2005

2006 3 28



2006 3 20






© 00O N O OB~ W DN P

© 00O N O OB~ W DN P

RS
= o

A Lo N e

290002

2004 6 28
457,313,995.14

65%* A600 + 35%*
200
200
200120

http://www.ftfund.com

021-50372168
021-50372197
XXPL@ftfund.com

100032

42F
42F


http://www.ftfund.com/

© 00 N O O

http://www.cebbank.com

010-68560675
010-68560661
zjc@cebbank.com

http://www . ftfund.com

202 1
200 42 F
2005 2004
-35,110,732.02 -36,402,133.53
-0.0652 -0.0528
-55,739,350.06 -33,712,778.33
-0.1219 -0.0580
425,106,881.53 547,064,832.64
0.9296 0.9420
-7.1269% -5.41%
-1.3163% -5.80%
-7.0400% -5.80%
2004 6 28 2004 2004



mailto:zjc@cebbank.com
http://www.ftfund.com/

6 28 2004 12 31
0.67% 0.77% -0.32% 0.59% 0.99% 0.18%
6.80% 0.81% 2.96% 0.73% 3.84% 0.08%
-1.32% 1.07% -4.80% 0.93% 3.48% 0.14%
-7.04% 0.99% -9.37% 0.94% 2.33% 0.05%
10.00%
5.00%
~-10.00% RWRJNP\\ /[/Nmﬂﬁﬂﬂ\NVNvawhw/jf
-15.00% i o
-20.00%
-25.00%

04-09-06 04-11-22 05-02-01 05-04-21 05-07-07 05-09-15 05-12-01




.00%
-50%
.00%
.50%
-00%
-50%
.00%
-50%
-00%
-50%
-00%
-50%

.00% - -5.80%

2004

200

200

2003 5 8

200

021-50372168

021-50372197

2005

42 F

42F

42 F

-4.80%



First-Trust Fund Management Co. Ltd.

2002 9 24 2008 5 8
2005
58
2005 12 31 2
74
8
2005 s & 7
“ 77 GDP 9.9% 04
CPI 2 3.9%

9 0.9% CPI 1.8%



05 1019 699

88604
25.7% 04 0.9%
67177 12.9% 12.0%
1.8
M2 M1 M2 17.57% 04 3 M1
11.78% 18.95%
12.98% 2.35
s & k4 2006
2005
2005 1000 1200
2001
2005
2005 998
5
2005

2005 3 4



2006

2005



2006

2005

2005

2005 7

2006 3 20



(2006) 117

( ® &
77)2005 12 31 2005

2005 12 31 2005

2006 2 24

20056 12 31



/(

2005

12 31
18(d) 41,528,189.20
387,334.41

6 1,435,714.00

29,614,420.40

7 77,231.28

24,000.00
375,370,991.34
351,605,694.26

15,983,910.40
15,864,807.31

2004
12 31

87,600,302.64

413,898.54

1,531,185.58

119,485.00
340,405,405.91
343,648,235.20
138,288,245.41
137,639,497.66

79,304.28

464,421,791.03

568,437,827.36

37,555,010.34

28,197.05

573,617.80

95,602.98

8 207,981.33
9 750,000.00
10 104,500.00

19,470,936.86

146,282.10

766,499.42

127,749.87

454,190.10

302,836.37

104,500.00

39,314,909.50

21,372,994.72

11 457,313,995.14
12 23,532,236.45
(55,739,350.06)

580,777,610.97
(2,286,581.65)
(31,426,196.68)

10



2005

(2005
(2004

0.9296 )
0.9420 )

13

14

15

18(b)

18(c)

16

425,106,881.53

547,064,832.64

464,421,791.03

568,437,827.36

2005

(35,772,980.75)

1,267,704.87

157,865.91

1,152,450.27

818,347.20

5,852,860.13

175,542.00

112,965.15

2004 6 28

2004
12 31

(35,139,007.75)

66,400.52

1,352,235.20

1,055,784.33

1,582,288.96

388,575.15

431,432.06

(26,235,245.22)

(30,262,291.53)

(7,427,531.34)

(1,237,921.89)

(3,900.00)

(5,116,666.48)

(852,777.66)

(11,452.05)

11



/(

2005

/(

12

(206,133.57)

(79,304.28)

(100,000.00)

(158,945.81)

(40,695.72)

(100,000.00)

(8,875,486.80)

(6,139,842.00)

(35,110,732.02)
26,478,481.71

(36,402,133.53)
(2,594,081.54)

(8,632,250.31)

(38,996,215.07)

(35,110,732.02)

(31,426,196.68)

