SAI: OTP Asset Management Romania SAI SA
Decizie autorizare: PJROSSAIR/400023

CUI: 22264941

Capital social: 5.795.323 RON

ANEXANR. 10
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Denunire cloment 3122000 312201
socinactivulnet | M2 | vatuta (RON) Lei Hedinactvl | %hdinacinl | yaita o) Lei Diferente

TTotalactive 100.31%) 100.00%| _122,644,409.67 | 122,644,409.68. 100.21% 100.00%| 132,557,606.90| 132,557,606.90  9,913197.23
1 VL L T e 23.08% 2301%|  28220,439.09| 28,220439.09 37.38% 37.30%|  41,076,57065| 4107657065 1285613156
11 ;’a"‘;"rg:"":f':':'EI‘:SRTM“;;T;‘:Z‘“‘“”E (o0 0.06% 006% 27149| 7427149 10.92% 1090%|  608183730| 6081837.39| 600756591
13 Obligatiuni, din care: 0.06% 0.06% 7427149 7427149 10.92% 10.90% 6,081,837.39 6,081,837.39 6,007,565.91
1132 i“:f;‘:"‘ emise de administratia publica 000% 000% 000 000 1087% 1084%| 600987580 600987580| 600987580
1133 g:":‘g‘;‘s‘“ug“g':ﬁ:g'mia““’”‘““ dle 0.06% 0.06% 7a21149| 7427149 0.05% 0.05% 7196159 7196159 230989

Valori mobiliare si instrumente ale pietei
12 monetare admise sau tranzaclonate pe o piata 23.02% 2295%|  28,146,167.60 28,146,167.60 26.45% 2640%| 3499473326| 3499473326 684856566

reglementata dintr-un stat membru, din care:
123 Oblgatiuni 23.02% 2295%|  28,146,167.60| 28,146,167.60 26.45% 2640%| 3499473326| 3499473326 684856566
1231 Obligatiuni tranzactionate corporative 19.83% 19.77% 2424547044 2424547044 24.06% 24.01% 31,822583.94| 31,822,583.94 7.577,113.50
1232 Jolatun emise de adminitala publa ocala 1.66% 165%|  202952438| 202952438 143% 142%| 188642502 188642502 14300936
1233 Oplgaluniemie de adminitata publca 153% 153%| 18717279 187117278 087% 097%|  128572430| 128572630 68544849
2 Disponibilin cont curent 076% 076%| 93445536 93445536 1.41% 140%| 146309615 146399615 52954079
201 ALPHA BANK ROMANIA 0.00% 0.00% 2848 2848 0.00% 0.00% 47973 47973 451.25
203 BANCAROMANEASCA 000% 000% 10000 100.00 000% 000% 249229 249229 239229
204 BRD-GROUP SOCIETE GENERAL 0.00% 0.00% 39177 391.77 0.00% 0.00% 119.57 119.57 -272.20
205 CECBANK 000% 000% 73825 73825 000% 000% 12082 12032 893
207 OTP BANK ROMANIA 0.76% 0.75% 925,273.50 925,273.50 1.07% 1.07% 1416,135.13 1,416,135.13 490,861.63
208 PIRAEUS BANK ROMANIA 000% 000% 5000 5000 002% 002% 2082611| 2982611 2077611
209 Banca Transilvania 0.00% 0.00% 1,348.34 1,348.34 0.00% 0.00% 0.00 0.00 -1,348.34
210 ProcreditBank 000% 000% 6339 6339 000% 000% 6339 6339 000
211 MKB Romexterra BANK 0.00% 0.00% 396.58 396.58 0.00% 0.00% 0.00 0.00 -396.58
212 BancPostSA 000% 000% 20714 20714 000% 000% 191621 191621 161007
213 Banca Italo-Romena 0.00% 0.00% 074 074 0.00% 0.00% 139.01 139.01 138.27
214 Banca Comerciala Romana - EURO 000% 000% 576503 576503 001% 001% 9,158.15 9,168.15 330813
216 PIRAEUS BANK - EURO 0.00% 0.00% 214 214 0.00% 0.00% 0.00 0.00 -2.14
218 Banca Carpalica 000% 000% 000 000 000% 000% 278094 278094 278094
219 Credit Europr Bank SA 0.00% 0.00% 0.00 0.00 0.00% 0.00% 100.00 100.00 100.00
221 UNICREDIT TIRIAC BANK 000% 000% 000 000 000% 000% 5630 5630 5630
3 Depozite bancare: T267% 7244%|  88,848,528.61| 88,848,528.61 6255% 6242%| 8273679403| 6273670403  -6,111,73457
31 ;ipé’;:‘ea:?a"”’e et it e 7267% 7244%|  83848,528561| 88,848,52861 6255% 6242%| 8273679403| 8273679408 611173457
311 OTP BANK ROMANIA 287% 2.86% 3,503964.62| 3,503,964.62 0.95% 0.95% 1,253,340.37 1,253,340.37 -2,250,624.24
312 ALPHABANK ROMANIA 1875% 1860%| 2292422556 2292422556 000% 000% 000 000| 2292422556
3125 Credit Europe Bank 5A 000% 000% 000 000 15.75% 1572%|  2084059347| 2084059347|  20,840503.47
3126 GaranliBank 000% 000% 000 000 17.10% 1707%| 2262653474 2262653474| 2262653474
313 BANCAROMANEASCA 16.89% 1684%| 2065350072 2065350972 000% 000% 000 000| 2065350072
314 BANCACOMERCIALA ROMANA 004% 004%| 4591186 4591186 005% 005% 6319308 6319308 1728123
315 PIRAEUS BANK ROMANIA 1882% 1876%|  23012,12079| 2301212078 000% 000% 000 000| 2301212079
318 Banca tao-Romena 1630% 1525%|  16.708,796.07| 18,708,796.07 1% 1M00%| 1470126841 1470126841| 4,007,276
320 Unicredit Tiriac BANK 000% 000% 000 000 17.58% 1754%|  2325186396| 23251863.96| 2325186396
5 strumente fianciare :I""":I“;""mm ate 000% 000% 205000 205000 0.03% 003%|  -3408500(  -34085.00 -36,135.00
51 Contracte Forward 000% 000% 205000 205000 -0.03% 003%| 3408500 3408500 -36,135.00

