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2007

161609

2006 11 15
2,499,084,933.46

GDP
A600 x 80%
13 14
13 14
518053
0755 26948666
0755 26935005
wuyp@mail.rtfund.com
55
55

100032

010 66106912

x 20%



2007

010 66106904
custody@ichc.com.cn

http://www.rtfund.com
13 14
55

13 14

2007 1 1 2007 6 30

2,087,843,816.63

0.5435

1,384,434,783.74

0.5540

4,628,276,401.13

1.852

36.63%

61.16%

99.36%
-1.074 2.32% ~4.93% 2.55%  3.86% -0.23
37.80% 2.094 25.06% 2.09% 12.74% 0.00%
61.16Y 2.26% 64.26Y 2.03% -3.10% 0.234
99.36% 2.10% 103.66Y{ 1.87 -4.30% 0.234

30

(2006 11 15 2007



2007

160.00%

120.00%

80.00%

40.00%

0.00%

-40.00%
2006-11-15

2007-2-15

2007-5-
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2007 6

100

1972

2003 2

1971
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22%

[2001]8

11
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2001 5 22
Nikko Asset
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2005 1000
1
2
99.36%
3 2007
4 2007

2007

2006

11

15

2007



2007

2007

2007

2007

2007 8 15

2007 6 30 2006 12 31
281,048,025.92 846,176,157.37
7,270,947.93 20,223,528.22
5,562,170.32 500,000.00
28,268,458.96 --
4,050,000.00 --
7(1) 71,875.49 343,895.09
6,344,039.18 58,407,154.16
4,295,202,846.17 4,961,465,321.37
3,025,274,045.63 4,110,746,222.59
4,985,705.82 --
3,118,600.00 --
39,118,425.00 1,707,075.00

1,465,510.




2007

4,671,922,494.79

5,888,823,131.2]1

42,838,255.10

29,779,319.99

112,366.26

6,087,426.38

5,978,505.98

1,014,571.08

996,417.68

7(3) 5,399,240.58 --
-- 4,850,858.51

7(4) 1,035,436.89 500,000.00
7(5) 217,732.48 —-
43,646,093.66 55,164,037.27

7(6) 2,499,084,933.46|  4,716,776,538.49
7(7) 744,756,683.93 974,046,238.49

1,384,434,783.74

142,836,316.96

4,628,276,401.13

5,833,659,093.94

4,671,922,494.79

5,888,823,131.21

1.852 1.237,
2007 1 1
2007 6 30

2,137,938,734.03

7(8)

2,058,912,400.44

7(9)

131,988.29

7(10)

55,843,379.15

6,535.88

2,747,224 .33

13,093,125.58

OIN|IOO|O |~ |W[IN|F

7(11)

7,204,080.36

50,094,917.40

42,746,083.03

N |-

7,124,347.27




2007

7(12)

224,487.10

148,767.52

64,464.96

2,087,843,816.63

459,953,667.81

2,547,797,484 .44

2007 1 1
2007 6 30

2,087,843,816.63

142,836,316.96

-288,656,002.69

1,942,024,130.90

7(13)

557,589,347.16

1,384,434,783.74

2007 1 1
2007 6 30

5,833,659,093.94

2,087,843,816.63

459,953,667.81

2,547,797,484.44

2,567,547,076.15

5,763,137,906.24

-3,195,590,830.09

557,589,347.16

4,628,276,401.13




2007

2006 183
2006 237

1,010,192.51

1

)
2006 11 15
3,363,270,255.72
3,364,280,448.23
12 31
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1.50%
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/C ) C )
C )
/C )
/C ) C )
10
/( )
/( )
11
4.
[2002]128
[2004]78 [2005]11
C ) [2005]102
[2005]103
1
2
20% 2005
6 13 50%( 100%)
20%
4 2005 1 24 0.2% 2005
1 24 0.1% [2007]184
2007 5 30
1%o 3%o
5
5.
6.
(1)
()
()
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2007

)
)
)
( ) 13 ”
@)
©))
A
1.5%
H=Ex 1.5%/
H
E
42,746,083.03
B
0.25%
H=Ex 0.25%/
H
E
7,124 ,347.27
4
2007 6 30
281,048,025.92
2007 1 1 2007 6 30
2,612,540.63
5
6
A.
B.
7.
1

