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ANEXA NR. 10

OTP EuroBond

Decizie autorizare: 1083/20.08.2010
Cod inscriere: CSCO6FDIR/400069

Capital social: 5.795.323 RON Adresa: Bld Dacia, Nr 83, sector 2, Bucuresti

valori mobiliare si instrumente ale pietei monetare
admise sau tranzactionate pe o piatd reglementaté sau
un sistem alternativ de tranzactionare din Romania, din

care:
113 obligatiuni, din care:

1.1.3.1  Obligatiuni corporative cotate

1.1.32  Obligatiuni emise de administratia publica centrala
valori mobiliare si instrumente ale pietei monetare
admise sau tranzactionate pe o piata reglementata sau
un sistem alternativ de tranzactionare dintr-un stat
membry, din care:

obligatiuni, din care:

Obligatiuni corporative cotate

Obligatiuni emise de administratia publica centrala
valori mobiliare si instrumente ale pietei monetare
admise la cota oficiala a unei burse dintr-un stat tert sau
negociate pe o altd piata reglementata sau un sistem
alternativ de tranzactionare dintr-un stat tert, care
opereaza in mod regulat si este recunoscuta i
deschisa publicului, aprobaté de A.S.F., din care:

3.1, valori mobiliare

3.2. instrumente ale pietei monetare

Produse structurate admise sau tranzactionate pe o
4.1. piata reglementaté sau un sistem alternativ de

tranzactionare din Romania

Produse structurate admise sau tranzactionate pe o
4.2. piata reglementaté sau un sistem alternativ de

tranzactionare dintr-un stat membru

Produse structurate admise sau tranzactionate pe o
4.3, piatd reglementaté sau un sistem alternativ de

tranzactionare dintr-un stat ter

depozite bancare constituite la institutii de credit din

Bk Romania
52 depozite bancare constituite la institutii de credit dintr-
- un stat membru
depozite bancare constituite la institutii de credit dintr-
5.3,
un stat tert
6.1 instrumente financiare derivate tranzactionate pe o piatal
o reglementata din Romania
52 instrumente financiare derivate tranzactionate pe o piatal
- reglementata dintr-un stat membru
53 instrumente financiare derivate tranzactionate pe o piatal
e reglementata dintr-un stat tert
64 instrumente financiare derivate negociate in afara
o pietelor reglementate

6.4.1.  Contracte forward

8.1. Titluri emise de administratia publica centrala

8.2. Contracte de tip repo pe titiuri de valoare

Situatia activelor si obligatiilor in perioada 31.12.2018 - 31.12.2019

1.97% 1.97% 652,223.28 3,041,904.15 592%( 591%| 2,171541.07| 10,378,446.23|  7,336,542.09|
1.97% 1.97% 652,223.28| 3,041,904.15] 592%| 591%| 2,171541.07| 10,378,446.23|  7,336,542.09|
1.97% 1.97% 652,223.28| 3,041,904.15 5.05%| 5.05%| 1.853389.94| 8,857,906.56 5,816,002.42]
0.00% 0.00% 0.00] 0.00) 0.87%| 0.87% 318,151.13|  1,520,539.67|  1,520,539.67
38.38% 38.34%|  12,724,372.04 59,345,198.78 58.51% | 58.45%)| 21,465,260.73| 102,588,920.61| 43,243,721.84
38.38% 38.34%|  12,724,372.04) 59,345,198.78] 58.51% | 58.45%)| 21,465,260.73| 102,588,920.61| 43,243,721.84
34.49% 34.46%|  11,434,821.13] 53,330,862.28 23.78%| 23.75%| 8,723,254.72| 41,691,051.30| -11,639,810.98
3.89% 3.89% 1,289,550.91 6,014,336.49] 34.73%| 34.70%| 12,742,006.01| 60,897,869.31| 54,883,532.82

0.00%. 0.00% 0.00 0.0 0.00%|  0.00% 0 0. 0.00
0.00%. 0.00% 0.00 0.0 0.00%|  0.00% 0. 0. 0.00

