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010-66106912
010-66106904
custody@jicbc.com.cn
100 2000A 2008
4013 19-20
www.lionfund.com.cn
4013 19-20
2005 12 19
2006
2006 12 31
414,344 ,882.77, -11,792.55
1.0682 -0.00003
51,913.74 0.00
0.0001 0.00
404 ,955,151.78 379,914,815.10
1.0405 1.0019
77 .49% -0.0031%
117.67% 0.18%
118.06% 0.18%
1
1-3| 2-4
1
2 3 4
3 32.87% 1.42% 38.79% 1.38% -5.92% | 0.04%
6 41.18% 1.32% 40.21% 1.38% 0.97% | -0.06%
1 117.67% 1.34% 119.70% 1.38% -2.03% | -0.04%
118.06% 1.31% 125.95% 1.36% -7.89% | -0.05%
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2006

2006 12 31 2005 12 31
410,720,073.20 121,173,268.90
1,377,612.28 0.00
500,000.00 250,000.00
507,272.64 0.00
53,092.69 1,280,018.67
368,617,150.31 119,672,150.21
352,222,983.13 119,092,065.40
0.00 151,492,888.90
0.00 151,323,782.42
0.00 0.00
0.00 0.00
781,775,201.12 393,868,326.68
3,991,109.81 13,390,444.99
705,184.25 0.00
2,452.72 0.00
917,184.56 187,210.16
152,864.09 31,201.67
1,094,632.73 94,654.76
369,156,621.18 0.00
500,000.00 250,000.00
300,000.00 0.00
376,820,049.34 13,953,511.58
389,200,443.81 379,177,416.36
15,702,794.23 749,191.29
51,913.74 -11,792.55
404,955,151.78 379,914,815.10
781,775,201.12 393,868,326.68
1.0405 1.0019
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2005 12 19
2005 12 31
2006
424,016,069.35 206,619.28
402,714,845.02 1,538.16
2,261,042.27 0.00
10,947,715.25 0.00
296,632.69 60,290.52
714,728.92 121,254.91
6,740,231.20 0.00
12,400.00 0.00
328,474.00 23,535.69
9,671,186.58 218,411.83
7,932,575.29 187,210.16
1,322,095.89 31,201.67
0.00 0.00
416,515.40 0.00
300,000.00 0.00
100,000.00 0.00
414,344,882.77 -11,792.55
15,644,975.89 749,191.29
429,989,858.66 737,398.74
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2005 12 31
2006
414,344,882.77 -11,792.55
-11,792.55 0.00
1,454,034.79 0.00
25,170,475.65 0.00
-23,716,440.86 0.00
415,787,125.01 -11,792.55
415,735,211.27 0.00
51,913.74 -11,792.55
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379,914,815.10 379,177,416.36
414,344,882.77 -11,792.55
15,644,975.89 749,191.29
429,989,858.66 737,398.74
273,817,456.94 0.00
-263,031,767.65 0.00
10,785,689.29 0.00
-415,735,211.27 0.00
404,955,151.78 379,914,815.10
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20% 2005 6
13
10%

2006.12.31 2005.12.31
507,272.64 0.00
507,272.64 0.00
2006.12.31 2005.12.31
52,472.69 69,354.82
620.00 0.00
0.00 0.00
0.00 1,210,663.85
53,092.69 1,280,018.67
2006.12.31 2005.12.31
3,991,109.81 1,773,648.15
0.00 11,616,796.84
3,991,109.81 13,390,444 .99
2006.12.31 2005.12.31
352,222,983.13 119,092,065.40
2,250,558.14 0.00
16,394,167.18 580,084 .81
368,617,150.31 119,672,150.21
2006.12.31 2005.12.31
0.00 151,323,782.42
0.00 0.00
0.00 169,106.48
0.00 151,492,888.90
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208,061,825.71

2006.12.31 2005.12.31
0.00 19,231.36
23,373.86 75,423.40
209,713.91 0.00
503,823.86 0.00
357,721.10 0.00
1,094,632.73 94,654.76
2006.12.31 2005.12.31
500,000.00 250,000.00
500,000.00 250,000.00
2006.12.31 2005.12.31
200,000.00 0.00
100,000.00 0.00
300,000.00 0.00
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379,177,416.36
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0.00
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0.00

0.00
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2006.12.31 2005.12.31
16,394,167.18 749,191.29
16,394,167.18 580,084.81

