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2006 ( )

2004 3 5
2006 2005 2004
12 31
1. 525,977,784.39 916,315,786.28 228,122,870.81
2. 10,551,700,355.34,38,473,378,496.08/19,202,418,287.84
3. 1.0000 1.0000 1.0000
4. 1.9638% 2.49% 2.26%
5. 6.7315% 4.68% 2.26%
1
1-3|2-4
! 2 3 4
3 0.4837%| 0.0008% | 0.5080% | 0.0005% |-0.0243%| 0.0003%
6 0.9836%| 0.0010% | 0.9870% | 0.0005% |-0.0034%| 0.0005%
1 1.9638%| 0.0019% | 1.8800% | 0.0005% | 0.0838% | 0.0014%
3 6.7315%| 0.0023% | 5.0280% | 0.0005% | 1.7035% | 0.0018%
6.7315%| 0.0023% | 5.0280% | 0.0005% | 1.7035% | 0.0018%
2 1
8.00%
7.00% r
6.00% f
5.00% [
4.00%
3.00% f
2.00% [
1.00% [
0.00%
-1.00%
2004 3 5 2005 6 5 2006 9 5




2006

3.00%
2.50%
2.00%
1.50%
1.00%
0.50%
0.00%
2004 2005 2006
| m
2006 525,977,784.39
2005 916,315,786.28
2004 3 5
2004 12 31 228,122,870.81
1,670,416,441.48
[1998]4
15,000 45
« ) 30% 15%
10%
1,000
S 9
1971 9
2

2005 9
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1PO
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2006

2006
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1PO

2006
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4000
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4000

4000

1.96%
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2006

2006

2007 3 22

(2007) 20197
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2006

2006

2007

3

21

2006

2006 12

31

(
2006 12 31

2,702,165,434.25

500,000.00
108,525,275.47
35,854.29
9,174,201,882.03

31

2005 12 31

4,630,309,043.08
206,823,828.91
250,000.00
97,293,807.65
778,183,572.40
763,518.30
29,201,801,515.66

9,174,201,882.03

29,201,801,515.66‘

4,960,900,000.00

11,985,428,446.04

39,876,325,286.00




2006 ( )
3,532,783.47 10,893,174.15
1,070,540.46 3,300,961.87
2,676,351.09 8,252,404.68
7,538,702.22 36,872,494.52

9 857,452.35 55,564.70
10 891,961.11 297,490.00
1,417,005,800.00 1,343,120,200.00
1 154,500.00 154,500.00
1,433,728,090.70 1,402,946,789.92
12 10,551,700,355.34 38,473,378,496.08
11,985,428,446.04 39,876,325,286.00
2006
( )
2006 2005
13 81,487,645.27 224,005,571.27
14 498,101,206.77 766,734,316.70
15 127,022,763.09 34,183,341.10
47,100,599.14 211,748,868.65
16 660,949.31 -
754,373,163.58 1,236,672,097.72
(89,640,994.04) (124,995,645.70)
(27,163,937.49) (37,877,468.43)
(67,909,843.84) (94,693,671.03)
(41,105,811.45) (59,672,151.77)
17 (2,574,792.37) (3,117,374.51)

(300,000.00)
(150,000.00)

(320,000.00)
(150,000.00)

(228,395,379.19)

(320,356,311.44)

525,977,784.39

916,315,786.28

525,977,784.39

11

916,315,786.28




2006

2004

-

3

18

2006

5

525,977,784.39
(525,977,784.39)

916,315,786.28
(916,315,786.28)

(
2006

38,473,378,496.08

2005

19,202,418,287.84

525,977,784.39

916,315,786.28

525,977,784.39

916,315,786.28

102,909,695,819.57

139,826,920,560.64

504,563,197.71

860,242,052.16‘

(130,831,373,960.31)

(120,555,960,352.40)

(27,921,678,140.74)

19,270,960,208.24

(525,977,784.39)

(916,315,786.28)

10,551,700,355.34

38,473,378,496.08

)

[2004] 2

8,048,110,308.00

(2004) 35
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(b)

(c)

(d)

2006

397

0.25%

12

13

31




2006 (

(e)
Ic )
I
)
(f) e )
e )
e )
e )
(9)
0.33%
0.1%
0.25%
(h)

14



(i)

(@
(b)
(©)

2006 (

-1.25

1.00
1.00
[2002]128
[2004]78
20%
2006 12 31 2006 12 31
2,700,000,000.00 4,610,000,000.00
1,665,434.25 20,309,043.08
500,000.00 -
2,702,165,434.25 4,630,309,043.08
2006 12 31 2005 12 31
58,495,089.18 61,521,821.53
49,447,630.55 30,469,470.47
581,710.67 -
597.57 3,273.41
247.50 -