(323,792.29)
11,121,370.93

(36,402,133.53)

(738,279.82)
5,714,216.67

(55,739,350.06)

(31,426,196.68)

(55,739,350.06)

(31,426,196.68)

2005
547,064,832.64

2004 6 28
( )
2004
12 31
748,846,262.32

(35,110,732.02)
26,478,481.71

(36,402,133.53)
(2,594,081.54)

(8,632,250.31)

(38,996,215.07)

3,596,533.29

22,749,294.53
12



(116,922,234.09)

(185,534,509.14)

(113,325,700.80)

(162,785,214.61)

547,064,832.64

/
/ 425,106,881.53
( (X3 ,,)
< 59! [2004] 69
( )
28
748,671,250.49
(2004) 103
30%  75% 20% 65k 50
95%
2005 1 8
95% 0%  65%

2004 6

30%

5%

13



@
11 12 31 2004 6

28 ( ) 2004 12 31

(b)

©

(D

)

Giii)

@iv) “ /C )7

14



)

(e)
()

/(
12)
(

(i)

1ii)
(it

/(

® o

/(

/(

15



@

Q)

(M

/(

@

/(

/(

/(

/(

/(

/(

1.5%

0.25%

/(

/C )

1.0000

/(

/(

16



<

0.1%

)

[2004]78

[2005]103

20%

2005 1 24

/(

[2002]128

[2005]102

2004 1 1

500(

0.2%

100%)

/(

[2005]11

20%

2005 6 13

2005 1 24

17



(

10

16(F))

2005 12 31
41,528,189.20

2004 12 31
87,600,302.64

41,528,189.20

87,600,302.64

2005 12 31 2004 12 31
750,000.00 413,898.54
685,714.00 -
1,435,714.00 413,898.54
2005 12 31 2004 12 31
60,593.80 1,492,262.37
16,154.58 38,923.21
482.90 -

77,231.28 1,531,185.58
2005 12 31 2004 12 31
42,566.71 -

40,378.66 31,192.11
39,563.56 30,154.57
32,159.72 50,848.44
30,452.56 -

22,860.12 -

- 221,146.10

- 120,848.88
207,981.33 454,190.10
2005 12 31 2004 12 31
500,000.00 -
250,000.00 250,000.00
- 52,836.37
750,000.00 302,836.37
2005 12 31 2004 12 31
100,000.00 100,000.00
4,500.00 4,500.00

18



104,500.00 104,500.00

11
2004 12 31 580,777,610.97 580,777,610.97
3,865,435.99 3,865,435.99
(127,329,051.82) (127,329,051.82)
2005 12 31 457,313,995.14 457,313,995.14
12 )
/C Y™ /¢ )
2004 12 31 (2,594,081.54)  307,499.89 (2,286,581.65)
26,478,481.71 - 26,478,481.71
- 54,889.59 54,889.59
- (714,553.20) (714,553.20)
2005 12 31 23,884,400.17  (352,163.72) 23,532,236.45
@) C )
2005 12 31 2004 12 31
23,765,297.08 (3,242,829.29)
119,103.09 648,747.75
23,884,400.17 (2,594,081.54)
13
2004 6 28
( ) 2004
2005 12 31
685,490,792.63 748,684,849.82
(575,427.38) (632,639.06)
(720,688,346.00) (783,191,218.51)
(35,772,980.75) (35,139,007.75)
1,348,257.58
(2004 )
14
2004 6 28
( ) 2004
2005 12 31
296,278,713.82 331,232,928.85

(5,560,099.12) (3,018,983.92)



15

@
(b)

16

17

18

@

@)

(b)

(289,450,909.83)

(328,147,544.41)

1,267,704.87 66,400.52
2004 6 28
( ) 2004
2005 12 31
52,836.37 -
50,080.23 355,533.64
6,374.93 11,865.53
3,673.62 -
- 25,000.00
- 28,417.68
10,615.21
112,965.15 431,432.06
250
2005 5 26 256
2004 6 28
( ) 2004
2005 12 31
100,000.00 100,000.00
79,304.28 40,695.72
18,000.00 9,000.00
2,692.69 9,250.09
6,136.60 -
206,133.57 158,945.81
(G D)

20



®
1.5%
X 1.5% /
7,427,531.34 (2004  5,116,666.48 )
©
0.25%
X 0.25% /
1,237,921.89 (2004  852,777.66 )
(D
2005 12 31 41,528,189.20 (2004  87,600,302.64 )
794,480.02 (2004  1,055,784.33
)
®
2005 12 31 2004 12 31
40,008,100.00 37,191,529.76 40,008,100.00 37,687,630.02
8.75% (2004 6.89%)
®
2005 12 31 2004 12 31
250,000.00 250,000.00

