65% =<

320001
2004 5 21
1,523,244,990.21
35% =<

2005

2005

12



= o W -

0755-83026688
0755-83026677

info@lionfund.com.cn

010-66107333
010-66106904

custody@icbc.com.cn

www.lionfund.com.cn
19-20

4013
32,825,075.27
0.0220
-6,407,411.52
-0.0042
1,518,636,431.45
0.9970
2.18%
3.12%
4.65%
1 2
4 1 -3 2 - 4

3.71% 1.54%
-1.19% 1.14%
3.12% 0.97%
4.84% 0.79%

4.65%

0.74% 2.13% 2.97%
-8.71% 1.66% 7.52%
-15.14% 1.50%  18.26%
-22.87% 1.42% 27.71%
0.75% -31.40% 1.40%

-0.59%
-0.52%
-0.53%
-0.63%
36.05%

-0.65%



4

2005

2003

1996

10
2004

10

11
1978
5
1972 1996
2002 6
« )
2003 9
1

GDP

2003

132

2003

2002

10

6

2005

1

2003
2004

2001

9
5



2005

2005 --

-- 2005

2006 8 15

2006 6 30 2004 12 31

78,084,140.27 125,962,679.93
1,437,068.23 0.00
1,000,000.00 500,000.00
18,712,186.45 1,916,584.67
567,829.62 0.00
4,252,382.76 5,179,919.34
30,782,090.00 131,990.00
964,031,090.31  1,082,089,996.85
949,940,694.10  1,092,539,087.72
434,876,753.96  426,000,426.74
434,769,421.35  426,079,209.12
1,533,743,541.60 1,641,781,597.53

9,499,551.81 0.00
1,780,527.95 813,822.18
4,284.80 3,067.19
3 1,772,629.00 2,097,972.69

3  295438.17 349,662.11
528,708.92  977,456.75
1,004,947.80 500,000.00



221,021.70  100,000.00
15,107,110.15 4,841,980.92

1,523,244,990.21 1,637,157,253.04

1,798,852.76 (12,878,074.75)

(6,407,411.52) 12,660,438.32
1,518,636,431.45 1,636,939,616.61

1,533,743,541.60 1,641,781,597.53

0.9970 0.9999

2005 1-6
46,590,796.11

22,797,310.12
791,543.98
6,838,695.82
1,074,691.20
14,321,969.35
167,326.03
599,259.61

13,765,720.84
3 11,274,608.54
3 1,879,101.42
379,059.18
232,951.70
32,825,075.27

24,725,602.07

57,550,677.34



2005 1-6

32,825,075.27

12,660,438.32

24,536.55

(1,580,936.21)

50,336,525.45

(6,407,411.52)

2005 1-6

1,636,939,616.61

32,825,075.27

24,725,602.07

57,550,677.34

373,002,451.22

(498,519,788.27)

(125,517,337.05)

(50,336,525.45)

1,518,636,431.45



A
H=E><1.5%/

H
E

11,274,608.54
1,772,629.00

A
H=E><0.25%/

H
E

1,879,101.42

1.5%

9,501,979.54

0.25%

1,583,663.25

295,438.17



3)

G MmO

Co
C1
Cc2
C3
C4
C5
C6
c7
C8
C99

60,775 302,659.50 413,270.00
31,879 203,706.81 376,172.20
369,125 1,291,937.50 1,387,910.00
65,618 494,103.54 1,057,762.16
760,600 3,894,272.00 3,787,788.00

964,031,090.31  62.85%
434,876,753.96  28.35%

79,521,208.50 5.18%

55,314,488.83 3.61%
1,533,743,541.60 100.00%

233,460.15 0.02%
3,610,349.86 0.24%
152,130,266.39  10.02%

15,791,419.98 1.04%

0.00 0.00%
413,270.00 0.03%
3,913,497.08 0.26%

17,669,351.18 1.16%

160,300.00 0.01%
82,476,792.32 5.43%
8,826,381.80 0.58%
22,879,254.03 1.51%
0.00 0.00%

137,167,025.67

1,057,762.16 0.07%
384,989,098.83  25.35%
26,390,868.48 1.74%

2005-8-10
2005-8-26
2005-8-9
2005-7-12

2005-7-11

9.03%



H 14,120,246.35 0.93%
I 84,042,138.12 5.53%
J 34,196,464.29 2.25%
K 57,943,753.04 3.82%
L 51,385,262.33 3.38%
M 16,764,394.64 1.10%

