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                                                     天益价值2004年3季度报告

富国天益价值证券投资基金2004年第3季度报告

一、重要提示

富国基金管理有限公司的董事会及董事保证本报告所载资料不存在虚假记载、误导性陈述或重大遗漏，并对其内容的真实性、准确性和完整性承担个别及连带责任。

基金托管人交通银行根据本基金合同规定，于2004年10月25日复核了本报告中的财务指标、净值表现和投资组合报告等内容，保证复核内容不存在虚假记载、误导性陈述或者重大遗漏。

富国基金管理有限公司承诺以诚实信用、勤勉尽责的原则管理和运用基金资产，但不保证基金一定盈利。

基金的过往业绩并不代表其未来表现。投资有风险，投资者在作出投资决策前应仔细阅读本基金的招募说明书。

基金季度财务报告未经审计。
二、基金产品概况

基金简称：富国天益价值基金

运作方式：契约型开放式

基金合同生效日：2004年6月15日

报告期末基金份额总额：597,812,594.68份
投资目标：本基金属价值型基金，主要投资于内在价值被低估的上市公司的股票，或与同类型上市公司相比具有更高相对价值的上市公司的股票。本基金通过对投资组合的动态调整来分散和控制风险，在注重基金资产安全的前提下，追求基金资产的长期稳定增值。

投资策略：本基金采取积极的投资策略。本基金在大类资产配置和行业配置层面，遵循自上而下的积极策略，个股选择层面，遵循自下而上的积极策略。根据基金经理对股票市场变动的趋势的判断，决定基金资产在股票、债券、现金等金融资产上的分布，并进行动态配比以规避系统性风险的影响，最大限度地确保基金资产的安全。本基金的股票选择，主要采取价值型选股策略。以公司行业研究员的基本分析为基础，同时结合数量化的系统选股方法，精选价值被低估的投资品种，并确保基金的股票组合满足以下条件：

（1）市净率P/B低于市场平均水平；

（2）组合中70%以上的个股的动态市盈率低于市场平均水平。

业绩比较基准：75%的中信指数+25%的中信国债指数
风险收益特征：本基金为价值型证券投资基金，属于证券投资基金中的中低风险品种。
基金管理人：富国基金管理有限公司

基金托管人：交通银行
三、主要财务指标和基金净值表现(未经审计)

（一）主要财务指标                    单位：人民币元

	1
	基金本期净收益
	4,892,491.35

	2
	加权平均基金份额本期净收益
	0.0050

	3
	期末基金资产净值
	637,520,668.00

	4
	期末基金份额净值
	1.0664


提示：本期指本基金成立以来的期间，即2004年6月15日至2004年9月30日。上述基金业绩指标不包括持有人认购或交易基金的各项费用（例如，开放式基金的申购赎回费、红利再投资费、基金转换费等），计入费用后实际收益水平要低于所列数字。
（二）、基金净值表现
1、富国天益基金本期净值增长率与同期业绩比较基准收益率比较表

	阶段
	净值增长率①
	净值增长率标准差②
	业绩比较基准收益率③
	业绩比较基准收益率标准差④
	①－③
	②－④

	本报告期
	6.64%
	0.63%
	0.58%
	1.09%
	6.06%
	-0.46% 


注：本报告期指2004年6月15日－2004年9月30日

2、富国天益基金累计净值增长率与业绩比较基准收益率的历史走势对比图
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四、管理人报告

（一）、基金管理小组

张晖先生，基金经理，33岁，经济学硕士，七年证券从业经验。曾先后担任申银万国证券股份有限公司证券研究所分析师、富国基金管理公司研究策划部分析师、行业研究主管、汉兴基金基金经理助理。自2002年10月30日起担任汉盛基金基金经理。

朱少醒先生，基金经理助理，31岁，管理学博士，六年证券从业经验。曾先后担任华夏证券股份有限公司证券研究所分析师、富国基金管理公司研究策划部分析师、富国基金管理公司产品开发主管。

