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Decizie autorizare: PJRO5SAIR/400023  Cod inscriere: J40/15502/15.08.2007 Decizie autorizare: A/2/09.01.2014
CUI: 22264941 Inregistrare ONRC: J40/15502/15.08.2007 Cod inscriere: CSCO6FDIR/400085
Capital social: 5.795.323 RON Adresa: Bld Dacia, Nr 83, sector 2, Bucuresti

Situatia activelor si obligatiilor in perioada 31.12.2017 - 30.06.2018

valori mobiliare si |nslrumen|e ale pletpl monetare
dmise
11 T e "anzawonam din Romama 1.19% 1.19% 123,091.21 479,009.46| 131%| 131% 120,452.46|  482,207.35 3,197.89
din care:
1.1.3.  obligatiuni, din care: 1.19% 1.19% 123,091.21 479,009.46 131%| 131% 12045246  482,207.35 3,197.89
1131 Obligatiuni corporative cotate 1.16% 1.16% 120,243.82 467,928.82 128%| 1.28% 117,848.27|  471,781.98, 3,853.15,
1132  Obligatiuni emise de administratia publica centrala 0.03% 0.03% 2,847.40 11,080.64, 0.03%| 0.03% 2,604.19 10,425.37 -655.27|
valori mobiliare i instrumente ale pietei monetare
12 il FORED U 82.66% 8257% 8,546,462.08| 33,258,557.20) 80.89%| 80.80%| 7,424.9654729.724,364.25| -3,534,192.95
- un sistem alternativ de tranzactionare dintr-un stat : : D B : : e e e
membru, din care:
123.  obligatiuni, din care: 82.66% 82.57% 8,546,462.08 33,258,557.20 80.89% | 80.80%| 7,424,965.47|29,724,364.25| -3,534,192.95)
1231 Obligatiuni corporative cotate 69.13% 69.06% 7,147,655.15| 27,815,100.01 74.80%| 74.73%| 6,866,5688.60|27,489,014.13| -326,085.88]
1232  Obligatiuni emise de administratia publica centrala 13.53% 13.51% 1,398,806.94 5,443,457.19 6.08%| 6.08% 558,376.87| 2,235,350.12| -3,208,107.07|
valori mobiliare si instrumente ale pietei monetare
admise la cota oficiala a unei burse dintr-un stat tert
sau negociate pe o alta piaf lementatd sau un
13. et galtemaliv o lranzat}:or:agre dintrun stattert 0.00% 0.00% 0.00} 0.00} 0.00%| 0.00% 0.00] 0.00} 0.00]
care opereaza in mod regulat si este recunoscuta si
deschisé publicului, aprobata de A.S.F., din care:

3.1 valori mobiliare. 1.96% 1.96% 202,929.97| 789,701.96| 221%| 221%| 203,02053 812,752.08 23,050.12|
3.12.  obligatiuni neadmise la tranzactionare 1.96% 1.96% 202,929.97, 789,701.96] 221%| 221%| 20302053 812,752.08] 23,050.12,
3.2. instrumente ale pietei monetare 0.00% 0.00% 0.00) 0.00) 0.00% | 0.00% 0.00)

Produse structurate admise sau franzactionate pe o

4.1, piata reglementata sau un sistem alternativ de 0.00¢ 0.00%
tranzactionare din Romania
Produse structurate admise sau tranzactionate pe o
4.2. piata reglementata sau un sistem alternativ de 0.00% 0.00% 0.00] 0.00] 0.00%| 0.00% 0.00 0.00] 0.00
tranzactionare dintr-un stat membru
Produse structurate admise sau tranzactionate pe o
43. piata reglementata sau un sistem alternativ de 0.00%
tranzaionare dintr-un stat tert
51, peborte ancaroconsiie fa st de reditcn 597% 596% 616,881.16 240059302 662%| 661%| 60777079| 243308879 3249577
511.  OTP BANKROMANIA 250% 250% 258,377.35 1,005 475.46 216%| 216%| 198,260.50| 793,696.27| -211,779.19
5.1.2.  BANCA COMERCIALA ROMANA 3.05% 3.04% 315,010.94 1,225,865.06 446%)| 4.46%| 409,510.29| 163939253  413,527.46
5.1.3.  BRD-GROUP SOCIETE GENERAL 0.42% 0.42% 43,492.87 169,252.50 0.00%| 0.00% 0.00 0.00| -169,252.50
depozite bancare constituite la institutii de credit dintr-
5.2. e 0.00% 0.00% 0.00] 0.00] 0.00%| 0.00% 0.00 0.00] 0.00
5q  dobomte bancaroconsile it de credtant | g o, 0.00% 000 oo  o0oo%| 000% 000 000 000

