1004% 7amo0rsT|  Ta00TET|  000%|  000% 000} 00| 73800757
2 MILLENIUM BANK 539% 538% agserizes|  agerizes|  000%|  000% 000} 00| 207126

Lira Bk, 000 000} 447892938 4o 48993

£ Sume la SSIF 000% 000% 02 02| oo oo 022] 022] 000
9 Sume in curs e rezohare 000% 000% 1785 e[ 0o0%|  000% 00| 00| 2185
Sume in curs do decontare: 204% 204% 216178282 26178282 129%|  12m% 11323163 11231633 -1,029466.49|

101 Conisioane datorte soc. de aorin. 008% 008% 5045185 5945185 00g|  00B% 754730 754730 16,021.56]
102 Conisicane datoate depaziaruli 001% 001% 88%63) semes|  oot|  ootw 112003 112003 236470)
108 Tara CNVM 001% 001% 606283 606283) 00t  Oot% 7371.59] 7371.59] 131476
106 Cheluist de audt 000% 000% 896,94 oot 000%|  00m% a7t a7t 2]
07 Conision custode 000% 000% 149699 1069 000%|  000% 2151.64] 2151.64] 65165
108 Rascumpererinepltie 000% 000% 000 oo te| 15w 142475861 142475061| 142475861
110 Cheluei esinate. 000% 000% 2400 00| 0om%| 00 18480 18480 1920

73,479.298.46| 87,956,46992| 14477071
SB17.634.1873 5.561.806.67] 54,1723
el 13,0801 134043

[

OTP ASSET MANAGEMENT ROMANIA SAI SA|
Presedinte Directorat Intocmit

Dan Marius POPOVICI Nadia Corina Chiriac

OTP Obligatiuni Equitas 1din 29



OTP Obligatiuni - Situatia detaliata a activelor la data de 30/06/2014

5. Oblgatun admisel ranzactionare

Sum i curs do decontar pt obigatiun adnis a tranzactionarooise sau garaniat ds utorlaale dminstratel publice cenrale
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21, Obligatun adise I ranzactonare corporatve denominat n i
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o oF sucresT otzzzser T @ i1 FATED Ton s Y] I TS| FECET] I I Toamso| oowon | oz

X Disponbi i conturicurente i numerar

1.Disponibiin contri curete | numerarn i

2.Disponibiin conur curente i numerar denorinate EUR.

2.Disponibiin conur curente i numerar denorinate USD.

X Deposite bancare
1.Depozie bancare denominate i el

[ora Bk gy 268050000 273 01598 26047598 Sooms

s 0118524 610 1810 012033 s60%
T64u1d 269190000 2710 sorise 268597796 So0
e X e 35020000 s s 116616 0381%
0 [ENE 10598331

757500

1. Contractsforward
1.1, Contracte forward donominate I EUR

r0 000000 [v 1714 1537000
£ 15000000 [V 2taa] 26ars 45743 w30 a1 0125 1824000 oo
v o0 [V 1214 615 507 370 44105 00105 32000 00
£ anoom [v 3tera] 2014 45008 w30 0% 0013 300000 [

2no0m |V 6 ta 210014 st w0 et 01540 080000 003
i onc 000000 [V hpea] oot 45216 w30 s o108 1108000 ooiz%
o anc 0000 |v vigra] 27001 45188 w10 44150 01028 1648400 o1
i onc ano0m _[v pren XN 4510 w30 et 00055 700 o0sz
o anc 00000 [v rena] g 4555 w10 43847 [Ty 250400 [
i o 50000000 X7 v adrs w30 i oor%s 39650, o
i o 110000000 ot T a2 w10 aame 00046 5060, o065
i o 00000 ot 250 a1t w0 aarai o EXEY o1
o 00000 ay 2o aaTse w10 a3t 0527 5210, o065




1.2 Contracte forward denominate n USD.

T3 M1

1.Contracts do roport po tur i do administratia publicacontrala

Toaunid
17un1a
26014

6-Jun1d

13273
15175
26090

XV, Tituride partiipare 1 OPCVH  AOPC.
1. Tiur de particpare denominat in i

530000 a0 o9
w7

7 11008816 T4
16.1033 16,1033 3824644.05 oo | aaran]

2 Tiuri de partcpare denominate n EUR

loeewomono 11w | e | et | awn | 13787303 o000

32.986.30 -4.656.86

32.986.30

6597260 5.041.56

8246575 1315073

6487671 1045675

o006 sozo6]
91096 7254]

Evolutiaactivulu net 1 3 VUAN in utii 3 ani
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