（二）、遵规守信说明

本报告期，富国基金管理有限公司作为富国天益价值证券投资基金的管理人严格按照《基金法》、《证券法》、《证券投资基金管理暂行办法》、《富国天益价值证券投资基金基金合同》以及其它有关法律法规的规定，本着诚实信用、勤勉尽责的原则管理和运用基金资产，以在充分重视本金长期安全的前提下，力争为基金持有人创造较高的当期收益为目标，管理和运用基金资产，无损害基金持有人利益的行为，基金投资组合符合有关法规及基金合同的规定。

（三）、运作情况说明

本基金于6月15日成立，本季度是成立以来经历的一个完整的季度。本基金自成立以来，大盘持续下跌，对我们投资带来了较大的挑战；但同时，也给我们带来了一些机会，因为一些符合我们价值选股标准、具有稳定增长能力的企业在大盘下跌中给我们提供了良好的建仓机会。我们严格按照既定的选股标准，精选个股，控制建仓节奏，在八月底达到了我们拟定的建仓目标。在下跌途中，我们战略性地买入了一批质地优良的股票，在九月大盘的反弹中取得了较好的收益。在风险控制上，我们严格控制风险，每月运用国际著名风险评估与管理系统——Barra系统对组合风险进行分析，动态调整组合的结构，使得总体风险保持在较低的水平。
我们认为，前期大盘调整有两个主要原因，一是宏观紧缩性政策出台影响了一些行业的盈利预期，基于盈利预期的变化需要寻找新的估值标准，从而引发股价结构调整；二是证券市场一直以来累积的“估值泡沫”需要挤压。我们认为，宏观调控措施对短期的经济增长会造成影响，但却不会改变中长期的宏观经济走势。而股市政策面的诸多措施也有利于市场的中长期发展。在这种背景下，股指更多地表现为箱体整理。目前最重要的应当是对股票的估值。我们将继续按照国际化的视野和选股标准来投资，寻找公司透明、治理结构优良、能稳定持续增长的公司作中期投资，同时也积极关注那些对宏观调控产生过度反应的行业和公司，从中选择一些估值合理的公司作阶段性重点投资。

五、投资组合报告（未经审计）
（1） 基金资产组合情况

截至2004年9月30日，富国天益价值证券投资基金资产净值为637,520,668.00元，单位基金净值为1.0664元，累计单位基金净值为1.0664元。其资产组合情况如下：
	序号
	资产项目
	金额（元）
	占基金总资产的比例(%)

	1
	股票
	400,461,539.66
	61.76

	2
	债券
	185,675,543.60
	28.64

	3
	银行存款及清算备付金
	43,451,018.98
	6.70

	4
	其他资产
	18,808,564.08
	2.90

	
	合计
	648,396,666.32
	100


（2） 按行业分类的股票投资组合

	序号
	分    类
	市  值  （元）
	市值占基金资产净值比例（%）

	1
	A 农、林、牧、渔业
	
	

	2
	B 采掘业
	40,478,834.39
	6.35

	3
	C 制造业
	191,875,304.43
	30.10

	
	C0 食品、饮料
	64,294,881.63
	10.09

	
	C1 纺织、服装、皮毛
	5,456,148.28
	0.86

	
	C2 木材、家具
	
	

	
	C3 造纸、印刷
	6,935,151.30
	1.09

	
	C4 石油、化学、塑胶、塑料
	19,825,930.27
	3.11

	
	C5 电子
	
	

	
	C6 金属、非金属
	27,721,000.00
	4.35

	
	C7 机械、设备、仪表
	2,743,980.00
	0.43

	
	C8 医药、生物制品
	58,308,235.27
	9.15

	
	C9 其他制造业
	6,589,977.68
	1.03

	4
	D 电力、煤气及水的生产和供应业
	13,853,153.85
	2.17

	5
	E 建筑业
	
	

	6
	F 交通运输、仓储业
	72,462,094.66
	11.37

	7
	G 信息技术业
	37,616,756.33
	5.90

	8
	H 批发和零售贸易
	20,248,345.76
	3.18

	9
	I 金融、保险业
	1,910,563.20
	0.30

	10
	J 房地产业
	21,891,987.04
	3.43

	11
	K 社会服务业
	124,500.00
	0.02

	12
	L 传播与文化产业
	
	

