2005

2006 8 26



2005 8 16

2006 1 1 2006 6 30






2005

290002
2004 6 28
533,344,491.48
30% 95% 0% 65%
5%
65%* A600 + 35%*

200 42
200 42



200120

021 50372168
021 50372197

www.ftfund.com

42

XXPL@ftfund.com
6
6
100032
010 68560675
010 68560661
zjc@cebbank.com
200
-16,293,555.76

-0.0290

-69,144,467.69




-0.1296
464,200,023.79
0.8704
-3.14%
-7.60%
-12.96%
1 3.87% 2.41% 1.07% 1.53% 2.80% 0.88%
3 -7.36% 1.66% -4_85% 1.27% -2.51% | 0.3%
6 -7.60% 1.30% -7.46% 1.10% -0.14% [ 0.20%
1 -12.81% 1.07% -12.12% 1.00% -0.69% | 0.07%
-12.96% 1.06% -11.87% 1.00% -1.09% | 0.06%

2004

28




10.00%

5.00% |-
0.00% /$NA\
-5.00% -
-10.00%
-15.00% -
-20.00%
-25.00%
2004-09-06 2004-11-22 2005-02-01 2005-4-21
First-Trust Fund Management Co. Ltd.
2002 9 24
2003 5 8 “ 7
2005 6
81
8



2005

67422 9.5% 0.2
3.2 3 1.8
2.3% 1.3 CPI 4 5
GDP €

0.99%%



0.99

17

1000



2005

2005

2005

2005

8

16



2005 6 30

2004 12 31

65,902,762.97

87,600,302.64

918,467.11 -
250,000.00 413,898.54
1,739,702.84 -
142,991.45 -
4 583,488.06 1,531,185.58
- 119,485.00
6 350,413,171.04 340,405,405.91
377,150,954.10 343,648,235.20
6 29,695,943.10 138,288,245.41
29,148,043.17 137,639,497.66
25,000,000.00 -
5 32,086.81 79,304.28
474,678,613.38 568,437,827.36
7,034,969.46 -
1,985,329.31 19,470,936.86
1,490.49 146,282.10
563,967.95 766,499.42
93,994.65 127,749.87
7 494,822.24 454,190.10
8 250,000.00 302,836.37
9 54,015.49 104,500.00
10,478,589.59 21,372,994.72
10 533,344,491.48 580,777,610.97
11 -24,922,036.81 -2,286,581.65

-44,222,430.88

-31,426,196.68

464,200,023.79

547,064,832.64

474,678,613.38

568,437,827.36
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2006 1 1

2005 6 30

*

-11,660,106.88 322,409.86
1 12 -19,002,943.91 -
2 13 1,282,893.39 -
3 797,729.74 15,013.70
4 523,122.79 67,396.16
5 4,477,716.42 240,000.00
6 167,409.00 -
7 14 93,965.69 -
4,633,448.88 71,638.26
1 3,874,092.94 61,404.22
2 645,682.18 10,234.04
3 3,900.00 -
4 _ _
5 15 109,773.76 -
47,217.47 -
49,588.57 -
-16,293,555.76 250,771.60
-23,505,801.59 |  -1,549,571.17
-39,889,357.35 | -1,298,799.57
-16,293,555.76 250,771.60
-31,426,196.68 -
-111,831.67 -
3,609,153.23 -
-44,222,430.88 250,771.60
2004 6 28 2004 6 30
2005 1 1
2005 6 30 *
547,064,832 64 -
-16,293,555.76 250,771.60
-23,595,801.59 -1,549,571.17
-39,889,357.35 -1,298,799.57
1,429,082.43 748,846 ,262.32
44,404,533.93 -
-42,975,451.50 748,846,262.32
464,200,023.79 747,547 ,462.75
2004 6 28 2004 6 30
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(@)

(b)

1.5%

(€)

0.25%

(d)

65,902,762.97
506,655.57

(e)

(f)

(<

2005

)

X1.5%/
3,874,092.94

X 0.25% /

645,682.18

2006 6 30

40,008,100.00 34,823,050.24
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2005 6 30

