ANEXA NR. 10

SAl: OTP Asset Management Romania SAI SA OTP Obligatiuni
Decizie autorizare: PJROSSAIR/400023 Cod inscriere: J40/15502/15.08.2007 Decizie autorizare: 375/27.02.2008

CUl: 22264941 Inregistrare ONAC: J40/15502/15.08.2007 Cod inscriere: CSCOBFDIR/400048
Capital social: 5.795.323 RON. Adresa: Bid Dacia, Nr 83, sector 2, Bucurest

Situatia activelor si obligatiilor in perioada 31.12.2011 - 30.06.2012

Denumire element Inceputul perioadei de raportare Starsitu perioade de raporiare
sctmag | el | vaita (roN) Lop | Tt actvl 3ot} vt roN) Lel Diferenta (i)
[ Total active 10012%|  100000%] 1451861670 1451861670  100.378%)  100000%] 2115431029 | 21,154,31029 6,635,693.59
1 Valori mobiiare sinstumente ale pietei monetare: 719124 71820%| 104273348 | 1042730648 |  do27en| 4s09u| 108519939 103851909 (@2,137.10)
11 :fg‘;’:ﬂ'z:ﬂ':?: ‘;’F:&:;" e et 35.525% 35480%| 515116316 515116316 |  10680%| 10.640%| 2025086734 2.250867.34 (2,900,295.82)
113 Obligatiui, din care: 35.525%) 35480%| 515116316 | 515116316 |  0s80%|  10640%| 225086734 225086704 (2900295.82)
1132 Oblgatiuni emise de admiistrati pubica centrala 917%) sne7an|  4groress| agrmomess|  oseen|  osiew| 20%42287| 2042287 (2:884555.97)
11a  vigeunicolale emso doaulortal e admiitall pulco 1.608% 1606%| 23318432 203,184.32 032%|  1028%| 21744447 21740447 (15,739.85)
Valori mabilare s instrumente ae pitei monetare admise sau
12 wranzactonate pe o piata reglementata dintr-un stat membru, din | 36.387% 3341%|  seeizase| sameizade|  seseww|  easaw| 613430204 | 813430204 2,856,156.72
care:
123 Obigatini 36.387%) 341%|  seiraze| sametzaae|  smseew|  sasow| 8343204 13433204 2458,158.72
1231 Obligatiuni anzactonate corporative 21.239%) 21212%| 307975500 | 807975500 [  20.91%|  2a.04%| 486752008 | 486752404 1807,769.04
123 Oblgatn emisede adminstatia pubca locela denominate in 1.442% 1440 20013331 20918331 100g%|  tooaw|  2t2ar272| 21247272 330041
1233 Obigatiuni emise de administratia pubica centrala 13.705% 13686%| 198728501 198728501  14308%|  14344%| 303433528 303433528 104705027
2 Disponibiin contcurent 1.260% tos|  tee77ies|  tea7ries| oo toows|  2122274|  2r22274 2045106
201 ALPHABANK ROMANIA 0002% 0002% 20068 2068  0001%|  0.001% 20068 20068 (90.00)
202 BANCA COMERCIALA ROMANA 0000% 0000% 1349 1349  0000%|  0000% E - (13.49)
203 BANCA ROMANEASCA 0006% 0006% 87295 7295  0004%|  0.004% 87295 87295 -
204 BRD-GROUP SOCIETE GENERAL 0002% 0002% 36156 16|  0001%|  0.001% 20428 20428 (67.26)
205 CECBANK 0002% 0002% 31169 asites| 000t 000% 3173 31173 004
207 OTP BANK ROMANIA 1157% tiss%| 1771838 | ter7ieds|  ossws|  ossew|  20020400| 20920400 4148562
208 PIRAEUS BANK ROMANIA 0005% 0005% 689,57 o8057| 0003  0.003% 599.89 59989 (89.68)
210 ProcrecitBank 0002% 0002% 20793 20708 000t%|  0.001% 20793 20793 -
213 Banca lalo-Romena 0000% 0000% - - 0000%|  0.000%| 764 764 764
214 Banca Comerciaa Romana - EURO 0084% 0.084% 1215067 1215067 0000%  0.000% - - (12,15067)