	13
	M 综合类
	
	

	　
	合  计
	400,461,539.66
	62.82


（3） 股票投资的前十名股票明细
	序号
	股票代码
	股票名称
	股票数量（股）
	期末市值（元）
	市值占基金资产净值比例(%)

	1
	600519
	贵州茅台
	      936,837.00 
	   33,698,026.89 
	5.29

	2
	000538
	云南白药
	    2,139,066.00 
	   32,856,053.76 
	5.15

	3
	000063
	中兴通讯
	    1,117,993.00 
	   29,861,593.03 
	4.68

	4
	600009
	上海机场
	    1,698,825.00 
	   24,021,385.50 
	3.77

	5
	000002
	万  科Ａ
	    4,039,112.00 
	   21,891,987.04 
	3.43

	6
	600085
	同 仁 堂
	    1,002,397.00 
	   20,719,545.99 
	3.25

	7
	000039
	中集集团
	      900,000.00 
	   20,646,000.00 
	3.24

	8
	002024
	苏宁电器
	      487,000.00 
	   19,484,870.00 
	3.06

	9
	000983
	西山煤电
	    1,077,148.00 
	   14,272,211.00 
	2.24

	10
	000022
	深赤湾
	      588,000.00 
	   13,371,120.00 
	2.10


（4） 债券投资组合

	序号
	券种
	市值(元)
	市值占基金资产净值比例(%)

	1
	国债
	116,358,000.00
	18.25

	2
	金融债
	49,980,000.00
	7.84

	3
	可转债
	19,337,543.60
	3.03

	
	合计
	185,675,543.60
	29.12


（5） 债券投资的前五名债券明细

	序号
	债券名称
	市值（元 ）
	市值占基金资产净值比例(%)

	1
	04国债⑴
	97,610,000.00
	15.31

	2
	04国开09
	49,980,000.00
	7.84

	3
	04国债⑸
	18,748,000.00
	2.94

	4
	金牛转债
	7,863,175.90
	1.23

	5
	营港转债
	5,345,177.50
	0.84


（6） 投资组合报告附注
1、报告期内本基金投资的前十名证券的发行主体没有被监管部门立案调查或在本报告编制日前一年内受到公开谴责、处罚的情况。

2、报告期内本基金投资的前十名股票中没有在基金合同规定备选股票库之外的股票。

3、截至2004年9月30日，本基金的其他资产项目包括：
	序号
	其他资产项目
	金额（元）

	1
	交易保证金
	250,000.00

	2
	应收证券清算款
	13,506,247.71

	3
	应收利息
	2,009,436.37

	4
	应收申购款
	3,042,880.00

	
	其他资产项目合计
	18,808,564.08


4、截至2004年9月30日，本基金本期未持有处于转股期的可转债。
六、基金份额变动

	本报告期期初基金份额总额
	报告期末基金

份额总额
	报告期间基金

总申购份额
	报告期间基金

总赎回份额

	1,033,718,023.69
	597,812,594.68
	44,390,076.23
	480,295,505.24


七、备查文件目录

1、 中国证监会批准设立富国天益价值证券投资基金的文件

2、 富国天益价值证券投资基金基金合同

3、 富国天益价值证券投资基金托管协议

4、 中国证监会批准设立富国基金管理有限公司的文件

5、 富国天益价值证券投资基金财务报表及报表附注

6、 报告期内在指定报刊上披露的各项公告
查阅地点：上海市黄浦区广东路689号海通证券大厦13、14层

查阅方式：投资者对本报告书如有疑问，可咨询本基金管理人富国基金管理有限公司。

咨询电话：(021)53594678

公司网址：http://www.fullgoal.com.cn
富国基金管理有限公司
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天益计算

