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32. instrumente ale pietei monetare

depozite bancare constituite la institutii de credit din
Romania

OTP BANK ROMANIA

BANCA COMERCIALA ROMANA

BRD-GROUP SOCIETE GENERAL

depozite bancare constituite la institutii de credit dintr-un
stat membru

depozite bancare constituite la institutii de credit dintr-un
stat tert

instrumente financiare derivate negociate in afara
o pietelor reglementate
5.4.1. Contracte forward

2 BANCA COMERCIALA ROMANA
6.2. Banca Comerciala Romana - EURO
6.3. OTP BANK EURO
6.4. Credit Europe Bank SA
6.5. LIBRA BANK
6.6. OTP BANK USD
6.7. PATRIA BANK EUR
6.8. LIBRAEUR

Banca Comerciala Romana - HUF

Titluri emise de administratia publica centrala

Contracte de tip repo pe titluri de valoare

104, sume in curs de decontare

10.5. sume in curs de rezolvare

1 Cheltuieli pentru plata comisioanelor datorate S.A.l.

11 Comision de administrare

13. Comision de succes

2 Cheltuieli pentru plata comisioanelor datorate
depozitarului

21 Cheltuieli pentru plata comisioanelor datorate
depozitarului

22 Cheltuieli pentru plata comisioanelor datorate custodelui

3. Cheltuieli cu comisioanele datorate intermediarilor

7. Cheltuieli cu plata comisioanelor/tarifelor datorate A.S.F.

8. Cheltuielile cu auditul financiar

9. Alte cheltuieli aprobate
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valori mobiliare i instrumente ale pietei monetare

1.1, admise sau tranzactionate pe o piata reglementata din
Roménia, din care:

1140 actiuni

113, obligatiuni, din care:

1.1.31  Obligatiuni corporative cotate

1133 Obligatiuni cotate emise de autoritati ale administratiei

“™"  publice locale

valori mobiliare si instrumente ale pietei monetare

1.2 admise sau tranzactionate pe o piata reglementata dintr-
un stat membru, din care:

124, actiuni

123, obligatiuni, din care:

1.23.1  Obligatiuni corporative cotate

1232  Obligatiuni emise de administratia publica centrala

125 alte valori mobiliare, instrumente ale pietei monetare
valori mobiliare si instrumente ale pietei monetare
admise la cota oficiald a unei burse dintr-un stat tert sau

13. negociate pe o alté piaté reglementata dintr-un stat tert,

P a in mod regulat si este a si

deschisa publicului, aprobaté de A.S.F., din care:

134, actiuni

02/15.08.2007

Inregistrare ONRC: J40/15502/15.08.2007
Adresa: Bld Dacia, Nr 83, sector 2, Bucuresti

Situatia activelor si obligatiilor in perioada 31.12.2016 - 30.06.2017
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OTP Premium Return - Situatia detaliata a activelor la data de 30.06.2017

1. Valori mobiliare admise sau tranzactionate pe o piata reglementata din Romania
1. Actiuni tranzactionate

DIGI COMMUNICATIONS N.V. 30-Jun-17 X ) 312,000.00
[S:N.G.N. ROMGAZ S.A. 30-Jun-17 K . 471,858.75|
SIF OLTENIA S.A. 30-Jun-17 . . 63,621.89

Sume in curs de decontare pentru actiuni tranzactionate pe o piata reglementata din Romania

[
DIGI COMMUNICATIONS N.V. -38.8000 95,719.60 0.006 0.538

2. Obligatiuni admise la trar i e
2.1. Obligatiuni admise la tranzactionare emise sau garantate de autoritati ale administratiei publice locale

CJ HUNEDOARA 15-May-17
CJ HUNEDOARA

2.2. Obligatiuni tranzactionate corporative

INTERNATIONAL INVESTMENT BANK 27-Sep-16 27-Sep-16 27-Sep-17 10,000.00 . 410,351.11

UNICREDIT TIRIAC BANK S.A. 8-Oct-15 15-Jun-17 15-Dec-17 10,590.00 . 460,698.01
UNICREDIT TIRIAC BANK S.A. 25-Mar-16 15-Jun-17 15-Dec-17 10,850.00 51,965.84
Vrancart Adjud 17-Mar-17 25-Apr-17 25-Jul-17 100.00 . 251,317.05

Il. Valori mobiliare admise sau tr: ionate pe o piata rec din alt stat membru
1 Actiuni tranzactionate in ultimele 30 de zile de tranzactionare (zile lucratoare) - denominate in EUR