2007 6 30

63,556.04

11




2007

2,944 .71

315.94

5,058.80

71,875.49

2007 6 30

1,269,928,800.54

1,867,105.82

39,118,425.00

1,310,914,331.36

2007 6 30

964,737.90

911,343.56

1,970,511.95

660,709.29

485,691.94

406,245.94

5,399,240.58

2007 6 30

35,436.89

1,000,000.00

1,035,436.89

2007 6 30

148,767.52

64,464.96

4,500.00

217,732.48

2007 1 1 2007 6 30

4,716,776,538.49

1,745,309,105.18

3,963,000,710.21

2,499,084,933.46

2007 1 1 2007 6 30

974,046,238.49

459,953,667.81

-689,243,222.37

609,853,030.91

12




2007

1,299,096,253.28

744,756,683.93

2007

11

2007 6 30

8,801,161,003.61

6,734,878,679.43

7,369,923.74

2,058,912,400.44

®

5,525.50

2007

2007 6 30

1,947,484.62

1,814,019.25

1,477.08

131,988.29

(10)

2007

2007 6 30

77,739,346.94

21,895,967.79

55,843,379.15

11

2007

2007 6 30

7,204,080.36

7,204,080.36

12

2007

2007 6 30

754.62

148,767.52

64,464.96

10,500.00

224,487.10

13

10

2007-02-15

2007-02-14

1.00

1.00

2007 6
2007 6

8 g

13

557,589,347.16
557,589,347.16




2007

281,048,025.92 6.02%

7,270,947.93 0. 16%

4,295,202,846.17 91.94%

4,985,705.82 0.11%

39,118,425.00 0.84%

44,296 ,543.95 0.95%

4,671,922,494.79 100%

A 19,260,000.00 .42
B 266,103,744.98 . 75%
C 1,713,021,639.88 37.01%
Co 499,015,946 .80 10.78%
c1 - -
C2 - -
c3 - -
ca 124,433,834.60 2.69%
c5 - -
C6 564,237,004.98 12.19%
c7 410,909, 853.50 .88Y%
c8 114,425,000.00 LATY
€99 - -

D 23,220,000.00 0.50%
E _ -
F 486,098,464.63 10.50%
G _ —
H 539,741,171.10 11.66M%
I 704,985,800.00 15.23%
J 475,952,000.00 10.28%
K i ——
L 66,820,025.58 1.44%
M —_ -
4,295,202,846.17 92.80%

1 600030 6,280,000 332,651,600.00 7.19%

2 600029 30,000,000 257,400,000.00 5.56%

3 000002 12,000,000 229,440,000.00 4.96%

4 600036 8,990,000 220,974,200.00 4.77%

5 600519 1,752,728 209,766,487.04 453

6 600739 5,985,610 204,648,005.90 4.42%

14



2007

000825 9,980,000 200,198,800.00 4.33%

002024 3,800,000 178,448,000.00 3.86%

000402 5,500,000 159,500,000.00 3.45%
10 600031 3,471,000 153,522,330.00 3.32%
11 000001 5,500,000 151,360,000.00 3.27%
12 600005 15,000,000 150,900,000.00 3.26%
13 600859 2,515,124] 123,618,344.60 2.67%
14 000858 3,781,356 118,961,459.76 2.57%
15 000623 2,300,000 114,425,000.00 2.47%
16 600009 3,000,000 114,030,000.00 2.46%
17 000568 2,640,000 111,144,000.00 2.40%
18 000960 3,026,628 98,395,676.28 2.13%
19 600690 6,000,000 96,000,000.00 2.07%
20 600547 1,300,333 95,301,405.57 2.06%
21 000651 2,578,920 90,004,308.00 1.94%
22 600717 2,999,939 75,508,464.63 1.63%
23 600037 2,552,331 66,820,025.58 1.44%
24 600048 1,400,000, 64,302,000.00 1.39%
25 601001 2,452,793 62,031,134.97 1.34%
26 000878 1,679,101 57,928,984.50 1.25%
27 600309 1,000,000, 53,560,000.00 1.16%
28 601699 1,079,693 44,127,052.91 0.95%
29 000338 546,283 42,883,215.50 0.93%
30 000983 1,399,461 39,506,784.03 0.85%
31 601111 4,000,000{ 39,160,000.00 0.85%
32 600331 778,600 37,723,170.00 0.82%
33 000401 2,500,000 34,400,000.00 0.74%
34 000819 1,131,422 33,150,664.60 0.72%
35 000061 1,508,074 33,026,820.60 0.71%
36 600887 1,000,000, 31,160,000.00 0.67%
37 600761 1,000,000, 28,500,000.00 0.62%
38 600195 1,325,000, 27,984,000.00 0.60%
39 000933 894,250, 25,137,367.50 0.54%
40 600886 1,500,000, 23,220,000.00 0.50%
41 600675 1,000,000, 22,710,000.00 0.49%
42 600102 1,470,705 22,413,544.20 0.48%
43 000972 1,800,000 19,260,000.00 0.42%