		天益基金公报统计

		年度统计

		年度		天益基金		基金基准

		2003年		0.32%		-1.63%

		2004年		0.00%		0.00%

		2005年

		区间统计

		阶段		净值增长率①		净值增长率标准差②		业绩比较基准收益率③		业绩比较基准收益率标准差④		①－③		②－④

		过去1个月		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		过去3个月		6.64%		0.63%		0.58%		1.09%		6.06%		-0.46%

		过去6个月		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		成立至今		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

																														过去1个月统计结果														过去3个月统计结果														过去6个月统计结果														过去12个月统计结果														过去36月个月统计结果

		日期		基准数据								天益数据								走势图数据												基准数据						天益数据								基准数据						天益数据								基准数据						天益数据								基准数据						天益数据								基准数据						动态平衡数据

				收益率		累计增长		增长率		年度统计		收益率		累计增长		增长率		年度统计		估值日期		天益基金		基金基准						日期		收益率		累计增长		增长率		收益率		累计增长		增长率		日期		收益率		累计增长		增长率		收益率		累计增长		增长率		日期		收益率		累计增长		增长率		收益率		累计增长		增长率		日期		收益率		累计增长		增长率		收益率		累计增长		增长率		日期		收益率		累计增长		增长率		收益率		累计增长		增长率

		6/14/04								2004年								2004年		6/14/04										12/31/99		0.00%						0.00%						6/14/04		0.00%						0.00%						7/13/04		0.21%						0.12%						12/31/99		0.00%						0.00%