instrumente financiare derivate tranzactionate pe o

Bl e 000% 000% 000 000 000%| 0.00% 000 000 000
financiare derivate i peo
62 Lo rgeneniaa dntan st montn 000% 000% 000 000 000%| 0.00% 000 000 000
financiare derivate peo
Dt et Gttt 000% 000% 000 000 000%| 0.00% 000 000 000
fn, DN e e T 158% 158% -163,045.07] 63448991 118%| 1.18%| 10862666 434865.12| 106935503
pietelor reglementate

64.1.  Contracte forward J -1. -163,045.07 -634,489.91 1.18%| 1.18%| 108,626.66| 434,865.12 1,069,355.03]

8.1. Titluri emise de administratia publica centrala 0.00% 0.00% 0.00] 0.00] 0.00%|  0.00% 0.00 0.00] 0.00

8.2. Contracte de tip repo pe fitluri de valoare 0.00% 0.00% 0.00] 0.00] 0.00%|  0.00% 0.00 0.00] 0.00

Cheltuieli pentru plata comisioanelor datorate S.A.l. . . . 425, . . 7,402.27

Cheltuieli pentru plata comisioanelor datorate
depozitarului

Cheltuieli cu plata comisioanelor/tarifelor datorate
ASF.

Cheltuielile cu auditul financiar

Alte cheltuieli aprobate

1,266.68|

*Datele prezentate sunt aferente ultimei valori certificata de Depozitarul fondului pentru data respectiva.

Situatia valorii unitare a activului net

Numar unitati de
fond/actiuni in circulatie
Valoarea unitara a activului

832,380.1171 814,724.7779| -105,701.3900|

net 11.0280; 10.9424 0.0056|
OTP ASSET MANAGEMENT ROMANIA SAI SA
Director General Intocmit
Dan Marius POPOVICI Filon-Daniel ANGHEL-GRIGORE
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I. Valori mobiliare admise sau tranzactionate pe o piata reglementata din Romania
5. Obligatiuni admise la tranzactionare emise sau garantate de autoritati ale

5.2. Obligatiuni admise la tranzactionare corporative EUR

INTERNATIONAL INVESTMENT BANK | me20e [ - [ 10 | 25Sepi7 25-Sep-17 25-Sep-18 1000000] o044 12169 000 - | 4.6611 4.0033 117,848.27 0.000 1.282)

RO1121DBN032 I N N 25-Apr-14 11-Jun-18 11-Jun-19 10,574.80 30.97 0.0000] _10,394.4000] __4.0033 260419  BCR | 0.000 0.028]

IL. Valori mobiliare admise sau tranzactionate pe o piata reglementata din alt stat membru

2. Obligatiuni admise la tranzactionare

UNICREDIT GROUP XS1233785630 | - | 1 | 15Dec17 26-Mar-18 26-Sep-18 555,231.88 53.83 5816.25 158566] - | 4.0033 139,750.32 0.000 1.521