19

21



2005 12 31

600036 G | 05/12/19] 6.58/06/01/04 7.23/1,772,199|11,144,712.41/11,661,069.42
600754 G 05/12/06 7.90/06/01/23 7.20 8,600  64,268.50  67,940.00
11,208,980.91/11,729,009.42
20
2006 2 9 2006 1 2006 2 10
10 0.20
375,370,991.34 80.83%
15,983,910.40 3.44%
41,915,523.61 9.03%
31,151,365.68 6.70%
464,421,791.03 100.00%

22




540,321.

00

-13%

o

13,737,209.

34

-23%

161,940,727.

85

-09%

co

7,179,436.

16

.69%

C3

3,803,575.

60

-89%

c4

27,184,303.

94

-39%

C6

41,494,208.

00

. 76%

c7

21,677,646.

55

(620 [{e [o2] [} Lol [o o) (V1) [@n]

-10%

c8

60,601,557.

60

H
~

. 26%

48,048,292.

76

-30%

45,020,539.

80

-59%

34,854,270.

80

-20%

5,074,465.

58

-19%

41,358,187.

35

. 7 3%

24,520,424.

86

7%

r|xX==]T|®O|m|Oo

276,552.

00

[T [
olu|o|~|xo|o |-

-07%

375,370,991.34

88.30%

23



1] 600009 | G 37,852,500.00 8.9042%

2| 600420 36,162,000.00 8.5066%

3] 600900 G 30,874,292.76 7.2627%

4] 600549 24,907,500.00 5.8591%

5| 600000 21,407,772.75 5.0359%

6] 600642 G 17,174,000.00 4.0399%

7] 000792 17,016,227.52 4.0028%

8] 000063 G 13,890,000.00 3.2674%

9] 600557 G 13,887,056.82 3.2667%
10| 600028 13,737,209.34 3.2315%
11] 600050 12,037,617.20 2.8317%
12| 600036 G 11,661,069.42 2.7431%
13| 600580 G 11,659,370.80 2.7427%
14| 600008 10,579,695.49 2.4887%
15| 600332 10,552,500.78 2.4823%
16| 000060 G 9,764,400.00 2.2969%
17] 600588 G 8,926,653.60 2.0999%
18| 600350 8,651,749.00 2.0352%
19] 600015 8,289,345.18 1.9499%
20 600600 7,179,436.16 1.6889%
21| 000900 7,168,039.80 1.6862%
22| 600019 G 6,822,308.00 1.6048%
23| 600470 5,258,028.42 1.2369%
24| 600662 5,221,040.37 1.2282%
25| 600202 5,112,112.55 1.2025%
26| 600859 5,074,465.58 1.1937%
27| 600596 4,910,048.00 1.1550%
28| 600312 4,906,163.20 1.1541%
29| 600963 G 3,711,346.60 0.8730%
30 002041 540,321.00 0.1271%
31| 600037 G 276,552.00 0.0651%
32| 000488 92,229.00 0.0217%
33| 600754 G 67,940.00 0.0160%

1 2005 1 1 2005 12 31

2%

24



(€))
1 600420 46,044 ,720.92 8.42%
2 600900 | G 42,279,436.91 7.73%
3 000063 | G 38,785,663.02 7.09%|
4 600009 | G 34,307,432.21 6. 27%
5 600549 27,173,282.31 4.97%|
6 000792 24,559,599 .86 4. 49Y)
7 000060 | G 24,444,273 .68 4. 47%|
8 600019 | G 24,183,284 .98 4. 42%|
9 600000 21,963,251.63 4.01%
10 600660 20,725,963.34 3. 79%|
11 600642 | G 18,848,728.53 3. 45%|
12 600028 18,358,431.66 3. 36Y%|
13 000088 18,328,418.85 3. 35|
14 000983 | G 16,504,626.14 3. 024
15 600596 16,246,353.44 2.97%|
16 000039 14,934,679.61 2.73%|
17 600557 | G 13,565,588.95 2 . 48%|
18 600332 12,837,450.21 2 . 35|
19 000630 | G 12,769,798 .47 2..33Y|
20 600016 | G 12,305,886.11 2. 25%|
21 600276 12,143,493.53 2. 22|
22 600050 12,024,789.78 2. 20%|
23 600026 | G 11,516,963.25 2. 11%
24 600036 | G 11,144,712.41 2..04%
25 600580 | G 11,002,607.34 2.01%
2 2005 1 1 2005 12 31