		6/15/04		1.30%				1.30%		1.30%		0.00%				0.00%		0.00%		6/15/04		0.00%		1.30%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		6/15/04		1.30%		101.30%		1.30%		0.00%		100.00%		0.00%		7/14/04		0.18%		100.18%		0.18%		0.44%		100.44%		0.44%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		6/16/04		0.61%		101.91%		1.91%		1.91%		0.00%		100.00%		0.00%		0.00%		6/16/04		0.00%		1.91%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		6/16/04		0.61%		101.91%		1.91%		0.00%		100.00%		0.00%		7/15/04		1.02%		101.20%		1.20%		0.61%		101.05%		1.05%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		6/17/04		-1.65%		100.23%		0.23%		0.23%		-0.03%		99.97%		-0.03%		-0.03%		6/17/04		-0.03%		0.23%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		6/17/04		-1.65%		100.23%		0.23%		-0.03%		99.97%		-0.03%		7/16/04		1.99%		103.21%		3.21%		0.45%		101.51%		1.51%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		6/18/04		-0.91%		99.32%		-0.68%		-0.68%		-0.03%		99.94%		-0.06%		-0.06%		6/18/04		-0.06%		-0.68%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		6/18/04		-0.91%		99.32%		-0.68%		-0.03%		99.94%		-0.06%		7/19/04		0.14%		103.36%		3.36%		0.17%		101.67%		1.67%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		6/21/04		0.30%		99.62%		-0.38%		-0.38%		0.00%		99.94%		-0.06%		-0.06%		6/21/04		-0.06%		-0.38%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		6/21/04		0.30%		99.62%		-0.38%		0.00%		99.94%		-0.06%		7/20/04		-0.56%		102.78%		2.78%		-0.16%		101.52%		1.52%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		6/22/04		0.73%		100.35%		0.35%		0.35%		0.04%		99.98%		-0.02%		-0.02%		6/22/04		-0.02%		0.35%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		6/22/04		0.73%		100.35%		0.35%		0.04%		99.98%		-0.02%		7/21/04		-0.01%		102.77%		2.77%		0.16%		101.67%		1.67%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		6/23/04		-0.52%		99.83%		-0.17%		-0.17%		-0.07%		99.91%		-0.09%		-0.09%		6/23/04		-0.09%		-0.17%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		6/23/04		-0.52%		99.83%		-0.17%		-0.07%		99.91%		-0.09%		7/22/04		-1.93%		100.79%		0.79%		-0.58%		101.09%		1.09%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		6/24/04		-0.63%		99.20%		-0.80%		-0.80%		-0.02%		99.89%		-0.11%		-0.11%		6/24/04		-0.11%		-0.80%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		6/24/04		-0.63%		99.20%		-0.80%		-0.02%		99.89%		-0.11%		7/23/04		0.29%		101.08%		1.08%		0.14%		101.23%		1.23%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		6/25/04		-1.20%		98.01%		-1.99%		-1.99%		-0.09%		99.80%		-0.20%		-0.20%		6/25/04		-0.20%		-1.99%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		6/25/04		-1.20%		98.01%		-1.99%		-0.09%		99.80%		-0.20%		7/26/04		-0.98%		100.10%		0.10%		-0.31%		100.92%		0.92%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		6/28/04		-0.80%		97.23%		-2.77%		-2.77%		-0.10%		99.70%		-0.30%		-0.30%		6/28/04		-0.30%		-2.77%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		6/28/04		-0.80%		97.23%		-2.77%		-0.10%		99.70%		-0.30%		7/27/04		-0.22%		99.87%		-0.13%		-0.32%		100.60%		0.60%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		6/29/04		1.14%		98.34%		-1.66%		-1.66%		0.19%		99.89%		-0.11%		-0.11%		6/29/04		-0.11%		-1.66%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		6/29/04		1.14%		98.34%		-1.66%		0.19%		99.89%		-0.11%		7/28/04		0.43%		100.30%		0.30%		0.18%		100.78%		0.78%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		6/30/04		-0.40%		97.95%		-2.05%		-2.05%		0.07%		99.96%		-0.04%		-0.04%		6/30/04		-0.04%		-2.05%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		6/30/04		-0.40%		97.95%		-2.05%		0.07%		99.96%		-0.04%		7/29/04		0.97%		101.27%		1.27%		0.18%		100.96%		0.96%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/1/04		2.23%		100.13%		0.13%		0.13%		