219 Credit Europr Bank SA 0001% 0001% 10851 10851 oooos|  0000%| 5674 s674 s1.77)
221 UNICREDIT TIRIAC BANK 0000% 0000% (4a75) @a7s| 000  0.002% 32819 32819 a71.94
222 Banca C.R. Fienze Romania 0000% 0000% - - 0000%|  0.000%| w7 e e
3 Depozte bancare: 25.679%) o5ear|  amassesy| a72sssese|  s2050%|  stessu| 1096047574 | 1096947574 724591922
31 Depozte bancare consiuite la nsttuti de credit din Romania 25679% o5ear|  amasses2| a72sssese|  s2050%|  sressu| 1096047574 | 1096947574 724591922
311 OTP BANKROMANIA 11.001% 10087 159519023 150519028 |  4795%|  47iew|  9e7ge4s| 99797643 (507,222.80)
3125 Credit Europe Bank SA 18.678% 14600% 212605728 212835728  12182%|  12107%| 256742518 256742518 439,067.90
314 BANCA COMERCIALA ROMANA 0000% 0000% - - M7 1671%| 246888698 | 246888693 2468,886.93
318 Banca ltako-Romena 0000% 0000% - - 10031%|  090%| 211404780 211404780 2,114,047.80
320 Unicret Tiriac BANK 0000% 0000% - - 12192%|  12146%| 256947760 256947760 256947760
322 BANCACR. FIRENZE ROMANIA SA 0000% 0000% - - tean|  raew|  2stesta0| 25186180 251,661.80
5 ::Z":"::m":(g"a"c‘m OB B R ST DR -0.070% -0070% (10.200.00) (1020000)  0152%|  -0.152%) (32,120.00) (32,120.00) (21,920.00)
51 Contract Forward 0.070%) 0.070% (1020000 (1020000) 0152 0152 212000 (3212000 (21,92000)
7 Tituide paripare la OPCVWAOPC 1.346% tae4%| o519 |  195ia396|  ose|  odowm| 200822880| 200822889 181300493
9 Ate acive, dncare: 0000% 0000% 1807 1807| 13a%| -i12e2%| (238869646  (2.388696.46) (2388,71453)
92 sumelaSSIF 0000% 0000% 022 02|  0000%  0.000% 022 022 -
93 Sume i curs de rezobvre 0000% 0000% 1785 17es|  oooo%|  oooo 1785 1785 -
9 Sume incurs de decontare 0000% 0000% - S| aesn|  aresew| @ass7iesy|  (23serias) (2:386,714.53)
i Total obligati 1839323 1839323 128.80132 7951066 61.217.43
10 CHELTUIELILE FONDULUI (sod oblgti) 0.127% 0.127% 1830823 1830323  oaren|  oaren|  12ss0te 7961066 6121743
101 Comisioane datorae soc. de admin 0082% 0082% 187752 nemms2|  oorn| 007y 6445066 1516000 328248
102 Comisoane datorate depozaruli 0024% 0.024% 352049 352049 |  0009%|  0.009% 181161 181161 (1717.8)
103 TaaCNVM 0008% 0008% 120820 120820 ooom| 0008 170225 170225 49405
106 Chetuiel de audit 0010% 0010% 147941 147941|  ooos| 0002 113 a1t (1,068.10)
107 Comison custode 0002% 0002% 2861 2861 0002 00024 693 34693 w83
108 Rascumpararineplae 0000% 0000% - - o285%|  0284% 6000216 6009216 60,092.16
10 Chetuiel estimate 0000% 0000% - - 0000%|  0.000%| 8640 86.40 86.40
i Valoarea activului net 1~ 1450022347 14,500,223.47] 2102540897 | 2107469963
Denunire element e | e Difernte
Valoare activ net 14,400223.47]  21,074,69963]  6,674476.19
[Numar unitat de fond/acton n iculati T26530042] 178379506 51846464
[Vatoarea unitara a actvtui net 1146 11,8145 03545
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FDI OTP Obligatiuni - Situatia detaliata a activelor la data de 30.06.2012