DAIMLER AG DE0007100000 30-Jun-17 0.0000 63.3700
FR0000131906 30-Jun-17 79.2500

SHIRE JE00B2QKY057 30-Jun-17 0.0500 42.3800 5.1852 162,174.60 0.000 0.912
[

4 Actiuni tranzactionate in ultimele 30 de zile de tranzactionare (zile lucratoare) - denominate in HUF

[
MOL HUNGARIAN OIL & GAS HU0000068952 30-Jun-17 0.0000 21,225.0000 0.0147 234,546.86 0.001 1.319



2. Obligatiuni admise la trar i e

2.1. Obligatiuni admise la tranzactionare corporative denominate in RON

Banca Comerciala Romana XS0496326223 . 4,491.67

International Personal Finance PLC XS1527191081 . 22,684.93

2.2. Obligatiuni admise la tranzactionare corporative denominate in EUR

BULGARIAN ENERGY HOLDING XS0989152573 50 28-Dec-16 7-Nov-16 7-Nov-17 1,032.50 0.12 27.48 - 1,043.4150 4.5539 243,837.31 0.006 1.372
Cable Communications Systems N.V. XS1405770576 - 150 26-Oct-16 15-Apr-17 15-Oct-17 1,000.00 0.14 10.56 - 1,054.3800 4.5539 727,441.50 0.021 4.092
EMERALD CAP XS$1523215116 - 200 2-Dec-16 5-May-17 7-Aug-17 1,000.00 0.05 2.80 - - 4.5539 913,333.90 5.000 5.138
GLOBALWORTH REAL ESTATE XS1577957837 - 50 19-Jun-17 19-Jun-17 20-Jun-18 994.27 0.08 0.95 0.04 - 4.5539 226,614.10 5.000 1.275
GLOBALWORTH REAL ESTATE XS1577957837 - 50 19-Jun-17 19-Jun-17 20-Jun-18 1,008.75 0.07 0.95 (0.06) - 4.5539 229,889.46 5.000 1.293
New Europe Property Investments PLC XS1325078308 - 100 11-May-16 26-Feb-17 26-Feb-18 1,024.76 0.10 12.84 - 1,086.9350 4.5539 500,827.66 0.000 2817
ORLEN CAPITAL AB XS1082660744 - 100 29-Apr-16 30-Jun-17 30-Jun-18 1,018.50 0.07 0.07 - 1,069.2000 4.5539 486,934.18 0.020 2739
OTP BANK NYRT XS0274147296 - 50 30-Sep-15 7-May-17 7-Aug-17 941.25 0.07 4.08 - 959.6300 4.5539 219,432.11 0.010 1.234
OTP BANK NYRT XS0274147296 - 100 24-Nov-15 7-May-17 7-Aug-17 988.00 0.07 4.08 - 959.6300 4.5539 438,864.21 0.020 2.469
Societe Generale XS1490846810 - 100 24-Nov-16 6-Jun-17 6-Dec-17 1,000.00 0.05 1.22 - - 4.5539 455,945.01 2.632 2.565
Turkiye Garanti Bankasi XS1084838496 - 50 24-Mar-17 8-Jul-16 8-Jul-17 1,031.00 0.09 33.10 - 1,036.7700 4.5539 243,604.67 0.010 1.370

2.3. Obligatiuni admise la tranzactionare emise sau garantate de autoritati ale administratiei publice centrale denominate in EUR

MACEDONIA XS1087984164 100 30-Dec-16 24-Jul-16 24-Jul-17 1,005.50 0.11 37.25 - 1,046.5550 4.5539 493,551.7 0.000 776
ROMANIA XS1060842975 100 23-May-17 24-Apr-17 24-Apr-18 1,133.90 0.10 .75 - 1,139.6650 4.5539 522,067.4 0.000 .937
ROMANIA XS1129788524 100 23-May-17 28-Oct-1 28-Oct-17 1,084.23 0.08 19.38 - 1,086.9050 4.5539 503,789.6. 0.000 .834
ROMANIA XS1312891549 100 16-May-17 29-Oct-1 29-Oct-17 1,062.50 0.08 18.46 - 1,064.8150 4.5539 493,312.1 0.000 775
ROMANIA XS1313004928 50 4-Apr-17 29-Oct-1( 29-Oct-17 1,058.60 0.11 26.01 - 1,048.5900 4.5539 244,681.11 0.000 1.376
ROMANIA XS1313004928 150 19-Apr-17 29-Oct-1 29-Oct-17 1,043.41 0.11 26.01 - 1,048.5900 4.5539 734,043.33 0.000 4.129
ROMANIA XS1599193403 100 19-Apr-17 19-Apr-17 19-Apr-18 996.83 0.07 4.75 - 998.1150 4.5539 456,694.69 0.000 2.569