Instrumente al pletel monetare, altele decat
6 cele tranz pe o piata reglementata cf art 101 0.00% 0.00% 000 000 £.09% 607%| 31495012 31495042  314959.12

Mlitg:
63 Tl deslaemise do agmitata pubica 000% 000% 000 000 002% 002% 2051836 2951836 2051836
64 Contracte reverse-repo <fan 000% 000% 000 000 11% 610%|  28544076|  28544076| 28544076
i Tituri de participare la OPCVMIAOPC 379% 378%| 463893761 463895761 529% s28%| 607282| 699037282| 236043521
o Alte active,din care: 0.00% 0.00% -1.00 400 000% 000% 087 087 043
93 Sumeincursderezolvare 000% 000% -1.00 100 000% 000% 087 087 013
TTotal obiigatii 38134672 381,34672| 20692291 21692291] 10442382
10 CHELTUIELILE FONDULUI (sold obligati) 031% 031%| 38134672 38134672 021% o21%|  2r602201| aregz01|  -0se2ss2
101 Comisioane datorate soc. de admin 0.415% o1s%| 18142257 18142257 0.10% 010%| 13842230 13842239 4300018
102 Comisioane datorate depozitarului 0.01% 0.01% 14,984.21 14,984.21 0.01% 0.01% 17,134.94 17,134.94 2,150.73
103 TaxaCNVM 000% 000% 000 000 001% 001% Mno217s| 1102175 102175
106 Cheltielide audt 000% 000% 3a284| 342784 000% 000% 234326 234326 108458
107 Comision cusiode 000% 000% 1,107.15 110715 000% 000% 114343 114343 3628
108 Rascumparar neplatie 0.15% 015%|  18040495| 18040495 008% 008%|  106857.13| 10685713 7354782
il Valoarea activului net (I- 1l 122,263,062.95 122,263,062.95 | 132,280,684.00] 132,280,684.00] _ 10,017,621.07