1. Valori mobiliare admise sau pe o piata din Romania
5. Obligatiuni admise la tranzactionare
51.0 i admise la emise sau garantate de autoritati ale administratiei publice locale
. . o Data ultimei sedinte in [ ~ Nr. obligatiuni o Data scadenta . o Dobanda . Pondere in
Emitent Simbol obligatiune : " Dataachizitiel | Data decontare Data cupon Valoare initiala | Crestere zilnica I Pret piata Valoare totala activul total al
care s-a tranzactionat detinute cupon cumulata
lei lei lei lei lei lei 9% %
[Primaria Lugoj 1G4 1,750 23-Jun-08| T5-duni2| 15-5ep-12| 28.24 0.005] 0.07| 0.00 4954554 5.0000% 0.234%)
Primaria Orasului Oravita ORV27 923] 13-May-08] 16-Apr-12 15-0ct-12 94.00) 0.02 1.19) 0.00 87.857.43 1.5383% 0.415%)
[Municipiul Timisoara TIN26C 990) 7-Ju-08] 15-May-12 15-Aug-12) 80.40 0.01 0.45 0.00 80,041.50 0.0660%) 0.378%)
TOTAL 217,004.47] 1.027%'
6.0 i admise la emise sau garantate de autoritati ale iei publice centrale
Serie Data ultimei sedinte in |\ ;otiuni etinute|  Data achic Data decontare Datacupon | Data scadenta cupon | Valoare initiala | Cresterezilnica | °P2Nd2 | Discount/prima Pret piata Valoare totala Banca intermediara oncere 1 fo ;::::;:r :I
care s-a tranzactionat cumulata cumulat(a) obligatiuni emitent oPC
lei lei lei lei lei lei % %
[RO05 15DBNOH8 1 27-Jun-11 11-Apr-12 11-Apr-13} 9,851.36 1.96] 147.95 39.63 10,038.94[RAIFFEISEN BANK 0.0000%) 0.047%)
[RO0914DBN049 1 27-Jun-11 5-Mar-12) 5-Mar-13] 10,942.43) 2.05 352.60) -354.13) 10,940.90[RAIFFEISEN BANK 0.0000%) 0.052%)
[RO1015DBNO10 55, 31-Mar-11 30-Apr-12) 30-Apr-13 525,429.34 106.89 551507 7,631.05 533,475.45[BRD Groupe Societe Generale 0.0007%) 2.545%)
[RO1015DBNO10 20 28-Jun-11 30-Apr-12 30-Apr-13] 191,945.60) 33.62) 2,005.48] 2,114.14 196,065.22{BRD Groupe Societe Generale 0.0002%) 0.927%)
[RO1015DBNO10 25 - 11-Apr-12 30-Apr-12) 30-Apr-13 251,341.75, 39.89 2,506.85 -96.36) 253,752.24|PIRAEUS BANK 0.0003°%) 1.200%
[RO1015DBNO10 100 28Juni2 2-Ju-12] 30-Apr-12 30-Apr-13] 994,950.57] 0.00 10,356.16) 0.00 1,005,306.73[BCR 0.0012%) 4.752%)
[RO1116DBN024 1 27-Jun-11 30-Apr-12) 30-Apr-13 9,505.50 192 100.27] 103.15] 9,708.92|BCR 0.0000%) 0.046%)
[RO1121DBN0G2 1 27-Jun-11 11-Jun-12) 11-Jun-13 9,00227 1.90) 30.97 101.23] 9,134.47| RAIFFEISEN BANK 0.0000%) 0.043%)
TOTAL 2,083,422 9612%)
Sume in curs de pentru emise sau garantate de autoritati ale iei publice centrale
Numar instrumente | Valoarea unitara a o
Emitent financiare instrumentului Valoare | Pondereain activul