0.00% 0.00% 0.00] 0.00) 0.00%( 0.00% 0.00) 0.00] 0.00]
0.00% 0.00% 0.00] 0.00) 0.00%( 0.00% 0.00) 0.00] 0.00]
0.00%. 0.00% 0.00 0.00 0.00%|  0.00% 0.00 0.00 0.00
48.36% 48.31%|  16,031,410.47 74,768,895.28) 2575%| 25.73%| 944844491 45156,952.78( -29,611,942.50
0.00% 0.00% 0.00] 0.00) 0.00%( 0.00% 0.00) 0.00] 0.00]
0.00%. 0.00% 0.00 0.00 0.00%|  0.00% 0.00 0.00 0.00
0.00% 0.00% 0.00] 0.00) 0.00%( 0.00% 0.00) 0.00] 0.00]
0.00% 0.00% 0.00] 0.00) 0.00%( 0.00% 0.00) 0.00] 0.00]
0.00% 0.00% 0.00] 0.00) 0.00%( 0.00% 0.00) 0.00] 0.00]
0.00% 0.00% 1,063.35 4,959.34] 0.00%( 0.00% 0.00) 0.00] -4,959.34/
0.00% 0.00% 1,063.35 4,959.34] 0.00%|  0.00% 0.00 0.00 -4,959.34
0.00% 0.00% 0.00] 0.00) 0.00%( 0.00% 0.00) 0.00] 0.00]
0.00% 0.00% 0.00] 0.00) 0.00%( 0.00% 0.00) 0.00] 0.00]

125.___sume n ours de ezolvare

Cheltuieli pentru plata comisioanelor datorate S.A.I.
Cheltuieli pentru plata comisioanelor datorate
depozitarului

Cheltuieli cu plata comisioanelor/tarifelor datorate
ASF.

Cheltuielile cu auditul financiar

Alte cheltuieli aprobate

*Datele prezentate sunt aferente ultimei valori certificata

OTP ASSET MANAGEMENT ROMANIA SAI SA
Director General
Dan Marius POPOVICI

27,307.63
4,378.80}
2,861.44]

947.63
1,267.74

de Deporzitarul fondului pentru data respectiva.

Situatia valorii unitare a activului net

2,612,840.6129)

2,764,839.9821 151,999.3692

13.2689 12.6881 0.5808

Intocmit
Filon-Daniel ANGHEL
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FDI OTP Euro Bond - Situatia detaliata a investitiilor la data de 31.12.2019

LValori admise sau ti pe o piata sau pe un sistem de ti din
5.0l admise la emise sau de ale publice
5.2. Obligatiuni admise la tranzactionare corporative denominate in EUR

Transilvania IFN BTL24E ROGDVS5SSKL4 X . 1,201,166.67, 0.000
INTERNATIONAL INVESTMENT BANK IIB21E ROAB22JS4S81 . . - . 501,586.08] 0.000
INTERNATIONAL INVESTMENT BANK 1IB20E ROIIBKDBC049 1 . . . 150,637.20 0.000

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

RO1821DBN052 RO1821DBN052 . X A 106,050.38 0.000
RO1821DBN052 RO1821DBN052 . X . X X 5 106,050.38 0.000
RO1821DBN052 RO1821DBN052 X X . . 5 106,050.38 0.000

1. Valori iliare admise sau pe o piata a sau pe un sistem alternativ de tranzactionare din alt stat membru
3.2.2 Obligatiuni admise la tranzactionare corporative denominate in EUR

|ALPHA BANK ROMANIA SA . . . - 500,715.00
BULGARIAN ENERGY HOLDING X . . . ,070. 54,560.05
BULGARIAN ENERGY HOLDING X 3 . . ,070. 109,120.09
BULGARIAN ENERGY HOLDING X . . . ,070. 54,560.05
Cable Communications Systems N.V. .| . . . K X 03,922.0f
Cable Communications Systems 03,922.0
Cable Communications Systems 07,844.1
Cable Communications Systems 55,883.0
Cable Communications Systems 363,727.1
Cable Communications Systems 03,922.0
Cable Communications Systems 07,844.1
Ceske Drah 05,733.1

