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Situatia activelor si obligatiilor in perioada 31.12.2015 - 31.12.2016

valori mobiliare si instrumente ale pietei monetare

14, admisesau fionate pe o piata adn | 3218% 3207%|  482242581| 4,82242581 21.01%| 2088%| 2642,512.30| 2,6425512.30| 217991351
Romania, din care:

141, actiuni 20.15% 2008%|  3019.87944| 3,019879.44 12.15%| 12.07%| 1,528,12132| 1528,121.32 -1491758.12

143, obligatiuni, din care: 12.03% 1199%|  1802,546.38|  1,802,546.38 8.86%| 8.80%| 1,114390.98 1,11439098| -688,155.39

1131 Obligatiuni corporative cotate 317% 3.16% 47557679| 47557679 733%| 720%| 92209324| 92200324 44651645

1132  Obligatiuni emise de administratia publica centrala 7.44% 742%| 111535295 111535295 0.00%|  0.00% 0.00 0.00| -1,115,352.95

1133 S::ﬁ’:::ﬂggmee"“sedea“"’”ma'ead"""'s"a"e' 141% 141% 21161663 21161663 153%| 152%| 19220774 19220774 1931889
valori mobiliare si instrumente ale pietei monetare

12, admise sau jonate pe o piata dintt]  38.65% 3852%|  579250427| 579250427 59.92%| 59.53%| 7.535072.18| 7.535072.18| 1742,567.91
un stat membru, din care:

121, actiuni 6.85% 6.82%| 102631778 102631778 523%| 5.19%| 657,369.71| 657,360.71| -368,948.06

123, obligatiuni, din care: 2959% 2049%| 443501482 443501482 5150%| 51.26%| 6.467.699.18| 6,487,699.18| 2052,684.36

1231 Obligatiuni corporative cotate 22.84% 2276%|  342353446| 342353446 39.85%| 39.50%| 501117401 501117401 1567,639.55

1232  Obligatiuni emise de administratia publica centrala 6.75% 673%| 101148036 101148036 11.74%| 1167%| 1476525.17| 1476525.17|  465,044.81

125 alte valori mobiliare, instrumente ale pietei monetare 221% 2.20% 33117168 33117168 310%| 308%| 390,00320| 39000329 5883161

valori mobiliare si instrumente ale pietei monetare
admise la cota oficiald a unei burse dintr-un stat tert sau
1.3. negociate pe o alté piata reglementata dintr-un stat tert, 0.00% 0.00% 0.00 0.00 9.23%| 9.17%| 1,161,231.07| 1,161,231.07| 1,161,231.07
care opereaza in mod regulat si este recunoscuta si
deschisa publicului, aprobata de A.S.F., din care:

1.3.1.  actiuni 0.00% 0.00% 0.00 0.00 9.23%| 9.17%| 1,161,231.07| 1,161,231.07| 1,161,231.07
2.1. actiuni 0.00% 0.00% 0.00 0.00 0.00%|  0.00% 0.00 0.00 0.00
2.2. obligatiuni 0.00% 0.00% 0.00 0.00 0.00%| 0.00% 0.00 0.00 0.00

3.1. valori mobiliare 0.00% 0.00% 0.00 0.00 0.00%|  0.00% 0.00 0.00 0.00
3.2. instrumente ale pietei monetare 0.00% 0.00% 0.00 0.00 0.00%(  0.00% 0.00 0.00 0.00]

depozite bancare constituite la institutii de credit din

a1 30.05% 2994%| 450324635 450324635 587%| 583%| 737.799.12| 737.799.12| -3765447.23
411, OTP BANK ROMANIA 0.00% 0.00% 0.00 0.00 120%| 119%| 15043578 150,435.78| 15043578
412 Credit Europe Bank SA 7.48% 745%|  1120997.26| 1,120997.26 0.00%|  0.00% 0.00 0.00| -1,120,097.26
413.  BANCA COMERCIALA ROMANA 297% 2.96% 44571042 44571042 413%| 410%| 51934264 51934264] 7363222
414, BRD-GROUP SOCIETE GENERAL 133% 133% 200004.44| 20000444 054%| 054%|  68,02070] 6802070 -131983.75
415 LibraBank 10.11% 1007%|  151477173| 151477173 0.00%|  0.00% 0.00 0.00] -1514.771.73
416.  PATRIABANK 8.15% 8.12%|  122176249| 1,221762.49 0.00%|  0.00% 0.00 0.00| -1,221,762.49
42. ﬁ"s‘g:t‘fn:zm'e e BSikite e 0.00% 0.00% 0.00 0.00 0.00%|  0.00% 0.00 0.00 0.00
43 depozite bancare constituite la institutii de credit dintr- 0.00% 0.00% 0.00 0.00 0.00%|  0.00% 0.00 0.00 0.00

