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72.21%

65.67%
1

2.55% 1.61% 1.39%% 1.05% 1.16% 0.56%

42.60% 1.68% 17.56% 1.01% 25.04% | 0.67%

72.21% 1.34% 26.74% 0.83% 45.47% | 0.51%

78.33% 1.09% 34.65% 0.78% 43.68% | 0.31%

65.67% 0.98% 17.74% 0.84% 47.93% | 0.14%
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2006

2006 6 30

2006 6 30 2005 12 31
14,704,096.82 12,460,022.60
2,355,198.82 1,212,062.88
477,063.27 399,496.30
2,677,921.17 5,205,283.87
96,442.74 2,313,405.89
122,356.00 -
344,800,238.97 552,292,265.54
261,831,112.89 519,162,614.33
19,958,050.00 94,137,279.60




2006

19,958,050.00 94,351,248.92
1,004,388.00 -
386,195,755.79 668,019,816.68
37,692.55 1,027,490.08
2,852,109.58 10,793,683.67
5,738.20 1,124.18
462,396.88 835,051.70
77,066.18 139,175.29
729,494 .62 551,284.12
9,764.40 13,342.90
750,079.10 500,000.00
9,900,000.00 30,000,000.00
148,767.52 283,000.00
14,973,109.03 44,144,151.94
230,638,885.98 648,516,947.44
48,314,842.48 24,881,063.18
92,268,918.30 -49,522,345.88
371,222,646.76 623,875,664.74
386,195,755.79 668,019,816.68
2006 1-6

2006 1-6 2005 1-6
155,468,340.07 -49,365,278.77
1 149,616,607.49 -65,272,940.33
2 -414,863.79 2,560,523.55
3 1,140,865.74 -
4 609,518.01 2,982,584.49
5 99,105.86 371,013.10
6 3,961,237.94 9,830,747.76
7 455,868.82 162,792.66
3,773,017.03 7,636,537.33
1 2,962,103.67 6,424,751.21
2 493,683.99 1,070,791.84




2006

150,995.47 56,500.00
166,233.90 84,494.28
99,178.95 29,177.76
49,588.57 39,588.57
151,695,323.04 ~57,001,816.10
51,057,832.19 25,778,190.31
202,753,155.23 -31,223,625.79
2006 1-6
2006 1-6 2005 1-6
151,695,323.04 -57,001,816.10
-49,522,345.88 -8,750,560.45
-2,074,531.24 5,493,351.30
100,098, 44592 -60,259,025.25
7,829,527.62 -
92,268,918.30 -60,259,025.25
2006 1-6
2006 1-6 2005 1-6
623,875,664.74| 943,529,188.09
151,695,323.04| -57,001,816.10
51,057,832.19|  25,778,190.31
202,753,155.23| -31,223,625.79
258,567,283.77 1,922,727.88
-706,143,929.36| -125,357,595.24
-447,576,645.59| -123,434,867.36
-7,829,527.62 -
371,222,646.76| 788,870,694.94
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1
2
@
[2006]4
20%

2006 1 13
)

2006 1-6 2005 1-6

341,486,173.49 18.76%  12,185,388.33 28.88% 338,133,301.56 21.22% 54,100,088.98 24.23%
114,473,901.95 6.29% - - - _ _ _

2006 1-6 2005 1-6

30,000,000.00 27.27% 279,591.09 18.95%  50,000,000.00 25.00% 276,221.69 21.44%
- - 89,577.05 6.07% - - - -
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®)
2006 1-6 2005 1-6

- 20,000,000.00  5,945.21 - -

4)
1.5%
H=Ex1.5%/
H
E
2,962,103.67
2,499,706.79 462,396.88 2005
1-6 6,424,751.21
®)
0.25%
H=Ex0.25%/
H
E
493,683.99
416,617.81 77,066.18 2005 1-6
1,070,791.84
()
2006 6 30 14,704,096.82

(2005 6 30  32,835,016.27 ) 2006 1-6
85,769.35 (2005 1-6  355,104.00 )