0.42%		100.38%		0.38%		0.38%		7/1/04		0.38%		0.13%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		7/1/04		2.23%		100.13%		0.13%		0.42%		100.38%		0.38%		7/30/04		-1.03%		100.22%		0.22%		-0.45%		100.50%		0.50%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/2/04		0.17%		100.30%		0.30%		0.30%		0.08%		100.46%		0.46%		0.46%		7/2/04		0.46%		0.30%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		7/2/04		0.17%		100.30%		0.30%		0.08%		100.46%		0.46%		8/2/04		-0.56%		99.66%		-0.34%		-0.43%		100.07%		0.07%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/5/04		0.04%		100.35%		0.35%		0.35%		0.13%		100.59%		0.59%		0.59%		7/5/04		0.59%		0.35%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		7/5/04		0.04%		100.35%		0.35%		0.13%		100.59%		0.59%		8/3/04		-0.52%		99.14%		-0.86%		-0.65%		99.42%		-0.58%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/6/04		0.30%		100.65%		0.65%		0.65%		0.03%		100.62%		0.62%		0.62%		7/6/04		0.62%		0.65%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		7/6/04		0.30%		100.65%		0.65%		0.03%		100.62%		0.62%		8/4/04		2.10%		101.22%		1.22%		0.91%		100.33%		0.33%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/7/04		-0.68%		99.97%		-0.03%		-0.03%		-0.15%		100.47%		0.47%		0.47%		7/7/04		0.47%		-0.03%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		7/7/04		-0.68%		99.97%		-0.03%		-0.15%		100.47%		0.47%		8/5/04		-1.01%		100.19%		0.19%		-0.44%		99.89%		-0.11%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/8/04		0.18%		100.15%		0.15%		0.15%		0.04%		100.51%		0.51%		0.51%		7/8/04		0.51%		0.15%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		7/8/04		0.18%		100.15%		0.15%		0.04%		100.51%		0.51%		8/6/04		-0.04%		100.15%		0.15%		-0.04%		99.85%		-0.15%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/9/04		-0.41%		99.74%		-0.26%		-0.26%		-0.06%		100.45%		0.45%		0.45%		7/9/04		0.45%		-0.26%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		7/9/04		-0.41%		99.74%		-0.26%		-0.06%		100.45%		0.45%		8/9/04		0.39%		100.54%		0.54%		0.40%		100.25%		0.25%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/12/04		-1.58%		98.17%		-1.83%		-1.83%		-0.25%		100.20%		0.20%		0.20%		7/12/04		0.20%		-1.83%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		7/12/04		-1.58%		98.17%		-1.83%		-0.25%		100.20%		0.20%		8/10/04		0.33%		100.87%		0.87%		0.23%		100.48%		0.48%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/13/04		0.21%		98.37%		-1.63%		-1.63%		0.12%		100.32%		0.32%		0.32%		7/13/04		0.32%		-1.63%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		7/13/04		0.21%		98.37%		-1.63%		0.12%		100.32%		0.32%		8/11/04		-0.88%		99.98%		-0.02%		-0.31%		100.17%		0.17%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/14/04		0.18%		98.54%		-1.46%		-1.46%		0.44%		100.76%		0.76%		0.76%		7/14/04		0.76%		-1.46%						12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		7/14/04		0.18%		98.54%		-1.46%		0.44%		100.76%		0.76%		8/12/04		-0.81%		99.18%		-0.82%		-0.23%		99.94%		-0.06%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/15/04		1.02%		99.55%		-0.45%		-0.45%		0.61%		101.37%		1.37%		1.37%		7/15/04		1.37%		-0.45%																				7/15/04		1.02%		99.55%		-0.45%		0.61%		101.37%		1.37%		8/13/04		0.20%		99.38%		-0.62%		0.43%		100.37%		0.37%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/16/04		1.99%		101.53%		1.53%		1.53%		0.45%		101.83%		1.83%		1.83%		7/16/04		1.83%		1.53%																				7/16/04		1.99%		101.53%		1.53%		0.45%		101.83%		1.83%		8/16/04		-0.65%		98.73%		-1.27%		-0.11%		100.26%		0.26%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/19/04		0.14%		101.67%		1.67%		1.67%		0.17%		102.00%		2.00%		2.00%		7/19/04		2.00%		1.67%																				7/19/04		0.14%		101.67%		1.67%		0.17%		102.00%		2.00%		8/17/04		0.36%		99.09%		-0.91%		0.21%		100.47%		