un stat tert

‘

instrumente financiare derivate negociate in afara

5. pietelor reglementate -0.89% -0.89% -133,550.00 -133,550.00 0.62%| -0.62% -78,130.00(  -78,130.00 55,420.00;
54.1.  Contracte forward -0.89% -0.89% -133,550.00 -133,550.00 -0.62%| -0.62% -78,130.00(  -78,130.00 55,420.00;
6.1. BANCA COMERCIALA ROMANA 0.00% 0.00% 331.31 331.31 0.00%| 0.00% 151.95 151.95 -179.36
6.2. BRD-GROUP SOCIETE GENERAL 0.13% 0.13% 19,117.63 19,117.63 0.00%|  0.00% 0.00 0.00 -19,117.63
6.3. OTP BANK ROMANIA 0.04% 0.04% 6,594.24 6,594.24 0.00%| 0.00% 0.00 0.00 -6,594.24
6.4. VENETO BANCA 0.00% 0.00% 269.74 269.74 0.00%|  0.00% 0.00 0.00 -269.74
6.5. OTP BANK EURO 0.00% 0.00% 0.00 0.00 0.00%| 0.00% 20.80 20.80 20.80;
6.6. Credit Europe Bank SA 0.11% 0.11% 16,324.83 16,324.83 0.00%|  0.00% 356.43 356.43 -15,968.40
6.7. LIBRA BANK 0.00% 0.00% 257.78 257.78 0.00%| 0.00% 108.39 108.39 -149.39
6.8. Volksbank RON 0.00% 0.00% 163.16 163.16 0.00%|  0.00% 0.00 0.00 -163.16
6.9. VOLKSBANK EUR 0.00% 0.00% 311.01 311.01 0.00%| 0.00% 0.00 0.00 -311.01
6.10. OTP BANK USD 0.00% 0.00% 0.00 0.00 0.00%|  0.00% 017 017 0.17
6.11. PATRIA BANK EUR 0.00% 0.00% 0.00 0.00 0.00%| 0.00% 27810 27810 278.10;
6.12. LIBRAEUR 0.00% 0.00% 0.00 0.00 0.00%|  0.00% 174.83 174.83 174.83

7.1, Titluri emise de administratia publica centrala 0.00% 0.00% 0.00 0.00 0.00%( 0.00% 0.00 0.00 0.00

=

2. Contracte de tip repo pe titluri de valoare -1.44% -1.41% -1,115,149.08|  -1,115,149.08 0.00%| 0.00% 0.00 0.

E=1

0] 1,115,149.08
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sume in curs de decontare
sume in curs de rezolvare

-7.16%
4.30%

-905,667.09
544,689.87

-905,667.09
544,689.87

-572,926.31
544,689.87

Cheltuieli pentru plata comisioanelor datorate S.A.L.

Comision de administrare

Comision de succes

Cheltuieli pentru plata comisioanelor datorate
depozitarului

Cheltuieli pentru plata comisioanelor datorate
depozitarului

Cheltuieli pentru plata comisioanelor datorate
custodelui

Cheltuieli cu comisioanele datorate intermediarilor
Cheltuieli cu plata comisioanelor/tarifelor datorate
ASF.