)
2005 1-6
2005 6 30

2006 6 30 2005 6 30

- - 50,004,500 5.89%
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2006

3
(@Y
2006 6 30
A
) (H ) &) )
000157 | G 06/05/29 | 13.86 06/07/14 10.88 200,000 2,124,066.73 2,772,000.
000628 | G 06/06/02 6.61 06/07/12 5.12 199,943 962,486.73 1,321,623.
000715 06/06/07 | 13.79 06/08/18 8.51 300,000 1,956,738.64 4,137,000.
000895 06/06/01| 31.17 - - 1,451,889 | 19,194,701.15| 45,255,380.
600088 | G 06/06/09 | 14.50 06/07/04 13.20 425,750 6,290,276.58 6,173,375.
600201 | G 06/06/09 6.46 06/07/12 4.52 100,000 481,786.83 646,000.
600315 | G 06/06/14 | 16.98 06/07/24 13.73 460,000 6,395,128.70 7,810,800.
600371 06/06/14 8.05 - - 471,495 2,166,445.41 3,795,534.
39,571,630.77 | 71,911,713.
B
O ) O
1 06/06/28 06/07/05 62,000 190,960.00 190,960.00
2 06/06/02 06/09/19 19,396 143,530.40 339,817.92
3 06/06/12 06/09/27 8,801 64,247.30 116,173.20
4 G 06/05/26 06/07/05 171,560 1,015,635.20 1,053,378.40
1,414,372.90 1,700,329.52
A
2006 6 30
B 113 ”
2006 6 30 : ”
113 ” 13 G ” 3
2006 6
30
A 2006 6 30
B “ 6

o ” 2006 7 5 !
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2006

¢)

2006 6 30
(2005 6 30 )
2006 6 30
9,900,000.00 (2005 6 30 )
(@D ) (D)
06 02 2006/7/3 99.79 100,000 9,979,000.00
)
344,800,238.97 89. 280
19,958,050.00 5.17%
1,004,388.00 0.26Y%
17,059,295 .64 4.42%
2,677,921.17 0.69%
695,862.01 0.18Y%
386,195,755.79 100.00%
)

1 - -
2 15,796,000.00|  4.26%
3 171,834,191.59|  46.29%
63,232,360.66|  17.03%
6,876,117.70|  1.85%
6,780,000.00]  1.83%
9,157,800.00]  2.47%
15,969,500.00]  4.30%
9,262,000.00]  2.49%
25,857,613.00]  6.97%
34,698,800.23]  9.35%
4 1,053,378.40]  0.28%

5 - -
6 12,972,609.39]  3.49%
7 23,120,000.00]  6.23%
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2006

8 44,412,177.77 11.96%
9 14,902,366 .33 4.01%
10 16,171,623.23 4.36%
11 25,787,817.26 6.95%
12 11,924,575.00 3.21%
13 6,825,500.00 1.84%
344,800,238.97 92.88%
)
1 000895 1,451,889 | 45,255,380.13| 12.19%
2 600628 G 3,065,663 | 26,947,177.77| 7.26%
3 600594 G 2,008,231 | 24,761,488.23 | 6.67%
4 000978 G 2,328,322 | 21,257,579.86| 5.73%
5 600036 G 1,599,923 | 12,335,406.33 | 3.32%
6 600533 G 1,000,000 | 11,160,000.00| 3.01%
7 600330 G 1,750,000 | 10,062,500.00 | 2.71%
8 600202 800,000 | 9,736,000.00 | 2.62%
9 600320 449,950 | 8,882,013.00 | 2.39%
10 600764 1,300,000 | 8,814,000.00| 2.37%
1
10%
1
1 600594 G 19,197,842.79 3.08%
2 600533 G 18,784,544 13 3.01%
3 000978 G 18,706,567.02 3.00%
4 600963 G 18,057,266.85 2.89%
5 600764 G 17,946,774.73 2.88%
6 600547 G 16,115,613.86 2.58%
7 600628 G 16,072,852.60 2.58%
8 600296 15,010,235.89 2.41%
9 600330 G 14,459,046.97 2.32%
10 | 600320 G 14,175,026.65 2.27%
11 | 000917 G 12,764,772.32 2.05%
12 | 600741 G 11,520,076.70 1.85%
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2006

14

1,114,808,193.30

13 | 600460 G 10,657,185.13 1.71%
14 | 600550 G 10,519,974.05 1.69%
15 | 600832 G 10,260,179.12 1.64%
16 | 600630 G 10,059,493.02 1.61%
17 | 600519 G 9,819,495.82 1.57%
18 | 600973 G 9,800,313.97 1.57%
19 | 000402 G 9,770,517.44 1.57%
20 | 600016 G 9,553,143.14 1.53%
2 2%