1 2%
600005 373,563,112.56 6.40%
000002 270,929,192.34 4.64%
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2007

3 601628 258,161,003.39 4.43%
4 000825 223,136,026.08 3.82%
5 600900 191,860,571.24 3.29%
6 600030 175,179,512.29 3.00%
7 600739 149,219,498.79 2.56%
8 000562 148,545,007.76 2.55%
9 600016 148,201,232.89 2.54%
10 600050 148,146,541.01 2.54%
11 002024 128,400,020.39 2.20%
12 000001 121,986,551.98 2.09%
13 000061 118,282,095.15 2.03%
14 000858 113,045,767.58 1.94%
15 601166 112,736,602.58 1.93%
16 000623 102,124,136.68 1.75%
17 600031 99,458,569.53 1.70%
18 000960 98,542,038.60 1.69%
19 600717 97,270,131.85 1.67%
20 000792 93,105,579.84 1.60%
5,525.50
2%
1 600016 514,697,727.16 8.82%
2 600900 443,968,574.02 7.61%
3 000002 428,185,204 .87 7.34%
4 600005 382,284,747.02 6.55%
5 600030 350,702,444.35 6.01%
6 600739 329,783,023.27 5.65%
7 600000 265,183,803.32 4.55%
8 000562 264,652,526.13 4.54%
9 600028 231,187,479.84 3.96%
10 601628 228,243,005.24 3.91%
11 600036 192,762,514.74 3.30%
12 600019 185,578,386.17 3.18%
13 600037 184,143,775.08 3.16%
14 600887 181,051,619.33 3.10%
15 600309 168,964,892.08 2.90%
16 000039 162,815,753.83 2.79%
17 600050 159,916,910.03 2.74%
18 000858 159,235,120.18 2.73%
19 000759 148,415,617.73 2.54%
20 000623 138,593,619.87 2.38%
21 000001 124,116,844.10 2.13%
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2007

22 600009 123,706,349.81 2.12%
23 601318 121,549,331.23 2.08%
3
5,649,406,502.47
8,801,161,003.61
5,525.50
4,985,705.82 0.11%
4,985,705.82 0.11%
1
2
3
5,562,170.32
28,268,458.96
4,050,000.00
71,875.49
6,344,039.18
44,296,543.95
4
5
() () () ()
HQC1 - - 121,500 1,611,034.32
CWB1 226,980 525,980.75 226,980 1,257,449.75
JTP1 42,000,000 — 27,000,000 | 57,292,140.54
YGC1 706,815 | 19,904,476.81 706,815 | 17,578,722.33
SFC1 550,000 - - -
SFC2 275,000 - - -
6
2007 6 30
() 85,085
() 29,371.93
() 80,523,107.26

3.22%
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2007

)

2,418,561,826.20

96.78%

2007 6 30

3,364,280,448.23

4,716,776,538.49

1,745,309,105.18

3,963,000,710.21

2,499,084,933.46

20% Nikko Asset Management Co., Ltd.

20%

2007 4 13 6 2

2001 2 3 2 5

10

2007-02-15 2007-02-14 1.00
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2007

19

1
)
1 2,056,178,791.23 14.27% 1,686,058.39 14.53%
1 2,737,202,051.36 19.00% 2,141,882.65 18.46%
1 3,263,820,647.66 22 .65% 2,676,312.68 23.06%
1 2,063,343,571.38 14.32% 1,691,929.84 14 .58%
1 1,926,208,413.88 13.37% 1,507,271.82 12.99%
1 1,419,254,120.67 9.85% 1,163,786.11 10.03%
1 942,418,821.94 6.54% 737,448.28 6.35%
7 14,408,426,418.12 100.00%  11,604,689.77| 100.00%
2
) (
-- -- - --157,296,580.98 58.68Y%
- - - --(19,191,675.80 19.65%
1,947,582.00 100.00% - - - -
- - - --{19,902,486.50 20.38%
- - - -] 1,257,547.20 1.204
1,947,582.00 100.00% - --197,648,290.48  100.00%
1 2007 2 15 2007 2 12
2 2007 3 19 2007
3 19
3 2007 5 15
“ ” 113 ” 2007 5 15
4 2007 6 20 @
2007 6
19
5 2007 7 1
6
Miyazato Hiroki
Allen Yan
2007 8 4
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20

2007

8
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