(

(

(

)

)

)

50

20056 8 29

2006 1 1 2005
www.efunds.com.cn
50
110003
2004 3 22
5,536,795,060.30
50

020-38799008
020-83918088
020-38799488

6

2005

2005

30

8

50

11



csc@efunds.com.cn

()
021-58408846
021-58408836
jiangyz@bankcomm.com
() www.efunds.com.cn
189 27
( )
()
2006 1 1 6 30
1. -242,713,877.02
2. -0.0483
3. -0.1813
4. 4,532,867,871.47
5. 0.8187
6. -6.65%
()
1
1 6.15% 2.23% 3.79% 2.23% 2.36% 0.00%
3 -2.99% 1.62% -4.64% 1.67% 1.65% -0.05%
6 -6.65% 1.42% -9.97% 152% 3.32% -0.10%
1 -9.04% 1.22% -1451% 1.32% 547% -0.10%
-18.13% 1.12% -29.21% 1.25%  11.08%
2
5
Q) 50

() :
5% :

-0.13%

2004

11



90%

()
1
, 1.2
2005 6
2001
2001
2001
2002
50
2
50
, ,1966 3
, ,1970
50

()

[2001]4

30

25
25
25
12
2002
2003
2004
2004
2005

w o1 o1 ;o

2001

2 ,

8
1

2

48.38%
38.25%
15.38%
24.36%
23
2 9
22
9
2

4

25%,
8.33%
50
2006 6 30
10
- 2575
- 2200
- 0.350
- 0.920

27.79% 63.29% 2.000
16.46% 32.99% 1.000
-18.13% 11.08% -
199% 19.34% -
1.0996% 0.3648% 0.1095

2000 4 17

16.67%,

265

2002 10



, , 90% 95%

5 , :
1 5 6 i) i)
, 50 -9.979%(
-14.66%), -6.65%, 3.32%
6 30 4.05%, 4%
2
, , 90%
95% ,
50 A :
, 50

2005 , 50 ,



2005 ,

2005 ,

2006 8 1

()
50

2005-06-30

350,324,254.08
1,425,636.68
250,000.00

50

2004-12-31

234,954,043.79

250,000.00

33,312,762.97 -

79,347.67
3,501,047.12
56,918,409.98

4,131,285,267.30
4,661,225,793.39

60,492.63

4,577,157,218.43

37,628,701.95
179,481.47
4,040,611.80

141,256.84

2,121,480.77

4,192,544,457.74
4,691,813,587.92

29,550,204.80

- 29,503,000.00

4,459,561,443.94

7,987,424.44

2,264,422.43

142,572.04
4,620,565.01

50



673,435.26
1,295,952.27

250,000.00

221,164.21

44,289,346.96

5,536,795,060.30
-626,927,550.82
-376,999,638.01

4,532,867,871.47

4,577,157,218.43

0.8187

50

2006 1 1
30
-212,720,607.95

-286,535,921.92
275,619.20

15,519.38

1,814,228.00

70,589,511.27

1,120,436.12

29,993,269.07
2(3)

2(3)  4,250,608.07

-2005

770,094.17
1,134,872.51

250,000.00

165,000.00

17,334,950.60

5,065,112,186.08

-521,735,358.09

-101,150,334.65
4,442,226,493.34

4,459,561,443.94
0.8770

6 30 2004 3 22 -2004
26,776,477.90
-7,265,641.01
813,692.70
4,670.66
10,970,764.58
22,096,840.48

156,150.49

18,741,910.29
25,503,648.63

15,957,149.03
2,659,524.86



239,012.37 125,236.40
168,603.31 85,053.11
52,068.27 37,210.42

-242,713,877.02 8,034,567.61
-30,718,600.71 -515,111,429.88
-273,432,477.73 -507,076,862.27

50

2006 1 1 -2005 6 30 2004 3 22 -2004 6
30

4,442,226,493.34 5,048,902,330.26

-242,713,877.02 8,034,567.61
-30,718,600.71 -515,111,429.88
-273,432,477.73 -507,076,862.27

1,536,888,597.02 281,410,600.48
1,172,814,741.16 -67,671,905.75
364,073,855.86 213,738,694.73

4,532,867,871.47 4,755,564,162.72

50

2006 1 1 -2005 6 30 2004 3 22 -2004 6
30
-242,713,877.02 8,034,567.61
-101,150,334.65 -
-33,135,426.34 34,534.25
-376,999,638.01 8,069,101.86

-376,999,638.01 8,069,101.86



() 50
1
2
1)
( 2005 6 29
)
( ") :
2005 90 ,
2000 ( 16.67%)
3000 . 25% 3000 . 25%
3000 . 25% 2000
. 16.67% 1000 . 8.33%
(2)

(@)

(b)

(©)

(d)

2006 1 1 2005 06 30 2004 3 22 2004 06

403,428,483.76  14.45% 1,267,863,203.80 34.52%

29,829,255.30 100.00% - -

325,542.38  14.25% 1,037,089.02 34.47%

= () *1%o- () ( *0.11%0)-

30



() ( *0.04%o)- ( *0.03%0+
*0.01%o+ *0.01%0)
= () %1%o- () ( *0.1875%0)-
( *0.03%o+ *0.01%o+ %0.01%o)
(3)
A
1.2%
H=E><1.2%/
H
E
25,503,648.63 (2004 3 22 -2004 6 30 15,957,149.03 ),
21,463,036.83 4,040,611.80
B
0.20%
H=E><0.20%/
H
E
4,250,608.07
(2004 3 22 -2004 6 30 2,659,524.86 ),
3,577,172.81 673,435.26
(4) ( )
20056 1 1 2005 06 30
20046 1 1 2004 06 30
3.
1
()
4,131,285,267.30 90.26%
351,749,890.76  7.68%
94,122,060.37 2.06%
4,577,157,218.43 100.00%
2