2%

25



(%)
1 600018 G 33,797,224.38 6.18%
2 600016 G 28,840,118.63 5.27%
3 600900 G 27,987,089.95 5.12%
4 600028 26,042,880.47 4.76%
5 000022 25,693,787.52 4.70%
6 000488 23,876,293.82 4.36%
7 600642 G 22,766,445.26 4.16%
8 600009 G 22,757,744.94 4.16%
9 600420 20,355,944.57 3.72%
10 || 000726 19,585,146.25 3.58%
11| 000063 G 19,487,163.11 3.56%
12| 000060 G 16,917,888.06 3.09%
13| 600019 G 15,346,347.72 2.81%
14 || 600694 14,973,364.22 2.74%
15 || 000039 14,765,093.59 2.70%
16 || 600004 G 14,610,039.10 2.67%
17__||_600660 13,977,199.48 2.55%
18| 600596 13,394,805.92 2.45%
19 | 000088 13,324,748.73 2.44%
20 || 600020 13,037,730.53 2.38%
21| 600586 G 12,982,468.79 2.37%
22| 600628 12,238,625.58 2.24%
23| 600026 G 12,182,688.81 2.23%
24 || 000983 G 12,102,249.19 2.21%
25 || 600276 11,767,364.67 2.15%
26 || 000630 G 11,512,071.24 2.10%
27| 600521 G 11,355,122.26 2.08%
20056 1 1 2005 12 31 729,994,062.64
685,490,792.63
2005 1 1 2005 12 31 10
(D)
1 580000]  JTB1 | 128,669.98 0.02%
2005 1 1 2005 12 31 10
(%)
1 580000]  JTB1 | 286,558.10 0.05%
1 11,785,950.40 2.77%
2 0.00 0.00%
3 0.00 0.00%
4
5 4,197,960.00 0.99%
15,983,910.40 3.76%

26



1 010010 | 20 10 11,785,950.40 2.77% 117,110.00
2 125488 4,197,960.00 0.99% 41,400.00
1
2
3 2005 12 31
1 750,000.00
2 400,000.00
3 285,714.00
4 29,614,420.40
5 77,231.28
6 24,000.00
31,151,365.68
4
5
1 580000 JTB1 89,430.00
6
1 580000 JTB1 [90,000.00 | 128,669.98
2820
162,168.08
457,313,995.14 2820 100%
376 490 996.54 85 82.33%
80 822 998.60 2735 17.67%

27




748 846 262.32

580,777,610.97

3,865,435.99

127,329,051.82

457,313,995.14

29

30%>"

2004 6 28

10

1998

28



2005

105,486,987.94 7.50%| 86,151.96 7.63%
332,034,975.80 23.62%| 259,821.43 23.00%
98,834,270.80 7.03%| 79,843.68 7.07%
49,365,265.03 3.51%| 40,378.66 3.57%
188,246,089.53 13.39%| 154,133.56 13.64%
157,234,692.21 11.19%) 124,128.30 10.99%
334,430,175.26 23.79%| 272,317.53 24.1%
100,356,343.62 7.14%  81,951.37 7.25%
39,640,423.79 2.82% 31,018.99 2.75%

22,571,426.39 15.08% 11,500,000.00 1.78%
4,079,836.48 2.73% 0

0 130,000,000.00 20.09%
9,808,839.60 6.55% 0
21,897,704.39 14.63% 0
9,869,581.60 6.59%| 472,500,000.00 73.03%
72,715,582.85 48.57% 8,000,000.00 1.24%
8,755,087.49 5.85%| 25,000,000.00 3.86%

0 0

2005 1 8

29




2005

2006 5 17

2005 5 24

2005 8 20

2005

2005

2005 4 1

2005 12 31

2005

30



(021-38784566)

(http://www. ftfund.com)

2006 3 29

31


http://www.ftfund.com/

	重要提示
	第一章 基金简介
	第二章 主要财务指标、基金净值表现及收益分配情况
	第三章 管理人报告
	第一节 基金管理人及基金经理情况
	第二节 对报告期内基金运作的遵规守信情况的说明
	第三节 报告期内基金投资策略和业绩表现的说明与解释
	第四节 对宏观经济、证券市场及行业走势等的简要展望
	第五节 本基金内部监察报告
	第四章 托管人报告
	第五章 审计报告
	第六章 财务会计报告

	第一节 基金会计报表
	第二节 会计报表附注
	第七章 投资组合报告
	第八章 基金份额持有人情况
	第九章 开放式基金份额变动情况
	第十章 重大事件揭示
	第十一章 备查文件目录