Ceske Drah 11,466.34
57,824.56

&|3|a|a

Croatian Bank for Reconstruction and Develop
EMERALD CAP . . . ,704,578.53 X
RD MOTOR CREDIT CO LLC XS1729872736 - 100; .30: ,000.00 . .25 - 925.62 92,586.75 .252]
SALWORTH REAL ES| . 994.27 . .32 - ,053.4 04,130.80 .556!
SALWORTH REAL ES| . .75 . . X X . 317
SALWORTH REAL ES| . . . . . 3 . .437
SALWORTH REAL ES’ . R . . . . . .582!
ALWORTH . . .437
ALWORT 291
UNGA! 594
UNGARIA! XS - .010!
OPER’ XS1996435928 - 200! .581
OPER’ V XS2063535970] - 230 628!
OPER’ 'OOPERATIEF - 100; .278]
O R - 100; .252]
OTP BA! R - 100; .252]
OTP BA! R - 150; .378]
OTP BA! R - 119] .300!
OTP BA! R 41 - 100; .252]
Societe Generale X$1490846810) - 1,700 6-Jun-20| . . . . 635
VOLVO CAR AB XS1971935223| - 150; 2-Apr-20 125 996.25 0.06 15.91 - 1,043.67 158,936.02 .433]
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FDI OTP Euro Bond - Situatia detaliata a investitiilor la data de 31.12.2019

4.1 Obligatiuni admise la tranzactionare emise sau garantate de autoritati ale administratiei publice centrala denominate in EUR