21,076.14

371.97

559,251.95

2,788.00

583,488.06

2005 6 30

32,086.81

32,086.81

2005 630

-26,737,783.06

547,899.93

-26,189,883.13

2005 6 30

52,346.75

55,458.58

124,128.30

101,111.53

26,078.70

135,698.38

494,822.24

2005 6
30

250,000.00

2005 6 30

4(f)]

250,000.00

250,000.00
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2005 6 30

49,588.57

4,426.92

54,015.49

10

580,777,610.97

1,526,576.24

48,959,695.73

2005 6 30

533,344,491.48

11

6

2004 12 31

-2,594,081.54

307,499.89

-2,286,581.65

-23,595,801.59

-23,595,801.59

14,337.86

14,337.86

946,008.57

946,008.57

2005 6 30

-26,189,883.13

1,267,846.32

-24,922,036.81

12

403,570,457.34

421,702,964.48

-19,002,943.91

13

239,951,816.46

4,392,594.80

234,276,328.27

1,282,893.39

14

@

31,081.45

6,374.93

3,672.94

52,836.37

93,965.69

2004 11 9

25

75
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15

49,588.57

47,217.47

8,926.92

4,040.80

109,773.76

16
21,874 | 365,295.80 | 470,947.22 2005 4 18 -7 18
60,775 | 302,659.50 | 413,270.00 2005 5 10 -8 10
- 667,955.30 [ 884,217.22