15

7.09 , + 1
+ :a, b, c, +
1+
0
+ : 0.63
+ : 0.63
1.21
-1.25 ,
7.09 , + 1
+ i a, b, c, +
1+ :
0
+ : 0.63
+ : 0.63
1.21
-1.25 ,
7.09 , + 1
+ i a, b, c, +
1+ :
0
+ : 0.63
+ : 0.63
1.21




10

11

12

2006 (

- 93,070.70

- 5,206,171.54

108,525,275.47 97,293,807.65

2006 12 31
(2005 )
2006 12 31
94,000,000.00 (2005 )
2006 12 31
(2005 )
2006 12 31 2005 12 31

500,000.00 250,000.00

391,961.11 47,490.00

891,961.11 297,490.00

2006 12 31 2005 12 31

150,000.00 150,000.00

4,500.00 4.,500.00

154,500.00 154,500.00

2005 12 31 38,473,378,496.08 38,473,378,496.08

102,909,695,819.57  102,909,695,819.57

(a) \ 504,563,197.71 504,563,197.71|

(130,831,373,960.31)  (130,831,373,960.31)

2006 12 31 10,551,700,355.34 10,551,700,355.34

16



2006 ( )

(@)
467,690,703.19  (
36,872,494.52

13

14

15

16

17

18) 2005 12 31
2006 2005
215,758,291,400.60  177,003,556,396.48
(774,889,685.83) (278,473,484.48)
(214,901,914,069.50)  (176,501,077,340.73)
81,487,645.27 224,005,571.27
600,226.80 (2005
2,861,955.14 (2005
2006 2005
118,641,910.08 31,359,470.47
5,915,565.00 -
1,643,199.86 2,539,444.26
822,088.15 284,426.37
127,022,763.09 34,183,341.10
2006 2005
660,258.06 -
691.25 -
660,949.31 -
2006 2005
1,115,849.74 189,820.00

17



2006 (

723,596.47 2,439,554.51
300,000.00 320,000.00
267,346.16 -
150,000.00 150,000.00
18,000.00 18,000.00
2,574,792.37 3,117,374.51
18
525,977,784.39
467,690,703.19 ( 12)
50,748,378.98 7,538,702.22
19
@
( ")
( ")
( )
(* ")
( )
( ) (2006 2 27 )
(2006 2 27 )
2006 3 10
(2005)201
30% ¢ )
(b)
0.33%
X 0.33% /

89,640,994.04 (2005
124,995,645.70 )

(c)

18



2006 ( )

0.1%
X 0.1% /

27,163,937.49 (2005 37,877,468.43 )

(d)

0.25%
X 0.25% /

2006 2005
34,740,246.43 37,215,987.02
20,017,900.38 36,461,471.66

668,660.78 1,434,824.33

276,640.92 624,059.37
55,703,448.51 75,736,342.38

(e)
2006 12 31 1,665,434.25
(2005 20,309,043.08 )
822,088.15 (2005 284,426.37 )
(e) ()
2006 12 31
500,000.00 (2005 ) 2,200,000,000.00 (2005
3,000,000,000.00 )
5,915,565.00 (2005 ) 82,319,185.23

(2005  22,746,576.96 )

(f)
(1)

19



(2)

(9)

19

2006 (

06 CPO1 400,000 98.49 98.49 39,396,000.00
2006 2005
79,543,431,336.85 2,945,487,914.75
81,705,627,243.88 2,203,473,071.43
55,590,719,200.00 74,269,444,750.00
8,641,423.74 11,174,703.55
2006 12 31 2005 12 31
22,560,992.67 22,560,992.67 53,237,911.40 53,237,911.40
- - 36,100,981.65 36,100,981.65
2006 12 31
1,417,005,800.00 (2005 1,343,120,200.00 )
0681067 | 06 CPO1 07/01/04 99.00 |2,051,200.00] 203,074,512.34
0681060 |06  CPO1 07/01/04 98.82 |1,700,000.00]  167,996,449.44
0681083 | 06 CPO1 07/01/04 100.01 |1,600,000.00, 160,010,216.18
0681126 |06  CPO1 07/01/04 98.30 |1,600,000.00] 157,274,359.29
0681115 |06  CPO3 07/01/04 100.06 |1,200,000.00]  120,071,296.50
0681093 |06  CPO1 07/01/04 98.42 |1,200,000.00]  118,107,679.53
0681043 |06  CPO1 07/01/04 99.02 |1,000,000.00]  99,022,895.84
0681127 |06 CPO1 07/01/04 98.02 |1,000,000.00]  98,019,962.13
0681046 |06  CPO1 07/01/04 100.01 | 900,000.00]  90,012,921.67
0681089 |06  CPO1 07/01/04 98.38 | 900,000.00]  88,546,351.43
0681011 |06  CPO1 07/01/04 100.02 | 700,000.00,  70,011,545.44
0681059 | 06 CPo1 07/01/04 98.81 | 700,000.00]  69,164,692.43

