SAl: OTP Asset Management Romania SAI SA

Decizie autorizare: PJROSSAIR/400023
CUI: 22264941
Capital social: 5.795.323 RON

Cod inscriere: J40/15502/15.08.2007
Inregistrare ONRC: J40/15502/15.08.2007
Adresa: Bid Dacia, Nr 83, sector 2, Bucuresti

Situatia activelor si obligatiilor in perioada 31.12.2011 - 30.06.2012

ANEXANR. 10

OTP ComodisRO

Decizie autorizare: 377/27.02.2008
Cod inscriere: CSCOGFDIR/400049

OTP ComodisRO

[Numar unitati de fond/actiuni in circulatie

9,471,054.1200)

Valoarea unitara a activului net

13.9668]

14.4268

0.46]

OTP ASSET MANAGEMENT ROMANIA SAI SA

Denumire slement Inceputl perioadel de raportare Starsitul perioadel de raportare
9% din activul net % din activul total | Valuta (RON) Lei hee "w'“ I Vaiuta (RoN) Lei Diferenta (i)
| Total active 100.209%) 100000%|  132557,606.92 | 152557,606.92 | 100.112%| _ 100.000% 147891,086.10 | _147,891,066.10 | _15333,459.18
i Valor mobilare i nstrumente ale pitel monetare: 37.377%) a7200%| d9aa2dzsee| oazazeee| 27| 27305 4ossrserds| 4oserserds|  (e060837.20)
11 fg'z"'::fa"‘b:':‘::(";zz:‘f ehzacnaBPECPEL 10.922%) 10899%| 1444769543 |  14447,695.43 0986%|  0984%|  145585515| 145585515 | (12,991,840.28)
13 Oblgatiui,din care: 10922% 10899%| 1444760543 | 1444769543 |  09s6%|  osean| 145585505 145585515 (12991,840.28)
1132 Oblgatuni emise do adminitratia publca centrala 10.868% 10845%| 140757083 | 1437573683 | 09w  osame|  1assaiz2|  138502172| (12890412:11)
1133 g:;ff:“g :l';(a'e emise de autoriat ale administratil 0.054%] 0.054%) 71,961.59 71,961.50 0048%|  0.048% 70,533.43 7053343 (1,428.17)
Valor mobilare i nstrumente ale pitei monetare acnise
12 sau tranzactionate pe o piaa reglementata dntr-un stat 26.455% 26400%| 0499473326 0499470326 |  26050%|  26321%| 892573634| 3892573634 |  3.931,003.08
membru, dincare:

123 Oblgatiuni 26.455%) 26400%| 3499473326 3499473326 |  26350%|  26321% 892573634 | 3892573634  3,991,003.08
1231 Oblgatuniranzactonate corporatve 24.057%) 20007%| 9162256395 | 0182256395 |  24.170%|  24152%| 3571869327| 3571869327 389610033
1232 I‘:"JE:Q‘"‘ emise do adminitatia pubia ocala denorinale 1.426%) 1423%|  1886.425.02 1,686,425.02 1207%|  1296%| 191598532 |  1915985.32 20,560.30
1203 Oblgatuni emise do adminitratia publica centrala 0972% og7ow| 128572030 12857230 | os7en|  osv|  120105775| 12810577 533345
g Disporibilin cont curent 1.07% 04| 146309615 | 146309615 |  o7ian|  o7r2%| 105331426 105331426 |  (410,681.90)
201 ALPHA BANK ROMANIA 0000% 0000% 47973 a973|  oo00%| o000t 3973 38073 (s0.00)
203 BANCA ROMANEASCA 0002% 0002% 249229 249220| 0002  0002% 248429 248429 (8.00)
20 BRD-GROUP SOCIETE GENERAL 0000% 0000% to57 tes7|  oooms| o002 255401 255401 243044
205 CEC BANK 0001% 0001% 72932 7032 |  o000%|  0000% 72941 72041 009
207 OTP BANK ROMANIA 1071% toeg%|  1416135.3|  14161303|  o7ome|  o7o2%|  10se2425|  103e2425|  (377,51089)
208 PIRAEUS BANK ROMANIA 0028% 0023% 20826.11 2082611|  0000%|  0.000% 61269 64269 (20,183.42)
210 Procredi Bank 0000% 0000% 639 6339|  ooos|  0.000%) 639 6339