0.47%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/20/04		-0.56%		101.11%		1.11%		1.11%		-0.16%		101.84%		1.84%		1.84%		7/20/04		1.84%		1.11%																				7/20/04		-0.56%		101.11%		1.11%		-0.16%		101.84%		1.84%		8/18/04		-0.07%		99.02%		-0.98%		0.06%		100.53%		0.53%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/21/04		-0.01%		101.09%		1.09%		1.09%		0.16%		102.00%		2.00%		2.00%		7/21/04		2.00%		1.09%																				7/21/04		-0.01%		101.09%		1.09%		0.16%		102.00%		2.00%		8/19/04		-0.91%		98.12%		-1.88%		0.08%		100.61%		0.61%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/22/04		-1.93%		99.15%		-0.85%		-0.85%		-0.58%		101.41%		1.41%		1.41%		7/22/04		1.41%		-0.85%																				7/22/04		-1.93%		99.15%		-0.85%		-0.58%		101.41%		1.41%		8/20/04		-0.01%		98.11%		-1.89%		0.08%		100.69%		0.69%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/23/04		0.29%		99.44%		-0.56%		-0.56%		0.14%		101.55%		1.55%		1.55%		7/23/04		1.55%		-0.56%																				7/23/04		0.29%		99.44%		-0.56%		0.14%		101.55%		1.55%		8/23/04		-0.96%		97.17%		-2.83%		-0.62%		100.06%		0.06%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/26/04		-0.98%		98.46%		-1.54%		-1.54%		-0.31%		101.24%		1.24%		1.24%		7/26/04		1.24%		-1.54%																				7/26/04		-0.98%		98.46%		-1.54%		-0.31%		101.24%		1.24%		8/24/04		0.75%		97.90%		-2.10%		-0.03%		100.03%		0.03%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/27/04		-0.22%		98.24%		-1.76%		-1.76%		-0.32%		100.92%		0.92%		0.92%		7/27/04		0.92%		-1.76%																				7/27/04		-0.22%		98.24%		-1.76%		-0.32%		100.92%		0.92%		8/25/04		-0.32%		97.59%		-2.41%		0.08%		100.11%		0.11%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/28/04		0.43%		98.66%		-1.34%		-1.34%		0.18%		101.10%		1.10%		1.10%		7/28/04		1.10%		-1.34%																				7/28/04		0.43%		98.66%		-1.34%		0.18%		101.10%		1.10%		8/26/04		-0.26%		97.33%		-2.67%		-0.01%		100.10%		0.10%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/29/04		0.97%		99.61%		-0.39%		-0.39%		0.18%		101.28%		1.28%		1.28%		7/29/04		1.28%		-0.39%																				7/29/04		0.97%		99.61%		-0.39%		0.18%		101.28%		1.28%		8/27/04		-0.82%		96.53%		-3.47%		-0.54%		99.56%		-0.44%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		7/30/04		-1.03%		98.59%		-1.41%		-1.41%		-0.45%		100.82%		0.82%		0.82%		7/30/04		0.82%		-1.41%																				7/30/04		-1.03%		98.59%		-1.41%		-0.45%		100.82%		0.82%		8/30/04		-0.10%		96.43%		-3.57%		-0.32%		99.24%		-0.76%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/2/04		-0.56%		98.04%		-1.96%		-1.96%		-0.43%		100.39%		0.39%		0.39%		8/2/04		0.39%		-1.96%																				8/2/04		-0.56%		98.04%		-1.96%		-0.43%		100.39%		0.39%		8/31/04		1.25%		97.64%		-2.36%		0.70%		99.94%		-0.06%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/3/04		-0.52%		97.52%		-2.48%		-2.48%		-0.65%		99.74%		-0.26%		-0.26%		8/3/04		-0.26%		-2.48%																				8/3/04		-0.52%		97.52%		-2.48%		-0.65%		99.74%		-0.26%		9/1/04		-1.15%		96.51%		-3.49%		-0.72%		99.22%		-0.78%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/4/04		2.10%		99.57%		-0.43%		-0.43%		0.91%		100.65%		0.65%		0.65%		8/4/04		0.65%		-0.43%																				8/4/04		2.10%		99.57%		-0.43%		0.91%		100.65%		0.65%		9/2/04		0.34%		96.85%		-3.15%		0.11%		99.33%		-0.67%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/5/04		-1.01%		98.56%		-1.44%		-1.44%		-0.44%		100.21%		0.21%		0.21%		8/5/04		0.21%		-1.44%																				8/5/04		-1.01%		98.56%		-1.44%		-0.44%		100.21%		0.21%		9/3/04		-0.13%		96.72%		-3.28%		-0.10%		99.23%		-0.77%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/6/04		-0.04%		98.51%		-1.49%		-1.49%		-0.04%		100.17%		0.17%		0.17%		8/6/04		0.17%		-1.49%																				8/6/04		-0.04%		98.51%		-1.49%		-0.04%		100.17%		