3. Alte valori mobiliare admise la tranzactionare pe o piata reglementata (Certificate de investitii)

DE000CZ93MG5 30-Jun-17
DE000SG3G269 30-Jun-17

lil.vValori mobiliare si instrumente ale pietei monetare admise la cota oficiala a unei burse dintr-un stat brusaur iate pe o alta piata reglementata dintr-un stat nemembru,
1 Actiuni tranzactionate in ultimele 30 de zile de tranzactionare (zile lucratoare) - denominate in USD

US02079K1079 30-Jun-17 Germania 290,175.66
US0378331005 30-Jun-17 Germania 241,439.45
JOHNSON & JOHNSON US4781601046 30-Jun-17 Germania 105,607.11
Pfizer, Inc. US7170811035 30-Jun-17. Germania 93,852.14
US9633201069 30-Jun-17 Germania 300,586.53

1.2 Actiuni tranzactionate in ultimele 30 de zile de tranzactionare (zile lucratoare) - denominate in CHF

[
Roche Genussscheine CH0012032048 30-Jun-17 0.0000 244.2000 4.1655 188,184.79 0.000 1.059
[

IX. Disponibil in conturi curente si numerar
1. Disponibil in conturi curente si numerar in lei

Banca Comerciala Romana 0.000
BRD - GROUPE SOCIETE GENERALE S.A. 0.000

Citi Bank 0.00 0.000
CREDIT EUROPE BANK SA 356.43 0.002
Libra Internet Bank 78.39 0.000
OTP BANK ROMANIA 0.00 0.000

PATRIA BANK 0:00 0.000




2. Disponibil in conturi curente si numerar denominate in EUR

Banca Comerciala Romana 45,082.30 205,300.29
BRD - GROUPE SOCIETE GENERALE S.A. 0.00 4.5539 0.00 0.000

Citi Bank 0.00 4.5539 0.00 0.000
Libra Internet Bank 31.89 4.5539 145.22 0.001
OTP BANK ROMANIA 4.58 4.5539 20.86 0.000

PATRIA BANK 61.24 4.5539 278.88 0.002

3. Disponibil in conturi curente si numerar denominate in USD

Banca Comerciala Romana 1,694.55
BRD - GROUPE SOCIETE GENERALE S.A. . 0.00
Citi Bank 0.00
OTP BANK ROMANIA 0.16

4. Disponibil in conturi curente si numerar denominate in HUF

[
Banca Comerciala Romana 468,075.20 0.0147 6,896.62 0.039
[

X. Depozite bancare
1. Depozite bancare denominate in lei

Banca Comerciala Romana J 3 . 1,661,754.97
BRD - GROUPE SOCIETE GENERALE S.A.
OTP BANK ROMANIA X .. 1,639,017.07

XII. Instrumente financiare derivate neqociate in afara pietelor realementate
1. Contracte forward EUR/RON

BRD - GROUPE SOCIETE GENERALE S.A. 300,000.00 Vanzare 25-May-17 28-May-18 2,910.00
BRD - GROUPE SOCIETE GENERALE S.A. 400,000.00 Vanzare 4-Oct-16 4-Oct-17 4.5006 4.5539 4.5659 -0.0653 -26,120.00 -0.147

BRD - GROUPE SOCIETE GENERALE S.A. 200,000.00 Vanzare 5-Oct-16 6-Oct-17 4.5057 4.5539 4.5662 -0.0605 -12,100.00 -0.068
BRD - GROUPE SOCIETE GENERALE S.A. 300,000.00 Vanzare 25-Jul-16 25-Jul-17 4.4824 4.5539 4.5565 -0.0741 -22,230.00 -0.125
Citi Bank 190,000.00 Vanzare 14-Jun-17 14-Jun-18 4.6234 4.5539 4.6029 0.0205 3,895.00 0.022
iti 218,000.00 Vanzare 18-Apr-17 18-Apr-18 -2,986.60
265,000.00 Vanzare 19-May-17 21-May-18 6,121.50

XIII. Titluri de participare la OPCVM / AOPC
2.Titluri de participare denominate in EUR

iShares Dow Jones Global Titans 50 UCITS ETF DE0006289382 30-Jun-17 1,235.00 31.6100
db x-trackers Il iBoxx EUR High Yield Bond UCITS E| LU1109942653 30-Jun-17 2,214.00 17.8600

3. Titluri de participare denominate in USD

[
ISHARES V PUBLIC LIMITED COMPANY ISHRS G __IEO0B6R52036 30-Jun-17 432000 | - [ 923 | 3.9915 159,069.26 0.010 0.895
[

Evolutia activului net si a VUAN fn ultimii 3 ani

Activ net

VUAN

OTP Asset Management Romania SAI SA

Membru Directorat,
Dan POPOVICI

Intocmit,
Filon ANGHEL