20




20

@)

(b)

©

2006

0681098 | 06 CPO1 07/01/04 98.35 | 700,000.00,  68,845,809.69
0681023 | 06 CcPo1 07/01/04 100.01 | 600,000.00]  60,008,512.87
0681096 |06  CPO1 07/01/04 100.07 | 550,000.00]  55,037,492.86
0681095 |06  CPO1 07/01/04 99.08 | 500,000.00]  49,542,080.16
0681039 | 06 CPO1 07/01/04 100.09 | 400,000.00]  40,034,884.42
0681058 |06  CPO1 07/01/04 98.74 | 260,300.00]  25,701,857.83
040201 |04 01 07/01/04 100.01 75,600.00 7,560,712.96
1,748,044,233.01
2007 1 13 2007 1
2006 12 18 2007 1 15
1.00
2007 2 14 2007 2
2007 1 16 2007 2 15
1.00
2007 3 15 2007 3
2007 2 16 2007 3 15
1.00
)
9,174,201,882.03 76.54%
2,702,165,434.25 22.55%
109,061,129.76 0.91%
11,985,428,446.04 100.00%
) %
731,278,667,100.00 8.41%
5 1,417,005,800.00 13.43%
20

21




2006 (

[ 1] 2006-11-14 22.21% 2006-11-15 |
1
115
182
77
180
)
1 | 2006-09-14 182 2006-09-15
2
(%) ()
1 30 14.67% 13.43%
397 0.82% 0..00%
2 30 () 60 3.90% 0..00%
397 - _
360 () 9 32.70% 0.00%
397 3.80% 0..00%
4 Joo () 180 43.91% 0.00%
397 9.94% 0..00%
5 180 ( ) 397 ( ) 17.38% 0.00%
112.56% 13.43%
1
(D)
1 - -
, 1,611,285,499.06 15.27%
371,250,004.36 3.52%
3 0.00 0.00%
7,468,917,329.61 70.78%
5 93,999,053.36 0.89%
9,174,201,882.03 86.95%
397
1,536,216,776.63 14.56%
2
)
)
(%)
04 03 |9,700,000 988,886,911.89 9.37%
06 CPO1 | 8,700,000 870,031,065.50 8.25%

22



2006 (
3 | 06  cPo1 | 6,000,000 589,778,847.33 5.59%
4 | 06  CP02 |3,100,000 309,950,464 .00 2.94%
5 | 05 02 2,500,000 251,148,582.81 2.38%
6 | 06 CPO1 | 2,300,000 227,706,405.22 2.16%
7 04 17 | 2,100,000 211,549,870.13 2.00%
8 | 06  CPOL | 1,700,000 167,996,449.44 1.59%
9 | 06 CPO1 | 1,600,000 160,010,216.18 1.52%
10| 05 06 |1,500,000 149,699,191.16 1.42%
0.5%( ) -
0.25%( )-0.5% 70
0.4007%
0.0045%
0.1899%
)
397 397
20%
1 2006 6 22 20.81 2006 6 23
2 2006 6 29 21.08 2006 7 02
)
1 500,000.00
2 108,525,275.47
3 0.00
4 35,854.29
109,061,129.76
) )
1 03 600,000.00 59,999,053.36| 0.5686%
2 01 340,000.00 34,000,000.00| 0.3222%
/

23




2006 ( )
139,078 --
75,868.94 --
2,933,861,732.28 27.80%
7,617,838,623.06 72.20%

8,049,850,114.32

38,473,378,496.08

102,909,695,819.57

130,831,373,960.31

10,551,700,355.34

1.00

525,977,784.39

2006

1

467,690,703.19 (  12) 50,748,378.98
7,538,702.22
7
150,000.00
3
8
9 0.5%( )
10
1
2 40,175,300,000.00; 48.86% -375,429.00 48.86%
1 41,092,500,000.00] 49.98% -390,790.73] 50.86%
1 JE—
2 953,100,000.00 1.16% -2,182.05 0.28%
6 82,220,900,000.00 100.00% -768,401.78| 100.00%

24




2006 ( )
2
3
<1998>29
A
1
2
3
4
B
1
2
3
11
)
1 2006-12-26
2 2006-11-27
3 2006-11-24
4 2006-11-9
5 2006-11-9
6 2006-10-31
7 2006-9-25
4
8 2006-8-31
9 2006-8-31
10 2006-8-31
11 2006-8-26
12 2006-6-27
13 2006-6-26
14 2006-6-24

25




2006 ( )
15 2006-5-30
16 2006-3-27
17 2006-3-16
18 2006-3-10
19 2006-2-18

1

2

3

4

5

400-889-8899
http://www.nffund.com

26