Situatia valori unitare a activului net
umire element ;::;‘;ﬂ‘:; ;::;‘1‘0‘: Diferente:
Valoare activ net 122,263,062.95 | 132,280,684.00 10,017,621.05
Numar unitat de fondlactiun n circulatie 932007240| 047105412 15098172
Valoarea unitara a activului net 13.12 13.97 0.85

Equitas 1din 4
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1. Valori mobil i i i in Romania
5. Obliaatiuni admise Ia tranzactionare emise sau aarantate de autoritati ale administratiei publice locale

PRIVARIA ORAVITA ORV27 - 741 - 13-May-08. 14-0ct11 16-Apr-12 9550 002 161 - - 71.961.59 1.2350% 0.054%
| I

RO1116DBN024 - 1 - 27-Mav-11 30-Aor-11 30-Aor-12. 9.472.44 193 403.28 64.19 - .939.¢ BRD Groupe Societe Generale 0.0000% 0.007%
ROT114DBNOT1 | - | 400 - | 15-Jun-11] 25:0ct-11] 25:0c12 3897.114.04] 766.84 | 46.448.00 | 16.756.67 | - | Bancpost | 0.0057% | 2.988%
ROT114DBNOTI | - [ 207 - | 12-Sep-11 25:0ct-41] 250ct12 2.009.704.14] 40642 | 2403689 | 5876.07 | - | Bancoost I 0.0030% | 1539%
[TOTAL I I I I I | I I | | I I I 4.534%
II. Valori mobiliare admis i i dis stat membru

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

City of Bucharest XS0222425471 - 9 - 3t-May-11 2-Jun1 22-Jun-12 47.000.00 7,66 1,087.60 43493 0,00 43197 1.886.425.02 0.0900% 1.423%

[TOTAL [ | 1 1 1.886.425.02 I 1423%

2.2, Obliaatiuni cotate cornorative denominate in EUR

FIAT Finance & Trade XS0465889912 500] - 2 85 -19.90] - 3197 404.448.30| 0333% 814%
MOL HUNGARIAN OIL AND GAS PUBLIC LIMITED COMPANY XS0503453275 - 2 09 71 - 3197 .229.379.05| 0367% 927%
MOL HUNGARIAN OIL AND GAS PUBLIC LIMITED COMPANY XS0503453275 - 09 %] - 3197 099.862.36| 0347% 830%
OTP BANK NYRT XS0268320800 - 7 2385 - 3197 .133.481.33] 0577% 855%
OTP BANK NYRT XS0268320800 - 2313 - 3197 098.372.86 0557% 829%
OTP BANK NYRT XS0268320800 - 2 %] - 3197 823.304.22 0398% 621%
OTP BANK NYRT XS0268320800 - 18 - 3197 914.391.72 0517% 690%
OTP BANK NYRT XS0268320800 - .76 - 3187 867.973.08 0498% 655%
OTP BANK NYRT XS0268320800 - - 3187 2.157.187.94. 1274% 627%
OTP BANK RT X50214084252 - 13-0ct-10 7571 - 3197 0,0024% 669%
OTP BANK RT XS0214084252 - 7571 - 43197 0.0020% 346%
OTP BANK RT XS0214084252 - 4Jun11 7571 - 43197 0.0004% 207%
ZAGREBACKI HOLDING DOO X50309688918 - 0 10-Juk12 1314, e§| - 43197 0.1667% 465%

OTAL 13.605%

2.3, Obligatiuni cotate corporative RON

Banca Comerciala Romana

averische Hypo- und Vereinsbank AG
ayerische Hypo- und Vereinsbank AG
averische Hypo- und Vereinsbank AG