0.00 169,106.48
0.00 0.00
-691,372.95 0.00
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28,527,916.77 0.00
-29,456,587.07 0.00
2,034,211.36 0.00
-1,796,914.01 0.00
15,702,794.23 749,191.29
2005 12 19
2006
2005 12 31
2,231,485,113.08 495,011.51
1,826,901,151.93 493,070.63
1,869,116.13 402.72
402,714,845.02 1,538.16
2005 12 19
2006
2005 12 31
164,988,140.93 0.00
0.00 0.00
161,188,715.99 0.00
0.00 0.00
1,538,382.67 0.00
0.00 0.00
2,261,042.27 0.00
0.00 0.00
2005 12 19
2006
2005 12 31
28,153,498.80 0.00
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2006
2006

11 1
12 29

17,205,783.55 0.00
0.00 0.00
10,947,715.25 0.00
2005 12 19
2006
2005 12 31
302,590.52 0.00
25,883.48 0.00
0.00 23,535.69
328,474.00 23,535.69
2006 2005 12 19
2005 12 31
300,000.00 0.00
100,000.00 0.00
13,500.00 0.00
1,057.50 0.00
250.00 0.00
807.90 0.00
900.00 0.00
416,515.40 0.00
2006
10
0.150 5,957,272.85
0.800 29,000,876.12
0.300 11,620,441.12
9.485 369,156,621.18

10.735

415,735,211.27

21



o mussumamne

2006
20
@-
OF
D
A. 1.5%
H=Ex 1.5%/
H
E
B.
7,932,575.29 7,202,600.89
917,184.56 2005 187,210.16
2)
A. 0.25%
H=Ex 0.25%/
H
E
B.
1,322,095.89 1,200,433.47
152,864.09 2005 31,201.67

22



1 swsswwAmas

2006
®-
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>1000
0.00 34,135,375.01 0.00 34,135,375.01 8.77%
1000 /
0.00 34,135,375.01 0.00 34,135,375.01 8.77%
B.
() ()
200,008,000.00 0.00 0.00 200,008,000.00 51.39%
200,008,000.00 0.00 0.00 200,008,000.00 51.39%
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2006.12.31 2005.12.31
410,720,073.20 121,173,268.90
2005 12 19
2006
2005 12 31
689,517.86 121,254.91
21
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A
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000549 2006-12-19 8.90 930,000 8,277,000.00
2
22

368,617,150.31 47.15%
0.00 0.00%
0.00 0.00%
412,097,685.48 52.71%
1,060,365.33 0.14%
781,775,201.12 100.00%
A 11,181,479.33 2.76%
B 63,872,297.06 15.77%
C 147,895,415.16 36.53%
co 9,704,801.34 2.40%
C1 0.00 0.00%
C2 0.00 0.00%
C3 0.00 0.00%
C4 59,592,199.22 14.72%
C5 4,449,120.00 1.10%
C6 28,724,380.00 7.09%
C7 21,692,868.00 5.36%
C8 16,181,001.00 4.00%
C99 7,551,045.60 1.86%
D 12,583,074.40 3.11%
E 0.00 0.00%
F 0.00 0.00%
G 25,692,619.54 6.34%
H 27,666,985.06 6.83%
1 48,420,802.80 11.96%
J 25,264,226.48 6.24%
K 0.00 0.00%
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2006