1)



()

227,517,995.70  5.02%

3 785,046,352.95  17.32%
89,837,003.00 1.98%
10,941,607.89 0.24%
618,868,465.86  13.65%
65,399,276.20 1.45%
4 632,735,306.61  13.96%
5 - -
6 809,796,515.95  17.86%
7 400,521,860.18  8.84%
8 45,103,502.70 1.00%
9 767,433,705.72  16.93%
10 - -
1 - -
12 - -
13 55,840,000.00 1.23%
3,723,995,239.81 82.16%
()
()

1 - -

50,997,796.57 1.13%
233,193,781.32  5.14%
162,834,500.16  3.59%

2,298,000.00 0.05%

51,191,289.66 1.13%
16,869,991.50 0.37%

27,509,965.21 0.61%

56,764,412.81 1.25%

~N o o1 b
1
1



10
11
12
13

1)

© 00 N o ol b WO DN P

~ =
o

©O© 00 N o ol WO DN P

[EY
o

25,464,340.02 0.56%

5,302,530.00 0.12%
8,057,201.56 0.18%

407,290,027.49  8.99%

600009
600050
600036
600019
600900
600028
600016
600005
600018
600642

600519
600320
000983
600825
600098
000088
600428
000937
600420
600269

()
24,951,060 421,672,914.00 9.30%
152,870,939 400,521,860.18  8.84%
64,773,952  392,530,149.12  8.66%
75,136,702  374,180,775.96  8.25%
41,800,000 341,506,000.00  7.53%
64,452,690 227,517,995.70  5.02%
45,349,940 214,958,715.60  4.74%
49,984,106  169,945,960.40  3.75%
8,891,456 143,952,672.64  3.18%
15,857,331  123,052,888.56  2.71%
()
2,800,632 150,253,906.80  3.31%
5,463,318 51,191,289.66 1.13%
5,006,791 34,346,586.26 0.76%
4,768,603 25,464,340.02 0.56%
4,131,053 23,009,965.21 0.51%
A2,309,949 22,452,704.28 0.50%
2,459,232 18,985,271.04 0.42%
G 2,926,399 16,651,210.31 0.37%
2,106,050 15,647,951.50 0.35%
1,584,947 15,326,437.49 0.34%

www.efunds.com.cn

4
oy

o O WODN P

(

600019
600050
600005
600000
600900
600036

197,796,045.13  4.45%
164,768,552.64  3.71%
133,881,608.93  3.01%
105,210,375.43  2.37%
101,465,384.38  2.28%
75,879,563.28 1.71%

)



7 600009 65,352,819.43 1.47%

600015 60,474,346.35 1.36%

600660 59,306,394.06 1.34%
10 600500 56,434,712.77 1.27%
11 600320 50,822,234.78 1.14%
12 000088 A47,955,092.64 1.08%
13 600028 46,234,089.27 1.04%
14 600519 43,623,789.56 0.98%
15 600642 41,351,930.42 0.93%
16 600104 35,675,206.23 0.80%
17 600205 33,382,960.57 0.75%
18 600016 26,675,095.36 0.60%
19 600098 23,318,065.50 0.52%
20 600026 20,518,641.34 0.46%
1 600019 204,996,801.85  4.61%
2 600900 124,253,152.93  2.80%
3 600029 79,697,941.58 1.79%
4 600028 78,090,193.39 1.76%
5 600005 68,114,942.17 1.53%
6 600050 53,788,404.65 1.21%
7 600030 53,761,830.92 1.21%
8 600016 47,205,376.83 1.06%
9 600602 41,631,456.66 0.94%
10 600026 38,608,942.57 0.87%
11 600036 38,053,568.51 0.86%
12 600637 33,106,970.98 0.75%
13 600100 32,984,322.450.74%
14 600309 30,799,305.03 0.69%
15 600002 29,794,616.34 0.67%
16 600597 29,629,104.87 0.67%
17 600415 28,441,922.47 0.64%
18 600717 27,787,104.85 0.63%
19 600009 27,564,597.97 0.62%
20 600008 25,701,295.22 0.58%
)

()
1,619,866,978.65
1,365,079,177.41

5
6



1)

(2)
(3)
()
250,000.00
79,347.67
56,918,409.98
33,312,762.97
3,501,047.12
60,492.63
94,122,060.37

(4)

65,826
84,112.59

()
2,536,766,527.59  45.82%

3,000,028,532.71 54.18%

5,048,902,330.26

5,065,112,186.08
1,831,321,941.55
1,359,639,067.33

5,536,795,060.30

2006 6 23 H

~N o OB~ 0N

[1998]29 )



1,278,625,848.68 45.79% - - - - 1,048,471.76 45.90%
403,428,483.76  14.45% 29,829,255.30100.00% - -  325,542.38
14.25%
281,937,183.66  10.10% - - - - 231,190.86 10.12%
268,976,092.18 963% - - - - 220560.73 9.65%
242,834,46594 870% - - - - 19912431 8.72%
174,027,403.13 6.23% - - - - 14270139 6.25%
102,960,595.66 3.69% - - - - 8442504 3.70%
39,427,81566141% - - - - 32,330.78 1.41%
2,792,217,888.67 100.00% 29,829,255.30 100.00% - -  2,284,347.25
100.00%
8
2005-1-27
1 2005-4-19
50 2005-5-10
1 2005-5-24
2005-6-28

20056 8 29

2005-6-29