tranzactionate financiar oG
Viristerul Finantelor Publice 100 100530673 1,005,306.73
Total 1,005,306.73
Il. Valori mobiliare admise sau pe o piata din alt stat membru
2. Obligatiuni admise la tranzactionare
2.1. 0Ol i admise la i P
o T . ) X Ponderea in
Emitent Cod ISIN '::::{:'::'n'lﬂm: "":::"?:"""' Data cupon D"’c::z: ® | Valoare initiala | Crestere zilnica ::-::T:: D"c":;“m’h::';"’ Pret piata Valoare totala oblgaion emont | 214 012
lei lei lei lei lei lei 9% %
[Banca Comerciala Romana XS0474834925] 1 27dun-12] 22:Dec-11 22Dec12| 57446856 1345 2687568 27.25| 601,316.99] 00107 2843%]
[Banca Comerciala Romana XS0496326223 1 12-Apr-10} 7-Apr-12) 7-Apr13 250,000.00 52.74) 443014 0.00 254,430.14] 0.0107%) 1.203%]
[Banca Comerciala Romana XS0496326223 3 17-Nov-11 7-Apr-12) 7-Apr-13 248,948.61 53,08 4430.14 7755 760,368.90) 0.0320%) 3.504%)
[Banca Comerciala Romana XS0738864734 1 14-Feb-12 31-Jan-12) 31-Jan-13 250,641.03 48.97 7,529.37 -122.48] 256,047.92] 0.0107%) 1.220%
Bayerische Hypo- und Vereinsbank AG XS0454824995 1 18-0ct-11 19-Aug 11 19-Aug-12) 520,560.16 120.32 47,7029 784411 560,418.23] 0.0000%) 2.649%)
TOTAL 11.509%)
2.2. 0l i admise la P in valuta
Pondere in
Data ultimei sedinte in | Nr. obligatiuni Data sadentel Dobanda Discount prima total pontese i
Emitent Cod ISIN Data achizitiei Data decontarii Data cupon Valoare initiala | Crestere zilnica Pret piata Curs valutar BNR EUR/RON Valoare totala activul total al
care s-a tranzactionat detinute cupon cumulata cumulat(a) obligatiuni opC
emitent
EUR EUR EUR EUR EUR lei lei % 9%
MOL HUNGARIAN OIL AND GAS NY XS0503453275| 20| 28-Jun-12 330-12| 20-Apr12] 20-Apr13| 939.00 0.00 191 0.00] 44494 93081630 00293%  4.400%|
OTP BANK RT XS0214084252 1 - 14-Jun-11 6-Jun-12 4Sep-12 41,187.50 8.17 4047 247710 4.4494 194,461.31 0.0002°%) 0.919%)
OTP BANK HB 20 6-0ct-11 19-Sep-11 19-Sep-12) 805.00 0.25 41.04 28.87) 4.4494 77,856.47 0.0040%) 0.368%)
OTP BANK HB 120] 13-Apr-12 19-Sep-11 19-Sep-12) 84750 024 41.04 7.34 4.4494 47833514 0.0239%) 2.261°%)
OTP BANK HB XS0268320800 200) 20-Jun-12 19-Sep-11 19-Sep-12) 825.00 0.26 41.04 0.90 44494 771 472.65) 0.0398°%) 3.647%)
TOTAL 24529418 11.595%)
Sume in curs de pentru i admise la P in valuta
Numar instrumente | Valoarea unitara a S
Emitent financiare instrumentului Valoare | Pondereain activul
tranzactionate financiar sl 1 ORC
MOL HUNGARIAN OIL AND GAS NY 220 4,230.98 -930,816.30 -4.400%