6,040,250.48 1.49%

0.00 0.00%

368,617,150.31 91.03%
1 600028 3,538,827 32,274,102.24 7.97%
2 600352 6,931,300 30,705,659.00 7.58%
3 600408 4,130,673 18,629,335.23 4.60%
4 600997 2,100,000 16,527,000.00 4.08%
5 600036 1,000,000 16,360,000.00 4.04%
6 600201 3,030,150 16,181,001.00 4.00%
7 600016 1,506,300 15,364,260.00 3.79%%
8 000933 1,344,442 15,071,194.82 3.72%
9 600361 650,155 15,012,078.95 3.71%
10 600487 1,281,698 13,752,619.54 3.40%
11 000002 856,774 13,228,590.56 3.27%
12 600828 1,423,499 12,654,906.11 3.13%
13 000006 897,512 12,035,635.92 2.97%
14 600118 600,000 11,940,000.00 2.95%
15 600000 549,080 11,700,894.80 2.89%%
16 001696 1,187,032 11,573,562.00 2.86%
17 600371 957,081 9,704,801.34 2.40%
18 600969 2,379,920 9,567,278.40 2.36%
19 600219 1,062,000 9,547,380.00 2.36%
20 000549 930,000 8,277,000.00 2.04%
21 000657 800,000 8,032,000.00 1.98%
22 002003 441,840 7,551,045.60 1.86%
23 600019 850,000 7,361,000.00 1.82%
24 600740 884,429 7,349,604.99 1.81%
25 600088 402,952 6,040,250.48 1.49%
26 600359 1,528,375 5,716,122.50 1.41%
27 600540 1,160,373 5,465,356.83 1.35%
28 601628 264,600 4,995,648.00 1.23%
29 002045 322,400 4,449,120.00 1.10%
30 002075 400,000 3,784,000.00 0.93%
31 000600 606,800 3,015,796.00 0.74%
32 600309 120,000 2,907,600.00 0.72%
33 000595 489,975 1,842,306.00 0.45%
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1 2% 20
1 600028 120,131,213.81 31.62%
2 000002 72,594,810.55 19.11%
3 600036 64,855,060.24 17.07%
4 600016 59,774,053.34 15.73%
5 600000 52,256,897.93 13.75%
6 000006 52,111,135.00 13.72%
7 600219 47,143,603.66 12.41%
8 600352 44,577,161.58 11.73%
9 600408 43,033,004.49 11.33%
10 600019 42,978,528.49 11.31%
11 600050 42,211,505.10 11.11%
12 600811 39,153,189.70 10.31%
13 600795 37,167,203.47 9.78%
14 601006 32,540,614.05 8.57%
15 000933 32,249,996.31 8.49%
16 600009 30,719,139.53 8.09%
17 600085 29,870,460.61 7.86%
18 600886 28,200,659.84 7.42%
19 000729 27,267,737.71 7.18%
20 600487 24,399,849.95 6.42%
2 2% 20
1 600028 98,603,525.91 25.95%
2 600036 93,486,171.49 24.61%
3 000002 85,748,644.39 22.57%
4 600016 83,761,520.88 22.05%
5 600000 61,903,561.64 16.29%
6 000006 58,693,659.40 15.45%
7 000623 57,397,934.27 15.11%
8 600219 48,989,189.48 12.89%
9 000061 47,001,493.17 12.37%
10 600795 45,322,294.46 11.93%
11 600811 44,393,575.86 11.69%
12 600050 44,263,516.11 11.65%
13 000876 44,060,785.64 11.60%
14 000708 42,113,932.36 11.09%
15 600019 34,839,948.67 9.17%
16 600415 34,668,848.78 9.13%

26




&) menswmaman

2006
17 601006 33,485,829.13 8.81%
18 000729 33,410,937.32 8.79%
19 600085 28,632,866.89 7.54%
20 600009 28,254,230.33 7.44%

2,062,282,627.80

2,231,485,113.08

500,000.00

507,272,64.00

0.00

53,092.69

0.00

0.00

1,060,365.33
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HXB1 57,974 0.00
HXP1 86,960 0.00
JTP1 1,166,250 0.00
CMP1 626,003 0.00
CWBI 96,000 0.00
JTP1 684,000 1,207,353.59
HXB1 799,900 9,420,208.35
CWBI 486,390 6,578,221.61
4,003,477 17,205,783.55
2,200.00
176,909.29
338,894,037.50
87.07%
50,306,406.31
12.93%
379,177,416.36
379,177,416.36
218,084,853.16
208,061,825.71
389,200,443.81
2006 2 22
2006 4 29
2006 9 2

28

2006

9 29
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2006
2006 3 10 10
0.15 2006 5 29 10
0.80 2006 10 31
10 0.30 2006 12 29
10 9.485
10 1
1
1
1 719,012,346.71| 16.85% 589,186.55| 17.10%
1 950,533,376.47| 22.27% 743,801.75| 21.58%
1 553,821,906.47| 12.98% 454,131.81| 13.18%
1 601,619,838.73 14.10% 493,325.04| 14.31%
1 693,176,972.73| 16.24% 568,401.49 16.49%
1 457,147,089.64] 10.71% 357,721.10| 10.38%
1 292,481,121.86| 6.85% 239,834.88 6.96%
7 |4,267,792,652.61| 100.00% | 3,446,402.62| 100.00%
2
4,912,319.14| 10.83% |35,185,845.70 62.06% | 40,000,000.00{ 100.00%
0.00, 0.00% |17,410,495.06/ 30.71% 0.00] 0.00%
6,076,401.87| 13.40% | 1,146,312.00] 2.02% 0.00[ 0.00%
7,360,288.59| 16.23% 551,031.20f 0.97% 0.00[ 0.00%
23,834,349.19| 52.54% | 2,405,346.00] 4.24% 0.00[ 0.00%
0.00] 0.00% 0.00, 0.00% 0.00] 0.00%
3,176,772.32] 7.00% 0.00, 0.00% 0.00] 0.00%
45,360,131.11| 100.00% |56,699,029.96/ 100.00% | 40,000,000.00| 100.00%
2
5 5 1
1 1
1
3
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