Unicredit Bank AG
[TOTAL

1.285.724.30




IX. Disponibil in conturi curente si numerar
1. Disponibil in conturi curente si numerar in lei
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Pondere in activul total
Denumire banca Valoare curenta 2l OPC.
Tel %
Aloha Bank 000%
Banc Post SA 001%
Banca Comerciala Carvatica 002%
Banca Comerciala Romana 000%
BANCA ITALO-ROMENA 000%
Banca Romaneasca 002%
BRD Groupe Socite Genereke 000%
001%
000%
CREDIT EUROPE BANK SA 000%
000%
010%
019%
000%
027%
643%
062%
041%
058%
066%
041%
041%
041%
023%
000%
UniCredit Tiiac Bank 000%
TOTAL 1454.838.00] .098%)
2. Disponibilin conturi curente si numerar denominate in EUR
Curs valutar BNR Pondere in activul total al
| Denumire banca Valoare curenta EURIRON Valoare actualizata lei oPC.
L r lei el %
Banca Comerciala Romana 212009 43197 007%
000 43197 000%
000 43197 000%
000 43197 000%
.007%
X. Depozite bancare conctituite la instituti de credit din Romania
1. Depozite bancare denominate in le
Pondere in activul
| Denumire banca total al OPC
L Tei i 7] %
Banca Comerciala Romana 1-Dec-11 f-Jan1. 63,1867 63,19 048%
Sep-11 B-Mar- 034,90 073,033 564%
Sep-11 0-Mar- 168,000, 24,462 202%
Sep-11 Mar-1 254,350, 327,265 510%
Nov-11 eb-f 000.000. 056,506 815%
DecA1 -Jan-1 038,600 071431 580%
16-Dec-11 -Jan- 53200 543,189 164%
-DecA1 Jan-1 034,310, 050,653 B17%
DecA1 Jan-1 000.000. 009,263 516%
Dec11 -Jan- 544,400, 547,774 676%
DecA1 -Jan- 608194 609,780 %69%
-Dec11 -Jan- 400,000, 411718 574%
Nov-11 . Feb- 252000 351237 054%
0-Now-11 Jan-1 800,000, 863579 %
DecA1 Jan-1 253134, 253340 6%
Dec11 Jan-1 18,120,900 18.234.155 T3.756%
15-Dec-11 16-Jan- 000.000. 017,708 765%
82.736.794, 62.416%
Xl Instrumente financiare derivate neqociate in afara pietelor reglementate
1. Contracte forward
Curs valutar BNR Pondere in activul
Contraparte Cantitate Tip contract EURIRON Profit/ pierdere Valoare totala total al OPC
— Tel Tel %
TP BANK ROMANIA 500000, ec- 3503 197 6250 -0.005%
TP BANK ROMANIA 700.000. v 3994 197 4,030 033%
TP BANK ROMANIA 500,000, ec 3503 197 6.250. 0.005%
TP BANK ROMANIA 800.000. ) Dec- - U73 197 12800, 0.010%
TP BANK ROMANIA 500,000,  Dec- Mar- 3213 197 23100, 0.017%
TP BANK ROMANIA 7.000.000. -Dec- - Mar- 339 197 24,100, 0.018%
TP BANK ROMANIA 500,000, Dec- - Mar- 3248 197 20850, 0.016%
TP BANK ROMANIA 100,000, 4-Oct” an-12 3503 197 980, 002%
TP BANK ROMANIA 200000, 7-0ct- an-12 329 197 580, 005%
TP BANK ROMANIA 250000, 0-0ct- -Jan-12 3489 197 675 004%
OTAL 0854 -0.026%
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Xl ietei monetar i iata realementata. conf. art. 101(1). lit.a din leaea nr 29772004

-18218.064.19
-18.218.064.19 [ [ -13.744%

9799.127.42 945 137,646 Bancoost

27-JuH1] 25311 | 812571389 502 204,04372 | 365.836 Raiffeisen Bank
I I [

| Corficatedetezorerie | [ - ] 2Mavt T

XIV. Titluri de particioare la OPCVM | AOPC
1. Titluri de participare denominate in le

FDI CERTINVEST MONETAR 2012727615 ¥ 22.0890%
604 22.1224% |

63.176,890000 5.0027% | X

[TOTAL I [ I I 6.126.186.44. I 4622%

OTP ASSET MANAGEMENT ROMANIA SAI SA
Presedinte Directorat Director Control Intern

Catalin Jianu Dan lancu Mirela Liliana Chiritescu