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

[Republic of Croatia - 18-Jun-12| 8-Jul-11 8-Jul-12] 3 938,802.00] 0.0133%]
[Republic of Hungary - 18-Jun-12| 6-Feb-12] 5-Feb-13| ¥ 5 g ). x 451,269.09) 0.0028%)
[Republic of Hungary 28-Jun-12 3-Jul-12] 6-Feb-12] 5-Feb-13] | A . .| 3 452,591.50] 0.0028%]
[ROMANIA/ - 18-Jun-12] 17-Jun-12| 16-Jun-13| 3 E 3 1,191,672.69)] 0.0087%]

Sume in curs de decontare pentru obligatiuni admise la tranzactionare emise sau garantate de autoritati ale administratiei publice centrale denominate in valuta

Fotteoingey | w orm] e

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

G o BucHAREST ] I N I 1] B man  mesw| 7l ma|  mew| | —tww | e oo

1. Disponibil in conturi curente si numerar in lei

|Alpha Bank X 0.001%|
[BANCA C.R. FIRENZE ROMANIA S.A. 48.71 0.000%]
[Banca Comerciala Romana 0.00] 0.000%)
[BANCA ITALO-ROMENA 7.64] 0.000%]
[Banca Romaneasca 872.95 0.004%)
[BRD Groupe Societe Generale 294.28 0.001%|
CEC Bank SA 311.73 0.001%|
[Citi Bank 0.00 0.000%]
[CREDIT EUROPE BANK SA| 56.74] 0.000%]
JOTP BANK ROMANIA 81,924.25 0.387%)
JOTP BANK ROMANIA 26,988.25) 0.128%)
JOTP BANK ROMANIA 26,982.00 0.128%|
JOTP BANK ROMANIA 11,278.50} 0.053%)
JOTP BANK ROMANIA 11,242.00} 0.053%|
JOTP BANK ROMANIA 50,589.00) 0.239%)
[PIRAEUS BANK 599.89) 0.003%|
[Procredit Bank 297.93 0.001%|
[UniCredit Tiriac Bank 328.19 0.002%|
JOTP BANK ROMANIA 200.00 0.001%)
[Numerar in casierie 0.00] 0.000%)

2. Disponibil in conturi curente si numerar denominate in valuta

[Banca Comerciala Romana 0.00] 4.4494 0.00] 0.000%
JOTP BANK ROMANIA 0.00 4.4494) 0.00) 0.000%