Cheltuielile cu auditul financiar

Alte cheltuieli aprobate

OTP ASSET MANAGEMENT ROMANIA SAI SA

Director General
Dan Marius POPOVICI

OTP AvantisRO

-2.22% -2.21% -332,740.78 -332,740.78 -7.20%
0.00% 0.00% 0.00 0.00 4.33%
0.31% 0.31% 46,909.17 46,909.17 0.61%
0.17% 0.17% 25,048.22 25,048.22 0.16%
0.15% 0.15% 21,860.95 21,860.95 0.45%
0.02% 0.02% 2,346.02 2,346.02 0.01%
0.01% 0.01% 1,626.81 1,626.81 0.01%
0.00% 0.00% 719.21 719.21 0.01%
0.00% 0.00% 692.61 692.61 0.02%
0.01% 0.01% 1,169.42 1,169.42 0.01%
0.01% 0.01% 1,035.00 1,035.00 0.01%
0.00% 0.00% 3.01 3.01 0.00%

Situatia valorii unitare a activului net
0 La data de La data de "

Denumire element 3112.2016 31.12.2015 Diferente
Valoare activ net 12,575,165.11| 14,986,966.67| -2,411,801.56
Numar ".""?‘i'nde. 11126,990.4241| 139884182 1,113,002.0059
Valoarea unitara a activului 111582 1,071.3839 1,060.2257

net

0.60%
0.15%
0.45%

0.01%
0.01%
0.01%
0.02%
0.01%

0.01%
0.00%

Intocmit

76,090.61
19,609.92
56,480.70

1,868.97
1,023.86

845.12
1,929.33
939.56

1,032.17
378.63

Filon-Daniel ANGHEL-GRIGORE

76,090.61
19,609.92
56,480.70

1,868.97
1,023.86

845.12
1,929.33
939.56

1,032.17
378.63

29,181.44
-5,438.31
34,619.75

-477.05
-602.95

12591
1,236.72
-229.87

-2.83
375.62

Equitas 2 din 5



OTP Premium Return - Situatia detaliata a activelor la data de 31.12.2016

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

PET SA Ploiest

ROPRIETATEA
OM S.A.
OMGAZ S.A.

163,000.00]

2. Obligatiuni admise la
2.1. Obligatiuni admise la i emise sau de itati ale inis iei publice locald

CJ HUNEDOARA HUE26 6,000 13-Aug-14 15-Nov-16| 15-Feb-17] 27.59]

168,282.65)

CJ HUNEDOARA HUE26 1,000 13-Aug-14| 15-Nov-16| 15-Feb-17] 23.50]

INTERNATIONAL INVESTMENT BANF 11B19 27-Sep-

24,015.09!

UNICREDIT TIRIAC BANK S.A| UCT18 45 15-Jun-17]
UNICREDIT TIRIAC BANK S.A| UCT18 5] 25-Mar-16|

1. Valo admise sau pe o piata din alt stat membru
1 Actiuni tranzactionate in ultimele 30 de zile de tranzactionare (zile lucratoare) - denominate in EUI

DE0007100000 30-Dec-16 . X Germania
30-Dec-16 K . X 4.5411] Austria
FR0000131906! 30-Dec-16 X Franta

3 Actiuni tranzactionate in ultimele 30 de zile de tranzactionare (zile lucratoare) - denominate in GBI

SHIRE JEOOB2QKY057] 30-Dec-16 0.0500 46.8400 5.2961 183,075.16
2. Obligatiuni admise la i
2.1. Obligatiuni admise la i i i in RON

Banca Comerciala Romana XS0496326223| - 2 24-Jun-14 7-Apr-16 7-Apr-17 281,837.58 38.41 14,116.67 -13,870.58
International Personal Finance PLC XS1527191081 1 6-Dec-16 6-Dec-16| 6-Dec-17| 500,000.00 109.59| 2,739.73 0.00]

2.2. Obligatiuni admise la tranzactionare corporative denominate in EUF

BULGARIAN ENERGY HOLDING 50989152573

1,029.3750

Cable Communications Systems N.V. 405770576|

1,061.2500

1,056.7700

082660744

1,048.7600

481,975.4

274147296

935.0000

213,211.

0274147296

935.0000

426,423.

X
X
XS1523215116
Investments PLC X$1325078308
E X
X
X
X

Societe Generale 1490846810 24-Nov-

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

MACEDONIA XS1087984164] 30-Dec-16

1,006.1500

FF SN

454,675.

