2006

2007 1 22



12

2005 11 10
310328
163103

414,184,470.19

AAAM  Active Asset Allocation Model

100 *80%

2007

*20%



2006 4

55,483,919.98
0.2923
499,991,609.86
1.2072

2006 4

32.03%
1.41%
38.62%
1.29%
-6.59%
0.12%




N e
120.00%
110.00%
100.00%
90. 00%
80.00%
70.00%
60. 00%
50. 00%
40. 00%
30.00%
20.00%
10.00%
0.00%

10008 S
2005-11-10 2006-2-10 2006-5-10 2006-8-10 2006-11-10

60%  95%

80
5%  40% 5%
1970 1992
2001 2001 2004
2004 12



52.67% 1752

10

07

2006

2007

2007

2675

1PO

5



416,254,137.82 79.44%

68,116,504.71 13.00%

39,602,571.36 7.56%

523,973,213.89 100.00%
2,995,520.00 0.60%
52,120,142.72 10.42%
238,765,367.36 47_75%
Co 54,842,498.00 10.97%
C1 - -
C2 1,414,400.00 0.28%
C3 - -
C4 46,254,547 .36 9.25%
C5 20,030,111.64 4_.01%
C6 39,595,299.16 7.92%
C7 49,910,802.08 9.98%
C8 18,886,325.46 3.78%
C99 7,831,383.66 1.57%
D - -
E - -
F 19,747,515.70 3.95%
G - -
H 48,227,912.48 9.65%
27,523,608.60 5.50%
J 22,834,070.96 4_.57%
K 4,040,000.00 0.81%
L - -
M - -

416,254,137.82 83.25%




1 600028 4,999,906 45,599,142.72 9.12%
2 600016 2,698,393 27,523,608.60 5.50%
3 000858 1,200,000 27,420,000.00 5.48%
4 600327 2,582,955 22,445,878.95 4.49%
5 600636 2,499,940 20,549,506.80 4.11%
6 600887 666,132 17,652,498.00 3.53%
7 600111 1,339,716 15,125,393.64 3.03%
8 002024 300,000 13,620,000.00 2.72%
9 600690 1,369,921 12,630,671.62 2.53%
10 600360 850,686 12,539,111.64 2.51%

250,000.00

7,629,989.55

21,934.84

31,700,646.97

39,602,571.36

2006 4

185,765,619.93

323,761,114.76

95,342,264.50

414,184,470.19
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