964,031,090.31  63.48%
1 600900 15,604,584.00 127,489,451.28  8.40%
2 600009 5,354,657.00 90,493,703.30 5.96%
3 600377 12,771,191.00 81,735,622.40 5.38%
4 600036 11,076,270.00 67,122,196.20 4.42%
5 000900 5,155,298.00 56,141,195.22 3.70%
6 600037 3,169,973.00 51,385,262.33 3.38%
7 000069 5,198,388.00 47,201,363.04 3.11%
8 600019 N 9,136,307.00 45,498,808.86 3.00%
9 000022 1,376,901.00 38,112,619.68 2.51%
10 600269 3,705,195.00 35,829,235.65 2.36%

www.lionfund.com.cn

1 2%
1 600019 N 115,239,033.55  7.04%
2 600377 73,977,655.19 4.52%

3 600009 54,842,676.39 3.35%

4 600005 48,655,964.98 2.97%

5 000900 46,161,857.71 2.82%

6 000069 41,350,313.17 2.53%

7 600037 33,434,985.93 2.04%

8 000063 33,115,821.24 2.02%

9 600269 28,311,944.24 1.73%

10 000002 27,285,413.63 1.67%

11 600717 25,010,253.89 1.53%

12 000912 21,045,105.65 1.29%

13 600415 20,700,436.37 1.26%

[N
N

600900 19,542,833.26 1.19%



15
16
17
18
19
20

©O© 00 N o ol b WO DN P

I N S N T T o o el
O © O ~NOoO U1l b WN PO

600016
000089
600018
600535
600036
600361

000039
600519
000002
600005
600018
600019
600033
600050
600036
600028
000538
000983
600123
600348
000027
000022
000012
000068
000956
000630

17,366,295.20 1.06%
14,583,472.55 0.89%
11,593,681.95 0.71%
9,054,903.05 0.55%
8,901,843.14 0.54%
8,332,389.75 0.51%

135,249,188.71  8.26%

78,765,202.40 4.81%
72,147,632.64 4.41%
70,370,598.09 4.30%
58,769,747.01 3.59%
54,874,421.18 3.35%
54,449,349.89 3.33%
48,565,191.18 2.97%
48,203,861.19 2.94%
41,825,303.47 2.56%
40,734,316.37 2.49%
30,586,867.94 1.87%
29,480,361.88 1.80%
24,241,159.06 1.48%
21,791,598.31 1.33%
21,533,526.92 1.32%
18,606,054.25 1.14%
18,561,331.85 1.13%
11,165,134.61 0.68%
10,401,236.83 0.64%

782,068,944.16
948,256,658.82

322,785,000.00  21.25%

112,091,753.96  7.38%
434,876,753.96  28.64%



g~ W N -

g~ W N -

05
05
02

110036
126002
125932
110219
110037

01 122,817,000.00 8.09%

04 100,060,000.00 6.59%

19 79,918,000.00 5.26%
64,683,667.80 4.26%

2 21,972,786.36 1.45%

1,000,000.00
18,712,186.45
567,829.62
4,252,382.76
30,782,090.00

55,3148,488.83

64,683,667.80 4.26%
2 21,972,786.36 1.45%
9,840,908.00 0.65%
4,190,090.20 0.28%
2,600,312.70 0.17%

37,897.00
40,194.34
1,107,856,081.37
72.73%
415,388,908.84
27.27%

2,206,708,982.01

1,637,157,253.04
370,124,716.21
484,036,979.04
1,523,244,990.21



2005

2005 2 26
0.15 2005 4
0.20

9 1,675,610,392.

146,026,257.65

2005

1 22
10
14
10
2 383,707,588.00 22.90% 300,254.47 22.23%
1 142,379,347.82 850% 111,412.76 8.25%
1 379,446,303.94  22.65% 311,146.17 23.04%
2 570,459,546.45  34.04% 467,774.69 34.63%
1 51,425,739.293.07%  42,169.15 3.12%
1 54,256,900.553.24%  44,489.35 3.29%
1 93,934,966.475.61% 73,505.40 5.44%
52 100.00% 1,350,751.99 100.00%

19,911,684.10 13.64%

45,032,725.10 30.84%
40,557,035.50 27.77%
34,064,856.00 23.33%
6,459,956.95 4.42%
100.00%

1 26

2006 5 283

2005 6

30



2006 3 24

2006 3 29
2006 2 26
10 0.15
2006 4 14
10 0.20

2006 6 29

0755-83026888
http://www.lionfund.com.cn/