12 Banc Post SA 0001% 0001% 191621 tote2t| oot 0.001% 177421 177421 (142.00)
213 Banca lako-Romena 0000% 0000% 139,01 13001 o000 0000% so.18 51018 38017
212 Banca Comerciala Romana - EURO 0007% 0007% 9,158.15 915615|  0000%|  0000% 156,98 156.98 (89%9.18)
18 Banca Carpatca 0002% 0002% 278094 27808 | 0002  0002% 270294 270294 (78.00)
210 Credit Europr Bank SA 0000% 0000% 10000 10000| 0000 0.000% 870 .70 (13.30)
220 GarantiBank 0000% 0000% 0000%|  0000% 10000 10000 10000
221 UNICREDIT TIRIAC BANK 0000% 0000% 5630 5630 ooo|  0.002%) 242459 242459 236829
222 Banca C.R. Fienze Romania 0000% 0000% 0000%|  0000% 5969 5089 5089
g Depoie bancare: 62546%) G2416%| 6273679403 8273679403  66.161%|  G6.087%| 9773639616| 9773639616 | 1499960213
a1 B e DT 62546% 62416%| 6270670403 8270670403  G6.161%| 66087 9773639616 | 9773639616 | 1499960213
311 OTP BANK ROMANIA 0847% 0046|  128334037| 12533407 |  sdsew|  ea2d| 1245680952 | 1245680952 11,203,460.14
3125 Credit Europe Bank SA 15.755% 15720%| 2084050347 | 2084050647 |  17.450%|  17430%| 2577772085 | 2577772485 | 4873118
3126 GarantiBank 17.105% 06| 226265474 | 2262653474 | 2880%|  2876w| 425399777 | 425099777 (18,37250697)
312 BANCA COMERCIALA ROMANA 0048% 0048% 63,193.08 6319308 00ae%|  0.036%) 5272885 5272885 (10,464.23)
318 Banca lako-Romena 1% 1090%| 1470126841 | 1470126841 |  13959%|  13944%| 2062172682 | 2062172682 | 592045841
220 Uricredit Tiac BANK 17.578% 7541%| 225186396 | 2025186696 |  5743%|  5736%| 848357500 848357500 (14,766.288.96)
322 BANCA C.R. FIRENZE ROMANIA S.A 0000% 0000% e61%|  17e4t| 2608983356 | 2608983356 |  26,089,833.56
5 :‘ﬁ:‘gz;@m;&:’: QDR -0.026% 0.026% (34,085.00) (0408500  0010%|  -0010% (14,725.00) (14.725.00) 19,360.00
51 Contracts Forvard 0.026%) 0026% (34,085.00) (408500 -0010%|  -0.010% (14.725.00) (14.725.00) 1936000
6 :‘ﬁ:‘g;:;:m:?’ ;{’:‘g:"m ;";‘e CEERENERGD0 -6.086% 6074%|  (805089891)|  (B0s08%89)|  0079%|  -0079% (117,100.11) (117,100.11)]  7,933,798.80
& Tiri de stat mise de administatia publca cenrala 0022% 00225 2051836 2051836 | 0000%|  0.000%) (29518.36)
o4 Contract feverse-repo <fan 6.109%) 6006%|  @004172n|  @osoarran|  007e%| 007 (7ge0an|  i0dn)| 786331716
i Tilri de partpare la OPCVMAOPC 5291% so80%|  6esar2ee|  cowar2se|  sovew|  seesw|  essisw0a0|  sesise0d0| 18221748
o Afe acive, din care: 0000% 0000% 087) (©&7)]  oooos|  0.000% (1.00) (100) (©13)
& Sume i curs de rezobiare 0000% 0000% 087) ©&7  ooos|  0.000%) (1.00) (100 (0:13)
i Total obligati 27692291 27692291 165,088.22 16508822 | (11183469
10 CHELTUIELILE FONDULUI (s0id oblgat) 0200% 020 292201 oog2201|  otizw]  ottew|  tes0seze 16508822 (111,834.59)
101 Comisioane datorate soc. de adrin, 0.105% 010 13842239 13842230 | oo ooww| 13721126 13721126 (1211.19)
102 Comisioane datorate depozfaruli 0013% 0013% 1713494 13604 0009%| 0003 1368922 1368022 (345.72)
103 Tara CNVM 0008% 0008% 1102175 102175 0008%|  0008% 11,685.29 188529 86354
106 Cheliel de audt 0002% 0002% 234326 23426|  0001%  0001% 82262 a2262 (152064)
107 Comison custode 0001% 0001% 114343 11443 oot 0001% 100343 108343 (50.00)
108 Rascumparari nepiae 0081% 0081% 10685713 10685713 0000%| 00005 (106,857.13)
110 Cheluiel estmate 0000% 0000% 0000%|  0.000% 38640 38640 386.40
i Valoarea activului net (I-1) 132,260,684.01 13226068401 14772597788 | 147,725,977.88

Denunie element e | et | Diferente
et 132,280,684.01] _147,726,977.8)

Director Control Intern

Mirela Liliana Chiritescu
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FDI OTP ComodisRO - Situatia detaliata a investitiilor la data de 29.06.2012

1. Valori i
5. Obligatiuni admise la tranzactionare emise sau garantate de autoritati
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6. Obligatiuni admise la tranzactionare emise sau garantate de autoritati ale administratiei publice centrale
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1l. Valori mobili i pe o piata
2. Obligatiuni admise la tranzactionare
2.1. Obligatiuni admise la tranzactionare emise sau garantate de autoritati ale administratiei publice locale denominate in EUR
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2.2. Obligatiuni admise la tranzactionare corporative denominate in EUR
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2.3. Obligatiuni admise la tranzactionare corporative denominate in RON
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2.4. Obligatiuni admise la tranzactionare emise sau garantate de autoritati ale administratiei publice centrale denominate in EUR
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IX. Disponibil in conturi curente si numerar
onibil in conturi curente si numerar in lei




X. Depozite bancare constituite la institutii de credit din Romania
1. Depozite bancare denominate i lei
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Xl Instrumente afara pietelor
1. Contracte forward

i monetare, altele decat
pe Wl emise de scmnisvatspubl conras
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A1 2541 25-Ju12| 5089520, 108080 | 22026981 5549.4| - 5769,339.35|_BRD Groupe Socele Generale
2741 ] 25012 346829252) G117 20380806 1478453 - 36868452 Raffesen Bank

XIV. Titluri de participare la OPCVM / AOPC



1. Titluri de particif

re denominate in lei
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2. Titluri de participare denominate in EUR
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Evolutia activului net si a VUAN in ultimii 3 ani

Activ net 122.263,062.95| '132,280,684.00]
[ VUAN I T 39668 |
OTP ASSET MANAGEMENT ROMANIA SAI SA
Presedinte Directorat Director Control Intern
Catalin Jianu Dan lancu

Mirela Liliana Chiritescu