2.2.2 Obligatiuni admise la tranzactionare corporative denominate in EUR

2.2.1 Obligatiuni admise la tranzactionare corporative denominate in RON

FDI OTP Dollar Bond - Situatia detaliata a activelor la data de 30.06.2018

publice

6. Obligatiuni admise la tranzactionare emise sau garantate de autoritati ale administratiei publice centrale

BANK OF AMERICA CORP XS1602557495 200 19-May-17 4-May-1 -Aug-’ 1,001.51 .01 0.71 .00]  1,003.7950 .66 .0033 233,912.89 .000 546
BULGARIAN ENERGY HOLDING XS0989152573 100 22-Sep-16 7-Nov-1 '-Nov- 1,038.75 .12] 27.36 .00 1,011.1300 .66 .0033 120,913.24) .001 16|
CREDIT AGRICOLE LONDON XS1598861588 1 19-May-17 20-Apr- 0-Jul- 100,838.00 31 93.09 .00{ 100,420.0000 .66 .0033 .000 274
EMERALD CAP XS1523215116 200 -Dec-1 8-May-1 -Aug- 1,000.00 .05, .00, - .66 .0033 .000 541
FORD MOTOR CREDIT CO LLC XS1729872736 100 -Dec-1 1-Jun-1 -Sep- 1,000.00 .01 .00, 983.4650 .66 .0033 .000 247
GLOBALWORTH REAL ESTATE XS1577957837 50 19-Jun-17 20-Jun-’ 20-Jun- 994.27 .08 .00]  1,027.4950 .66 .0033 .001 .651
GLOBALWORTH REAL ESTATE XS1577957837 50 19-Jun-17 20-Jun-’ 20-Jun- 1,008.75 .08 .00]  1,027.4950 .66 .0033 .001 .651
OTP BANK NYR XS0274147296 200 19-Sep-17 7-May-1 7-Aug-1 981.00 .07 X .00, 915.3350 .66 .0033 .000 .330]
PIRELLI & C SP/ XS1796261367 200 26-Mar-18 26-Jun-’ 26-Sep- 1,000.00 .01 .04 .00, - .66 .0033 .000 534
Societe Generale XS1490846810 200 24-Nov-16 6-Jun-1 6-Dec-1. 1,000.00 .05, .16 .00, - .66 .0033 .000 537
VOLKSWAGEN BANK GMBH XS1734547919 1 18-Dec-17 15-Jun-18 17-Sep-18 100,231.00 0.28] 4.13 0.00| 99,408.5000 4.6611 4.0033 115,747.55! 0.000 1.260

2.2.3 Obligatiuni admise la tranzactionare corporative denominate in USD

[AMERICAN EXPRESS CREDIT

US0258MOEA32

29-Dec-17

7-May-18

[Apple Inc.

US037833BE99

14-Sep-17

1,005.00

1,004.4200 254,301.94

1,004.4550

13-May-18
11-May-18

[Apple Inc. US037833CP38 28-Dec-17 1,008.3900

AUST & NZ BANKING GRP NY US05252BCS60 13-Dec-16 25-.|un»1g| 1,005.2300

Black Sea Trade and Development Bank XS1405888576 6-May-16 6-May-18 1,024.8250

[CITI GROUP INC US172967KL43 30-Mar-16 1,023.0000

CITI GROUP INC US172967KW08 1,018.0950

COCA COLA ICECEK URETIM XS0975576165

DEUTSCHE TELEKOM INT FIN USN27915AH55

GENERAL MOTORS FINL CO US37045XBA37

Goldman Sachs Group Inc US38141GVV30 1,006.5850

Goldman Sachs Group Inc US38145GAF 72 15»May»1g| _{

HP INC US426236B256 16-Apr-18) 1,002.5900

HSBC HOLDING PLC US404280BG30 5»Apr»1g| 1,030.4100

ING BANK NV US44987DAK28 22-Mar-16 22-Jun-18, 1,006.9150

J.P Morgan & Co. US46625HJS04 27-Dec-17 30»Apr»1£| 1,003.2900

J.P- Morgan 8 Co. US46625HJS04 29-Dec-17 30-Apr-18 1,003.2900

J.P Morgan & Co. US46625HRW24 21-Nov-16 1,020.4600

MOL Group Finance SA XS0834435702 14-May-14 1,033.5150

MOL Group Finance SA XS0834435702 3-Mar-15 104,983.44
MOL Group Finance SA XS0834435702 8-May-17 200,966.89)
MOL Group Finance SA XS50834435702 jay-17

Morgan Stanle:

US61746BEC63

lov-

1,023.4150 206,082.27|

.0000! 1,022.3650 206,140.62,

.0000 1,031.2750 207,974.87|

Societe Generale US83368TAES2 lay-
UBS GROUP FUNDING SWITZE USG91703AJ00 lov-
Wells Fargo & Company US949746SJ14 Dec-

.0000! 1,020.2950 205,275.20

[Wells Fargo & Compan:

US949746SJ14

Dec-

1,009.08

.0000 1,020.2950 35,923.16/
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FDI OTP Dollar Bond - Situatia detaliata a activelor la data de 30.06.2018

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

US77586TAC09 -May-17 22-Feb-18 22-Aug-
US77586TAD81 -May-14 22-Jan-1 22-Jul-
XS0464257152 -Mar-18 5-May-1 5-Nov-
XS0995679619 -Oct-15 3-Jun-1 3-Dec-
REPUBLIC OF SERBIA XS0995679619 -Mar-18 3-Jun-1 3-Dec-

VIIL Alte instrumente ale pietei monetare mentionate la art. 83 alin (1) lit.a) din O.U.G. nr.32/2012
2. Obligatiuni corporative neadmise la tranzactionare

ING BANK NV USN45780CW66 T6-Aug16 |  ToMay18 | 15Aug18 100000 o008 412l  0.00] 101099 | 203,02053 0.000 2209

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

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

ING BANK Romania
[OTP BANK ROMANIA

2. Disponibil in conturi curente si numerar denominate in EUR

Banca Comerciala Romana

[OTP BANK ROMANIA

2. Disponibil in conturi curente si numerar denominate in USD

Banca Comerciala Romana

NUMERAR IN CASIERIE

X. Depozite bancare
3. Deporzite bancare denominate in USD

Banca Comerciala Romana 29-Jun-18 30-Jun-18 400,488.84 21.45 409,510.29 4.457]
(OTP BANK ROMANIA 29-Jun-18 2-Jul-18 198,256.70 3.80 198,260.50]  2.158]
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FDI OTP Dollar Bond - Situatia detaliata a activelor la data de 30.06.2018
XII. Instrumente financiare derivate negociate in afara pietelor reglementate
1. Contracte forward USD/EUR
1.1. Contracte forward fara livrare USD/EUR

IPE SOCIETE GENERALE S.A. 55,000.00 3-Apr-1 3-Apr-1

OCIETE GENERA LA 240,000.00 3-Apr-1 3-Apr-1

OCIETE GENER 100,000.00 3-Apr-1 3-Apr-1

P
P
P
P

ALE SA.
OCIETE GENERALE S.A. 115,000.00 22-Sep- 24-Sep-’
OCIETE GENERA 140,000.00 23-Mar-’

125,000.00 29-Jan-’

240,000.00 29-Dec-

105,000.00 12-Jul-1

200,000.00 15-Sep-17.

300,000.00 17-May-18

201,000.00 6-Jun-1.

110,000.00 14-Jun-18

ING BANK Romania 200,000.00 19-Jan-18 19-Jul-1

1.2. Contracte forward fara livrare USD/RON

560,000.00 14-Dec-17 14-Dec18 | 02520 | 4.0033 0.2492 0.0038] 2,100.83 0.023

XIV. Titluri de participare la OPCVM / AOPC
1. Titluri participare denominate in EUR

FDI BRD EURO FOND ROFDIN0001D9 365.2215) 138.5166 - 46611 4.0033 58,901.78
FDI OTP EURO BOND ROFDINO001J6 26,961.9625 12.7512 - 46611 4.0033 400,288.25

2. Titluri de participare denominate in USD

FDI BRD USD FOND ROFDIN000267 | - | 806.3995/ 106.0793 | - ] 4.6611 4.0033 85,542.29) 0251 0931 |

idende sau alte drepturi de primit
pal de incasat USD

CITI GROUP INC US172967KL43 93073] 0010 |

Evolutia activului net si a VUAN in ultimii 3 ani

5,956,323.44 8,906,569.63 9,179,476.28
VUAN | 10.7479 [ 109443 |  11.0280

‘OTP ASSET MANAGEMENT ROMANIA SAI SA

Membru Directorat,
Dan POPOVICI

Intocmit
Filon ANGHEL
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