1 600628 G 48,471,033.89 7.77%
2 600594 G 41,183,212.53 6.60%
3 600533 G 35,666,597.50 5.72%
4 600832 G 33,475,477.97 5.37%
5 600151 G 30,359,323.51 4_87%
6 002007 23,731,465.71 3.80%
7 600460 G 20,522,732.49 3.29%
8 000715 20,510,950.51 3.29%
9 600642 G 19,993,426.46 3.20%
10 | 600009 G 19,890,541.92 3.19%
11 | 600764 G 19,151,313.34 3.07%
12 | 600202 18,994,173.62 3.04%
13 | 600416 G 18,681,314.77 2.99%
14 | 000895 18,595,604.57 2.98%
15 | 600030 G 18,559,004.07 2.97%
16 | 600028 17,317,693.98 2.78%
17 | 600320 G 17,189,876.87 2.76%
18 | 600016 G 16,057,065.18 2.57%
19 | 600050 14,965,905.51 2.40%
20 | 600296 14,520,749.66 2.33%
21 | 600550 G 14,470,467.59 2.32%
22 | 000402 G 13,934,779.16 2.23%
23 | 600596 G 13,858,453.66 2.22%
24 | 600588 G 13,262,686.33 2.13%
25 | 600895 G 13,180,469.46 2.11%
26 | 600963 G 12,901,296.36 2.07%
27 | 600583 G 12,575,438.67 2.02%
3 707,274,299.54




2006

)

1 19,958,050.00 5.38%
19,958,050.00 5.38%
)
1 06 02 19,958,050.00 5.38%
1
2
3
)
477,063.27
96,442.74
122,356.00
695,862.01
4 4
5
@
) ) )
580990 JCP1 384,000 0.00 540,288.00 0.15%
580996 JTP1 487,500 0.00 464,100.00 0.13%
871,500 0.00 1,004,388.00 0.28%
&)
) )
580997 CVMP1 2006/2/27 1,070,988 0.00
580996 JTP1 2006/3/2 787,500 0.00
580990 JCP1 2006/5/25 384,000 0.00
2,242,488 0.00
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2006

5,611
41,104.77

115,825,021.80 50.22%
114,813,864.18 49.78%
230,638,885.98 100.00%

1,231,167,659.80

648,516,947.44

189,236,861.90

607,114,923.36

230,638,885.98

2006

2006

0.30
2006

2006

13

20

24

[2006]4

10

16

20

2006 3 3




2006

5 2006 11
6 2006 17
100 100
7 2006 26
8 2006 30
2006 5 30
9 2006 6 14
10 2006 6 23
11 2006 6 30
A
12
1 341,486,173.49| 18.76%  12,185,388.33  28.88k
1 165,386,614.28|  9.08% 0.00[  0.00%
1 158,336,711.40|  8.70% 0.00[  0.00%
1 145,547,318.72|  7.99% 0.00[  0.00%
1 208,923,281.83] 11.48%  20,364,531.37 48.27%
1 411,730,752.43)  22.61% 9,637,674.77|  22.84%
1 274,677,654.49]  15.09% 0.00[  0.00%
1 114,473,901.95  6.29% 0.00[  0.00%
8 1,820,562,408.59| 100.00%  42,187,594.47| 100.00%
30,000,000.00]  27.27% 279,591.09)  18.95k
0.00]  0.00% 129,416.99  8.77%
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2006

0.00 0.00% 129,836.27 8.80%
0.00 0.00% 113,892.70 7.72%
0.00 0.00% 171,098.35 11.60%
70,000,000.00] 63.64% 336,818.05 22.83%
10,000,000.00 9.09Y% 225,133.60 15.26%
0.00 0.00% 89,577.05 6.07%
110,000,000.00] 100.00% 1,475,364.10] 100.00%
13
2006 8 29

18



	重要提示
	基金简介
	主要财务指标和基金净值表现
	基金管理人报告
	基金托管人报告
	财务会计报告（未经审计）
	基金投资组合报告
	基金份额持有人户数、持有人结构
	开放式基金份额变动情况
	重大事件揭示