X. Depozite bancare
1. Depozite bancare denominate in lei

OTP ASSET MANAGEMENT ROMANIA SAI SA
Presedinte Directorat

Catalin Jianu Dan lancu

Director Control Intern

Mirela Liliana Chiritescu

Denumire banca Data constituirii Datascadentei | Valoareinitiala | Dobandazilnica |Dobanda cumulata| Valoare toatala N';:;"'I"oﬂw'
lei lei lei lei %
[BANCA C.R. FIRENZE ROMANIA S A. 19-dun-12 199012 251,20000 41.98 46180 251,661.60 1-190%]
[Banca Comerciala Romana 20 3un-12] 30Jun12 1.521,698.21 161.0) 16105 1.521,860.26 7.104%
[Banca Comerciala Romana 253un12) 30-dun-i2 947,024.04 263 263 947,026.68 4477
[BANCA ITALO-ROMENA 10-Apr12 10:0ct-12 400,000.00 7068 572549 405.725.48 T.918%]
[BANCA ITALO-ROMENA 10-Apr12 10-dan13] 300,160.00 5345 432971 304,489.71 1.439%]
[BANCA ITALO-ROMENA 23Jan-12] 233012 700,000.00 140.00) 22,26000) 722.260.00 3414%
[BANCA ITALO-ROMENA &Feb-12) B-Aug12) 200,000.00 2027 575915 206,759.18 0973%
[BANCA ITALO-ROMENA 24Feb-12 26Nov-12 464,500.00 59,08 11,3134 47581344 2.249%
CREDIT EUROPE BANK S5A Ghpr12 G2 600,000.00 10274 5,938.36 606,938.36 2679%
CREDIT EUROPE BANK SA 19dun-12 [EXTER 800,750.00 13163 1,447.93 802,197.93 3.792%
CREDIT EUROPE BANK S5A 263un-12) 30412 171,600.00 2821 5642 171,656.42 0811%
CREDIT EUROPE BANK SA 6Jun-12 6Ju-12 468.400.00 77.00 1,647.93 470247.93 2.228%
CREDIT EUROPE BANK S5A 253un12) 30412 514,300.00 8454 84.54 514,384.54 2432%
[OTP BANK ROMANIA 20 3un-12] 20uH12 339,697.76 27.92 27,92 339,725,698 1.606%]
[OTP BANK ROMANIA &Apr12 [ERTER 150,000.00 27,74 2.357.68 152,357.88) 0.720%
[OTP BANK ROMANIA SApi12 [EXTER 100,000.00 18.77) 1,538.90) 101,538.90 0.480%
[OTP BANK ROMANIA 3May-12 20312 00,0000 18.7] 1,088.49 101,088.49 0478%
[OTP BANK ROMANIA 3May-12) 24-Ju12 100,000.00) 18.77) 1.088.49 101,088.49 0.478%
[OTP BANK ROMANIA 3May-12 26312 100,000.00 18.7] 1,088.49 101,088.49 0478%
[OTP BANK ROMANIA 3May-12) 3112 100,000.00) 18.77) 1.088.49 101,088.49 0.478%
UniCrecit Tirac Bank G-Mar-12) 4an13 1,000,000.00 19444 22,555.56) 1,022,555.56) 4834%
UniCredit Tirac Bank &-Mar-12) Jan13 1,512,800.00 29419 34,122.04] 1,546,922.04 7313%
TOTAL 10,969,475.74] 51.855%)
Xil. i iare derivate in afara pietelor reglementate
1. Contracte forward
Pondere in
Contraparte Cantitate Tip Pret c"’;ﬂﬂ/“g:"“ Cursforward | Profit/ pierdere | Valoare totala | activul total al
EUR e e e e lei %
[OTP BANK ROMANIA 300,000.00] v 10-Apr12| T2-duH12 43899 44494 44567 ~0.0668)| 2004000 0.095%)
[OTP BANK ROMANIA 100,000.0) v 15Apr12 183u-12 43953 44494 44601 0.0648 6,480.00) 0.031%
[OTP BANK ROMANIA 100,000.00) v 512 (R 43928 [ 44561 0,033 6,330.00) 0,030
[OTP BANK ROMANIA 450,000.00 v 27-0un12) 26-Sep-12 44968 44494 44986 -0.0018 1000 -0.004%
[OTP BANK ROMANIA 100,000.00) v T5-dun-12 19-Sop-12 45114 [ 44942 00172 1,720.00) 0.008%
[OTP BANK ROMANIA 100,000.00 v 27-Jun12) 26-Sep-12 44963 44494 4.4986) 20,0018 180,00 20,0017
TOTAL 32,12000 0.152%
XIV. Titluri de participare la OPCVM / AOPC
1. Titluri de partici| i in lei
Derare o Data ultimei sedinte in |  Nr. unitati de fond | Valoare unitate de Pret piata VROt Po:::’:rlllzm :I:I;"I Pondere in activul
care s-a tranzactionat detinute fond (VUAN) OPCVM/AOPC total al OPC
lei lei lei % %
[For CERTINVEST TEZAUR 1,053.486693 74.8000) 78,800.80) 1.0639%] 0373%
[FOI CERTINVEST OBLIGATIUNI 63,771.476944 23.6900) 1,523,500, 6.7267% 7.202%
[FoI OTP COMODIS 26,141.530000 14,4245 405,927.50 0.2751% 1.919%)
TOTAL 2,008, 9.493%)
Evolutia activului net si a VUAN in ultimii 3 ani
ANT2 ANT- ANT
[Activ Net 6,733,114.83 10,118,23387)  21,074,699.63
vuan 6.10) 7.06] 11,8145