Republic of Croatia | XS0645940288| 4-Nov-16

1,085.7800

Republic of Croatia XS0645940288] 4-Nov-16

1,085.7800




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

Commerzbank AG DE000CZ93MG5 30-Dec-16 31,700 E 4.5411 191,457.32 1513
DE000SG3G269 30-Dec-16 1,800 . 45411 198,545.97 1.569

Sume in curs de decontare pentru valori mobiliare admise sau tranzactionate pe o piata reglementata din alt stat membru in GBF

SHIRE JE00B2QKY057 46.4734 738.00! 4.5411 5.2961 -181,642.18] 0.000| -1.435]

l.vValori si ale pietei admise la cota oficiala a unei burse dintr-un stat nemembru sau negociate pe o alta piata
1 Actiuni tranzactionate in ultimele 30 de zile de tranzactionare (zile lucratoare) - denominate in USI

dintr-un stat

US02079K1079 . E Germania
US0378331005 . X E Germania
US4781601046 . . E Germania
US7170811035 . . E Germania
US9633201069 . . E Germania

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

Roche Genussscheine CH0012032048 30-Dec-16 [ 85|  0.0000 232.6000 4.2245) 181,784.46| 0.000 1.436

IX. Disponibil in conturi curente si numera
1. Disponibil in conturi curente si numerar in l¢

Banca Comerciala Romana

Libra Internet Bank
OTP BANK ROMANIA
PATRIA BANK
Numerar in casierie

2. Disponibil in conturi curente si numerar denominate in EUI

Banca Comerciala Romana

3. Disponibil in conturi curente si numerar denominate in US|

Banca Comerciala Romana 35.31 4.3033|
BRD - GROUPE SOCIETE GENERALE S.A. . 4.3033|
OTP BANK ROMANIA . 4.3033]

4. Disponibil in conturi curente si numerar denominate in HUI

Banca Comerciala Romana | 0.0 0.0146]  0.00] 0.000!

X. Depozite bancare
1. Depozite bancare denominate in lei

Banca Comerciala Romana 30-Dec-16 31-Dec-16| 56,528.03]
BRD - GROUPE SOCIETE GENERALE S.A. 30-Dec-16| 3-Jan-17 68,020.68
OTP BANK ROMANIA 30-Dec-16! 3-Jan-17| 150,435.37




2. Depozite bancare denominate in EUR

Banca Comerciala Romana 30-Dec-16| 31-Dec-16| 4382609 000  0.00] 4.5411 199,018.66) 1.572

3. Depozite bancare denominate in USD

Banca Comerciala Romana 30-Dec-16 3-Jan-17 61300000 085  0.85| 4.3033] 263,795.95 2.084%

X derivate in afara pietelor reglementate
1. Contracte forward EUR/RON

UPE SOCIETE GENERAL

UPE SOCIETE GENERAL

UPE SOCIETE GENERAL

UPE SOCIETE GENERALE

FDI OTP DOLLAR BOND ROFDIN0001X7 10.8495 298,931.12
iShares MSCI USA Small Cap UCITS ETF USD (A{ IE00B3VWMO098 274.0250 179,240.19!

3.Titluri de participare denominate in EUR

iShares Dow Jones Global Titans 50 UCITS ETF DE0006289382 1,235.00 32.0300 179,632.52
db x-trackers Il iBoxx EUR High Yield Bond UCITS| LU1109942653 2,214.00 18.0400 181,374.08

4.Titluri de parti re denominate in GBF

iShares § TIPS UCITS ETF (GBP IEQ0B1FZSCA7 30-Dec-16| 21000 | | 1615100 | 52061 | 179,628.35] 0.000 1419

Sume in curs de decontare pentru titluri de participare denominate in EUF

iShares Dow Jones Global Titans 50 UCITS ETF 32.38 . -181,595.41
db x-trackers Il iBoxx EUR High Yield Bond UCITS 18.0700 4.5411] -181,675.70]
iShares § TIPS UCITS ETF (GBP 190.2400; . -181,418.76

Sume in curs de decontare pentru titluri de participare denominate in USL

iShares MSCI USA Small Cap UCITS ETF USD (Al 274.1700 152000000 4.3033] -179,335.04 0.000 1417

Evolutia activului net si a VUAN in ultimii 3 ar

Activ nel
VUAN

OTP Asset Management Romania SAI SA

Membru Directorat,
Dan POPOVICI

Intocmit,
Filon ANGHEL




