2005 3

2005 10 26

2006 7 1 2006 9 30

020006



2004 11 10
498,830,936.85

2 CPPI
Constant Proportion Portfolio Insurance

OBPI Option-Based Portfolio Insurance



2005 7-9
6,964,418.04
0.0134
515,599,558.72
1.034

1.17% 0.0/% 0.65% 0% 0.52%
0.07%

1 2004 11 10 2005
9 30



60%
30%
5%



4 2003
3
3
1 2005
108.69
3.18%
7 10 3.60%
2005 3 1.17%

0.65%



2 2005
05

2005
05



N~ o o1 b~

()
22,742,335.34  4.39%

475,757,757.33 91.92%
9,426,244.28 1.82%
9,669,333.78 1.87%
517,595,670.73 100.00%

()
3,108.00 0.00%

1,747,816.00 0.34%
12,196,914.16 2.37%
2,187,746.16  0.42%
8,269,600.00 1.60%
774,000.00 0.15%
965,568.00 0.19%
565,968.00 0.11%

3,421,544.00 0.66%
255,413.10 0.05%



10
11
12
13

© o0 ~N oo o b~ w N P

600019 G

000898
000715
000895
600269
600028
600005
600009
000423

3,306,158.40 0.64%

44913.68 0.01%

1,200,500.00 0.23%

22,742,335.34 4.41%

870,000
650,000
430,000
165,864
194,700
423,200
500,000
100,000
150,870

() ()

3,723,600.00
2,821,000.00

0.72%
0.55%
2,666,000.00 0.52%
2,187,746.16  0.42%
1,853,544.00 0.36%
1,747,816.00

1,725,000.00

0.34%
0.33%
1,568,000.00 0.30%

965,568.00 0.19%



10 600008 150,000 789,000.00 0.15%

()
264,787,918.10 51.36%

82,415,000.00 15.98%
18,749,934.25 3.64%
36,692,904.98 7.12%

o A W N

73,112,000.00 14.18%
475,757,757.33 92.27%

()
02  (14) 103,948,453.00 20.16%

20  (10) 100,391,468.10 19.47%
04 15  52,413,000.00 10.17%
04 94 52,190,000.00 10.12%

o A~ W N

2  27,597,747.38 5.35%

(1)



(2)

3

(4)

126301
100087
100177
110036

(

)

()
130,538.60

9,531,900.18
6,895.00
9,669,333.78

()
2 27597,747.38 5.35%

5,964,000.00 1.16%
2,075,757.60 0.40%
1,055,400.00 0.20%

537,568,788.90



o o B~ WD

382,922.80
39,120,774.85
498,830,936.85

700 23

021 33134688 400-8888-688
021 23060279

http://www.gtfund.com



2006 10 28