1 350,413,171.04 73.81%
2 29,695,943.10 6.26%
3 66,821,230.08 14.08%
4 27,748,269.16 5.85%
5 474,678,613.38 100.00%
A 470,947.22 0.10%
B 12,704,759.46 2.74%
C 197,910,859.75 42.63%
C2 413,270.00 0.09%
C3 23,328,022.32 5.03%
C4 35,586,361.49 7.67%
C6 71,953,581.94 15.50%
c7 5,422,560.15 1.17%
C8 61,207,063.85 13.19%
D 47,669,663.28 10.27%
F 60,209,765.16 12.97%
H 21,617,755.50 4.66%
| 1,076,653.08 0.23%
K 8,526,032.06 1.84%
M 226,735.53 0.05%
350,413,171.04 75.49%
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1| 600009 2,142,427 36,207,016.30 7.80%
2| 600420 4,228,012 31,414,129.16 6.77%
3| 600900 3,092,376 25,264,711.92 5.44%
4] 000488 4,226,091 23,328,022.32 5.03%
5| 600642 2,887,236 22,404,951.36 4.83%
6] 000060 3,453,477 20,824,466.31 4.49%%
7| 600549 1,910,975 18,536,457.50 3.99%
8| 600660 2,402,517 15,904,662.54 3.43%
9] 600596 1,868,255 15,132,865.50 3.26%
10[ 000792 1,397,992 13,910,020.40 3.00%
11| 600028 3,599,082 12,704,759.46 2.74%
12| 000088 1,127,637 10,960,631.64 2.36%
13| 600276 817,021 10,613,102.79 2.29%
14| 600521 670,618 8,972,868.84 1.93%
15[ 000630 1,799,999 7,937,995.59 1.71%
16/ 600415 328,149 7,783,694.28 1.68%
17] 600694 562,426 7,024,700.74 1.51%
18] 600628 951,028 6,809,360.48 1.47%
19 600085 267,909 5,974,370.70 1.29%
20{ 600662 945,673 5,882,086.06 1.27%
21| 600470 921,051 5,609,200.59 1.21%
22| 600302 1,306,641 5,422,560.15 1.17%
23| 600717 700,000 5,026,000.00 1.08%
241 600019 1,000,000 4,980,000.00 1.07%
25| 600332 770,964 4,232,592.36 0.91%
26 000825 1,000,000 3,770,000.00 0.81%
27{ 600029 1,205,600 3,580,632.00 0.77%
28| 600018 153,118 2,478,980.42 0.53%
29| 600350 499,200 2,221,440.00 0.48%
30{ 600012 220,300 1,460,589.00 0.31%
31| 600016 227,142 1,076,653.08 0.23%
32 000525 249,140 934,275.00 0.20%
33[ 002040 52,757 495,915.80 0.11%
34 002041 21,874 470,947.22 0.10%
35| 600754 58,600 422,506.00 0.09%
36 002043 60,775 413,270.00 0.09%
37{ 600858 41,001 226,735.53 0.05%
38 350,413,171.04 75.49%%
2006 1 1 2006 6 30 20
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(€D)
1| 600420 40,578,615.85 7.42%
2| 000063 24,658,441.69 4.51%
3| 000060 24,444 ,273.68 4_.47%
4 600549 23,819,217.57 4.35%
5| 600660 18,637,912.87 3.41%
6/ 000088 18,328,418.85 3.35%
7] 600900 18,014,516.41 3.29%
8| 000983 16,504,626.14 3.02%
9] 600596 16,246,353.44 2.97%
10] 000792 15,230,155.60 2.78%
11] 000039 14,934,679.61 2.73%
12] 600642 14,419,219.65 2.64%
13] 600016 12,305,886.11 2.25%
14] 600276 12,143,493.53 2.22%
15] 600026 11,516,963.25 2.11%
16] 600302 10,812,028.25 1.98%
17] 600028 10,722,232.92 1.96%
18] 000630 10,044,313.27 1.84%
19] 600521 10,034,832.47 1.83%
20] 600009 9,494,504.64 1.74%
2006 1 1 2006 6 30 20
(€))
1] 600018 31,438,859.97 5.75%
2| 600016 27,778,219.74 5.08%
3| 000022 25,693,787.52 4.70%
4 000726 19,585,146.25 3.58%
5] 000063 19,487,163.11 3.56%
6] 600028 16,009,049.55 2.93%
7] 000039 14,765,093.59 2.70%
8| 600004 14,610,039.10 2.67%
9] 600642 14,338,148.91 2.62%
10] 600020 13,037,730.53 2.38%
11] 600586 12,982,468.79 2.37%
12| 600026 12,182,688.81 2.23%
13] 000983 12,102,249.19 2.21%
14] 600900 11,293,101.55 2.06%
15] 000525 9,136,153.38 1.67%
16] 000027 8,585,661.97 1.57%
17] 600115 8,052,152.54 1.47%
18] 600308 8,022,272.20 1.47%
19] 000513 8,008,458.75 1.46%
20| 600436 7,912,377.94 1.45%
1 18,805,711.50 4.05%
2 - -
3 - -
4 - _
5 10,890,231.60 2.35%
29,695,943.10 6.40%
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(@)
010010 20 10 10,044,000.00 2.16%
010405 04 (05) 8,761,711.50 1.89%
110036 6,524,187.60 1.41%
125488 4,366,044.00 0.94%
2006 6 30
1 250,000.00
2 1,739,702.84
3 142,991.45
4 583,488.06
5 25,000,000.00
6 32,086.81
7 27,748,269.16
)
1 110036 6,524,187.60 1.41%
2 125488 4,366,044.00 0.94%
2006 6 30 3,205
166,410.14 438,729,178.69
82.26% 94,615,312.79
17.74%
)
1 748,846,262.32
2 580,777,610.97
3 1,526,576.24
4 48,959,695.73
5 533,344,491.48

2004
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2005

2006 5 17
20056 6 30
64,076,835.84 7.50% 52,346.75 7.66%
288,839,521.32 33.7% 226,020.65 33.08%
59,615,099.33 6.97% 47,683.96 6.98%
67,632,727.22 7.91% 55,458.58 8.12%
157,234,692.21 18.39% 124,128.30 18.17%
185,294,695.55 21.67% 151,492.52 22.17%
32,218,636.07 3.77% 26,078.70 3.82%
854,912,207.54 100.00% 683,209.46 100.00%
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19,031,486.39 22.09% - -
4,079,836.48 4.73% - -
- - 130,000,000.00 20.72%
9,869,581.60 11.45% 472,500,000.00 75.30%
44,429,076.60 51.56% - -
8,755,087.49 10.16% 25,000,000.00 3.98%
86,165,068.56 100.00% 627,500,000.00 100.00%
2006 1 8 2006 1 8
2006 4 6
2006 4 1
2005 5 26
2005 24
20056 8 27
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