Pondere in total
Emitent Cod ISIN Data ultimel sedintein | Nr. obligatiuni Data achizitiei Data cupon Data scadentel | p.; cuponului | Valoare initiala | Crestere zilnica | D°Panda | Discount/prima Pret Piata Valoare totala | obligatiuni al unei | ©ondere in activul
care s-a tranzactionat detinute cupon cumulata cumulat(a) emisiuni total al OPCVM
% eur eur eur eur eur eur % %
ITALIA IT0005344335| - 200 9-May-19 1-Oct-19) 1-Apr-20| 2.450% 1,042.67 0.07 6.16 - 1,077.09 216,648.69 0.000
ITALIA |T000@| - 500 26-Nov-19 15-Nov-19 15-May-20| 2.500% 1,102.02 0.07 3.23 - 1,096.63 549,926.51 0.000!
ITALIA 1T0005345183| - 26-Nov-19 15-Nov-19| 15-May-20| 2.500% 1,100.92 0.07 3.23 - 1,096.63 549,926.51 0.000
XS1087984164| - 30-Dec-16 24-Jul-19] 24-Jul-20| 3.975% 1,005.50 0.11 17.49 - 1,054.40 107,188.57| 0.002
XS1318363766 - 31-Mar-16| 1-Dec-20 4.875% 1,000.00 0.13 4.13 - 1,045.44 104,956.91 0.005
XS1318363766 - 30-Dec-16 1-Dec-20 4.875% 1,055.00 0.13 4.13 - 1,045.44 104,956.91 0.005
XS1428088626 - 5-Apr-17 20-Mar-19| 20-Mar-20 3.000% 993.75 0.08 23.52 - 1,171.90 119,541.96] 0.001
XS2012546714 - 18-Jun-19 18-Jun-19 18-Sep-20] 1.450% 997.44 0.04 7.80 - 1,038.30 209,220.93 0.000
( - 30-Oct-19 30-Oct-19 30-Oct-20] 1.400% 998.68 0.04 241 - 997.89 300,089.95 0.036
XS2050982755 - 3-Oct-19; 3-Oct-19; 3-Oct-20 2.550% 978.46 0.07 6.27 - 992.42 249,671.37 0.016
XS2050982755 - 14-Oct-19 3-Oct-19; 3-Oct-20 2.550% 1,007.50 0.07 6.27 - 992.42 49,934.27| 0.003
X$106084297: - 10-Oct-16 24-Apr-. .625% ,155.63 1 24. - ,148.7: 58,683.70] .000
X$112978852: - 15-Feb-19 28-Oct- 875 ,093.01 . . - ,120. 450,104.35 .002!
X$112978852: - 26-Feb-19 28-Oct- 875 ,093.00 . . - ,120. 225,052.17 .001
XS112978852 - 4-Mar-19 28-Oct- 875 ,093.59 . 3 - ,120. 225,052.17 .001]
XS1312891549| - 31-Mar-17| 29-Oct- 750 ,057.40 . X - 122, 281,728.44 .001
XS1312891549| - 29-Oct- 750 ,062.00 . X - 122, 112,691.37| .000!
XS1312891549| - 29-Oct- 750 ,062.60 . X - 122, 338,074. 00
XS1312891549| - 29-Oct- 750 ,075.75 . X - 122, 281,728 00
XS1312891549| - 29-Oct- 750 ,076.25 . X - 122, 225,382. 00
XS1312891549| - 29-Oct- 750 ,085.00 . X - 122, 338,074.1 .00
XS1312891549| - 29-Oct- 750 ,086.25 . X - 122, 112,691.3 .000]
XS1313004928 - 24-Jan-20 29-Oct-19| 29-Oct-20] 3.875% 1,204.87 0.11 6.78 - 1,164.76 234,306.19 0.001
XS1420357318 - 20-Feb-19 26-May-19| 26-May-20| 2.875% 1,009.50 0.08 17.28 - 1,129.53 229,361.28 0.000
XS1420357318, - 4-Mar-19 26-May-19 26-May-20| 2.875% 1,008.00 0.08 17.28 - 1,129.53 229,361.28 0.000
XS1420357318| - 13-Mar-19 26-Ma§-19 26-May-20) 2.875% 1,024.00 0.08 17.28 - 1,129.53 344,041.93 0.000]
XS1420357318| - 800 26-Nov-19 26-May-19| 26-May-20 2.875% 1,124.00 0.08 17.28 - 1,129.53 917,445.14 0.001
XS1599193403 - 200 15-Feb-19 19-Apr-19 19-Apr-20| 2.375% 1,003.30 0.06 16.68 - 1,094.74 222,282.38 0.000
XS1599193403 - 300 21-Feb-19 19-Apr-19 19-Apr-20| 2.375% 1,004.00 0.06 16.68 - 1,094.74 333,423.57 0.000
XS1599193403 - 300 25-Feb-19 19-Apr-19 19-Apr-20| 2.375% 1,001.80 0.06 16.68 - 1,094.74 333,423.57 0.000
XS1599193403 - 300 13-Mar-19 19-Apr-19 19-Apr-20 2.375% 1,017.90 0.06 16.68 - 1,094.74 333,423.57 0.000
XS1599193403 - 300 16-Apr-19 19-Apr-19 19-Apr-20 2.375% 1,016.32 0.06 16.68 - 1,094.74 333,423.57 0.000
XS1892141620 - 200 14-Jun-19 11-Mar-19 11-Mar-20 2.875% 1,070.75 0.08 23.25 - 1,131.99 231,048.27 0.000
XS1892141620 - 300 7-Oct-19; 11-Mar-19 11-Mar-20 2.875% 1,134.00 0.08 23.25 - 1,131.99 346,572.41 0.000
XS1892141620 - 300 10-Oct-19 11-Mar-19 11-Mar-: .875% 1,139.89 . 23. - ,131. 346,572.41 .000
XS1934867547| - 238 -Dec-19 -Dec- .000 990.78 - ,073. 255,790.85 .000!
XS1934867547| - 462 -Dec-19 -Dec- 100 ,002.99 - ,073. 496,535.18 .000!
XS1934867547| - 200 -Dec-19 -Dec- 100 ,018.49 - ,073. 214,950.30 .000!
XS1934867547| - 300 -Dec-19 -Dec- 100 ,017.50 - ,073. 322,425.44] .000!
XS1934867547| - 200 -Dec-19 -Dec- .000¢ ,018.99 - ,073. 214,950.30 .000!
XS1934867547| - 300 -Dec-19 -Dec- .000 ,073.75 . B - ,073. 322,425.44] .000!
XS1934867547| - 250, 16-Aug-19 8-Dec-19; 8-Dec-20, 2.000% 1,080.20 0.05 1.31 - 1,073.44 268,687.87 0.000
XS1934867547| - 450 15-Oct-19 8-Dec-19; 8-Dec-20 2.000% 1,082.31 0.05 1.31 - 1,073.44 483,638.16 0.000
XS2027596530 - 500 26-Nov-19 16-Jul-19 16-Jul-20 2.124% 1,019.49 0.06 9.81 - 1,023.38 516,591.27 0.000
12,742,006.01
in conturi curente si numerar
1. Disponibil in conturi curente si numerar in lei
Curs valutar BNR Pondere in activul
Denumire banca Valoare curenta EUR/RON Valoare actualizata total al OPCVM
lei lei %
Banca Comerciala Romana 86.20] 7793 .000
BANCA TRANSILVANIA S.A. 0.00) 7793 000
BRD - GROUPE SOCIETE GENERALE S.A. 202.87 7793 000
Citi Bank 999.00 7793 .001
CREDIT EUROPE BANK SA 0.00) 7793 .000;
ING BANK Romania 509.49 7793 .000;
OTP BANK ROMANIA 8,849.69 7793 .005!
Total | .006|
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FDI OTP Euro Bond - Situatia detaliata a investi

