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service@harvestasset.com
()
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zhangym2@spdb.com.cn
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2006 1 1 2006 6 30

1 () 20,131,616.40
2 () 0.0185
3 () 0.0204
4 () 834,735,811.83
5 () 1.040
6 3.90%
()
1
146% 0.19% 0.21% 0.01% 1.25% 0.18%
1.86% 0.15% 0.64% 0.01% 1.22% 0.14%
3.90% 0.12% 1.28% 0.01% 2.62% 0.11%
400% 0.11% 1.49% 0.01% 251% 0.10%
2 :
oy , 10% (2)
, 10% (3)
4)
(5) , 20%
2004 12 1 ,
()
, 1999 3 25
H 1 1 )
48% 32.5% ( ) 19.5%
2005 6 30 2 7
1 3 1
()
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10



()

()
2005 6

1 2005
2005

2 2005
2005

2005

2002 12

30 1.040
1.28%,

,2005
179.85 ,

1260.78
1000

3.90%

2.62%

6

30

1080.93
998.22
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2005 6 30 2004 12 31

25,274,211.81 247,626,638.32
168,246.59
250,000.00 250,000.00
3,111,064.14 117,797,531.42
25,616.00
5(1) 20,834,298.12 5,121,650.29

45,682,438.45
48,436,328.25

778,624,016.50  418,912,887.80
754,037,325.10  418,276,369.59

510,000,000.00
5(2)  50,411.40

874,020,303.01  1,299,708,707.83

3,173.86
17,703,928.13
270,978.51
729,953.80  1,063,123.29
145,990.76  212,624.65
5(4)  30,300.41  -17,346.25
1,400.00



5(5) 250,000.00 250,000.00
20,000,000.00

5(6)  148,765.71

39,284,491.18 1,508,401.69

5(7)  802,641,907.81  1,296,361,260.94
I )5(8) 1571027150  636,518.21
16,383,632.52  1,202,526.99
834,735,811.83  1,298,200,306.14
(2005 6 30 1.040 )
(2004 1.001 )
874,020,303.01  1,299,708,707.83

5(9) -1,254,343.35
5(10)  6,867,656.85
16,547,439.41
466,189.42
824,352.30
755,760.51
5(11)  2,801,547.86
27,008,603.00

5,542,912.96
1,108,582.66
2,986.00

5(12)  222,504.98
148,765.74
49,588.57
6,876,986.60
20,131,616.40
) 21,196,283.39

41,327,899.79

20,131,616.40
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(b)
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1,202,526.99
742,191.77
5,692,702.64

16,383,632.52

16,383,632.52

1,298,200,306.14

20,131,616.40
) 21,196,283.39
41,327,899.79

59,404,250.76

-564,196,644.86
-504,792,394.10

834,735,811.83

2006 6 30
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5,542,912.96

25,274,211.81
428,884.36

2,993,260.00 0.36%

1,108,582.66
(c)
>< 0.2%/
1,108,582.66
(d)
2005 6 30
(e)
5
()
()
45,682,438.45 5.23%
778,624,016.50  89.08%
25,442,458.40 2.91%
24,271,389.66 2.78%

874,020,303.01  100%

()
()

A 5,004.00 0.00%
B 7,060.00 0.00%
C 24,311,115.90 2.91%
Co 2,264,980.00 0.27%
C1
C2
C3 449,521.20 0.05%
C4 5,120.00 0.00%
C5
C6 6,760,572.40 0.81%
C7 1,878,092.50 0.23%
C8 12,952,829.80 1.55%
C99
D
E
F 11,779,743.20 1.41%
G 1,154,620.00 0.14%
H 8,370.00 0.00%
|

9,090.00 0.00%

0.2%
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11,340.000.00%

5,402,835.35 0.65%

45,682,438.455.47%

000538
600019
600085
600033
000069
600267
600009
600717
600521
000858

()

(

240,000 4,274,400.00 0.51%
800,000 3,984,000.00 0.48%
150,000 3,345,000.00 0.40%
400,000 3,344,000.00 0.40%
A350,000 3,178,000.00 0.38%

349,910
172,430
352,780
169,000
300,000
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600009
000538
600019
600011
000488
600085
600033
000069
600267
600521
000423
600717
000541
600350
000858
600075
600900
600529
600020
600005

3,072,209.80
2,914,067.00
2,532,960.40
2,261,220.00
2,256,000.00

5,331,228.08
4,509,813.69
4,473,040.04
4,367,352.29
3,617,219.03
3,411,809.87
3,386,960.02

3,309,611.78
2,862,855.21
2,598,606.85
2,567,152.23
2,411,668.74
2,239,925.04
2,233,072.28
2,129,688.67
1,743,580.00
1,737,196.04
1,623,200.13
1,591,376.04

0.41%
0.35%
0.34%
0.34%
0.28%
0.26%
0.26%

A3,334,154.99 0.26%

0.25%
0.22%
0.20%
0.20%
0.19%
0.17%
0.17%
0.16%
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0.13%
0.12%
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600011
000488
600009
000423
600075
600521
000541
002045
002047
002046
002050
002048
600970
002044
002043
002049
002042

3,828,806.24
3,272,802.68
2,769,551.61
1,917,720.00
1,692,599.10
376,556.43
343,919.58
49,710.80
36,556.06
31,607.21
25,953.79
19,676.09
16,979.81
15,091.44

0.29%
0.25%
0.21%
0.15%
0.13%
0.03%
0.03%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

11,625.610.00%
6,611.89 0.00%
5,792.84 0.00%

17

64,100,170.11
1 14,421,561.18

()
263,342,016.50  31.55%

87,795,000.00 10.52%
427,487,000.00 51.21%

778,624,016.50  93.28%

)

04
02
04
05
99

()

02 218,127,000.00 26.13%
211,847,881.50  25.38%
15  209,360,000.00  25.08%
05 87,795,000.00 10.52%

51,494,135.00 6.17%

()
250,000.00

3,111,064.14
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25,616.00

20,834,298.12

50,411.40
24,271,389.66

6 30
9,451
84,926.66
370,863,716.49
46.21%
431,778,191.32
53.79%

1,296,361,260.94
1,296,361,260.94
802,641,907.81
57,834,474.92
551,553,828.05

() ()

()
2 71,345,657.1993.64% 44,127.99

1 4,846,747.99 6.36% 3,518.67 7.38%
3 76,192,405.18 100%  47,646.66 100%

()
236,688,301.57  90.40%

25,135,015.20 9.60%
261,823,316.77  100%

()

92.62%



1,090,000,000.00 98.20%

20,000,000.00 1.80%
1,110,000,000.00 100%
2 , 2
1 , 1
()
2004 12 1 2006 6 30
1 2004 12 2
" " 2004 12 15
3 20056 1 27
4 20056 2 24
2006 3 1
5 20056 3 26
6 2005 4 12
7 20056 6 1
8 2006 6 3
9 2005 6 17 , 48%
32.5% ( ) 19.5%
10 2006 6 20
95105866,(010)65185566 ,E-mail:service@harvestasset.com
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