or la data de 31.12.2019

2.1. Disponibil in conturi curente si numerar denominate in EUR

NUMERAR IN CASIERIE

2.2. Disponibil in conturi curente si numerar denominate in USD

Banca Comerciala Romana 47.93 4.7793] 4.2608 42.73] 0.000;

X.Depozite bancare constituite la institutii de credit din Romania
1. Depozite bancare denominate in lei

Banca Comerciala Romana 30-Dec-19] 6-Jan-20| 572,000.00] 36.54/ 73.09) 4.7793] 119,698.09 0.326

2.1. Depozite bancare denominate in EUR

Banca Romaneasca 25-Feb-19 25-Feb-20 .30 302,850.00 0.79 ,343.80 306,193.80 0.834]
Banca Romaneasca 25-Feb-19 25-Feb-20 .30 302,850.00 .79 ,343.80 06,193.80 0.834]
Banca Romaneasca 29-May-19| 27-May-20 .30 300,000.00 .68 ,318.63 02,318.63 0.823]
Banca Romaneasca 22-Jul-19| 1-Jul-20| .05 408,800.00 .76 ,.916.88 410,716.88 1.118
Banca Romaneasca -Dec-19 4-Dec-20 .95 200,000.00 .. 83.29 200,083.29 0.545]
Banca Romaneasca -Dec-19 4-Dec-20 .95 250,000.00 .. 104.11 250,104.11 0.681
Banca Romaneasca -Dec-19 4-Dec-20 .95 300,000.00 K 124.93 300,124.93 0.817]
Banca Romaneasca -Aug-19| -Aug-20| .00 202,000.00 X 763.73 202,763.73 0.552]
Banca Romaneasca -Sep-19 -Sep-20 .05 1,000,000.00 28. 3,480.82 1,003,480.82 2.733
Banca Romaneasca -Sep-19 -Sep-20 .05 250,000.00 B 819.86 250,819.86 0.683]
Banca Romaneasca -Sep-19 -Sep-20 05 254,950.00 33 836.10 255,786.10 0.697]
Banca Romaneasca 13-Sep-19 11-Sep-20 05 253,160.00 28 801.10 253,961.10 0.692]
Banca Romaneasca 17-Sep-19] 16-Sep-20] 05 500,000.00 14.38 1,524.66 501,524.66 1.366
Banca Romaneasca -Oct-19) -Oct-20] .05 249,900.00 19 .36 250,446.36 0.682]
[ Libra Internet Bank -Oct-19] -Oct-20 .90 750,000.00 .4 ,405.48 751,405.48 046
[ Libra Internet Bank -Oct-19] -Oct-20 .90 750,000.00 .4 ,405.48 751,405.48 046
[ Libra Internet Bank -Oct-19] -Oct-20 .90 653,300.00 5 ,240.38 654,540.38 .782]
[ Libra Internet Bank -Oct-19] -Oct-20 .90 700,000.00 .26 ,329.04 701,329.04 910
OTP BANK ROMANIA 31-Dec-19] -Jan-20) 0.00 1,675,548.40 - - 1,675,548.40 563

pare la OPCVM / AOPC
pare denominate in EUR

XIV. Titluri de partici
2.1. Titluri de partici

BRD EURO FOND ROFDINOOOTDS | - 21,378.69 1426164 - | 3,048,951.60 0.697 8.303

Evolutia activului net si a VUAN in ultimii 3 ani

4! 78.60) 33,
Valoarea unitara a activului net 12.8360] 12.6881]

OTP ASSET MANAGEMENT ROMANIA SAI SA

Membru Directorat,
Dan POPOVICI

Intocmit
Filon ANGHEL
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