0.17%		9/6/04		-0.25%		96.48%		-3.52%		-0.46%		98.77%		-1.23%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/9/04		0.39%		98.90%		-1.10%		-1.10%		0.40%		100.57%		0.57%		0.57%		8/9/04		0.57%		-1.10%																				8/9/04		0.39%		98.90%		-1.10%		0.40%		100.57%		0.57%		9/7/04		0.10%		96.58%		-3.42%		0.01%		98.78%		-1.22%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/10/04		0.33%		99.22%		-0.78%		-0.78%		0.23%		100.80%		0.80%		0.80%		8/10/04		0.80%		-0.78%																				8/10/04		0.33%		99.22%		-0.78%		0.23%		100.80%		0.80%		9/8/04		-0.65%		95.94%		-4.06%		-0.16%		98.62%		-1.38%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/11/04		-0.88%		98.35%		-1.65%		-1.65%		-0.31%		100.49%		0.49%		0.49%		8/11/04		0.49%		-1.65%																				8/11/04		-0.88%		98.35%		-1.65%		-0.31%		100.49%		0.49%		9/9/04		-1.35%		94.65%		-5.35%		-0.58%		98.06%		-1.94%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/12/04		-0.81%		97.56%		-2.44%		-2.44%		-0.23%		100.26%		0.26%		0.26%		8/12/04		0.26%		-2.44%																				8/12/04		-0.81%		97.56%		-2.44%		-0.23%		100.26%		0.26%		9/10/04		0.17%		94.81%		-5.19%		0.14%		98.20%		-1.80%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/13/04		0.20%		97.76%		-2.24%		-2.24%		0.43%		100.69%		0.69%		0.69%		8/13/04		0.69%		-2.24%																				8/13/04		0.20%		97.76%		-2.24%		0.43%		100.69%		0.69%		9/13/04		-1.66%		93.23%		-6.77%		-0.57%		97.64%		-2.36%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/16/04		-0.65%		97.12%		-2.88%		-2.88%		-0.11%		100.58%		0.58%		0.58%		8/16/04		0.58%		-2.88%																				8/16/04		-0.65%		97.12%		-2.88%		-0.11%		100.58%		0.58%		9/14/04		2.25%		95.33%		-4.67%		1.15%		98.76%		-1.24%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/17/04		0.36%		97.47%		-2.53%		-2.53%		0.21%		100.79%		0.79%		0.79%		8/17/04		0.79%		-2.53%																				8/17/04		0.36%		97.47%		-2.53%		0.21%		100.79%		0.79%		9/15/04		3.13%		98.31%		-1.69%		1.88%		100.62%		0.62%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/18/04		-0.07%		97.41%		-2.59%		-2.59%		0.06%		100.85%		0.85%		0.85%		8/18/04		0.85%		-2.59%																				8/18/04		-0.07%		97.41%		-2.59%		0.06%		100.85%		0.85%		9/16/04		0.80%		99.10%		-0.90%		0.34%		100.96%		0.96%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/19/04		-0.91%		96.52%		-3.48%		-3.48%		0.08%		100.93%		0.93%		0.93%		8/19/04		0.93%		-3.48%																				8/19/04		-0.91%		96.52%		-3.48%		0.08%		100.93%		0.93%		9/17/04		2.48%		101.56%		1.56%		2.05%		103.03%		3.03%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/20/04		-0.01%		96.51%		-3.49%		-3.49%		0.08%		101.01%		1.01%		1.01%		8/20/04		1.01%		-3.49%																				8/20/04		-0.01%		96.51%		-3.49%		0.08%		101.01%		1.01%		9/20/04		2.63%		104.22%		4.22%		1.53%		104.61%		4.61%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/23/04		-0.96%		95.59%		-4.41%		-4.41%		-0.62%		100.38%		0.38%		0.38%		8/23/04		0.38%		-4.41%																				8/23/04		-0.96%		95.59%		-4.41%		-0.62%		100.38%		0.38%		9/21/04		-0.42%		103.78%		3.78%		-0.72%		103.85%		3.85%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/24/04		0.75%		96.31%		-3.69%		-3.69%		-0.03%		100.35%		0.35%		0.35%		8/24/04		0.35%		-3.69%																				8/24/04		0.75%		96.31%		-3.69%		-0.03%		100.35%		0.35%		9/22/04		-1.44%		102.28%		2.28%		-0.66%		103.16%		3.16%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/25/04		-0.32%		96.00%		-4.00%		-4.00%		0.08%		100.43%		0.43%		0.43%		8/25/04		0.43%		-4.00%																				8/25/04		-0.32%		96.00%		-4.00%		0.08%		100.43%		0.43%		9/23/04		2.68%		105.02%		5.02%		2.97%		106.22%		6.22%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/26/04		-0.26%		95.74%		-4.26%		-4.26%		-0.01%		100.42%		0.42%		0.42%		8/26/04		0.42%		-4.26%																				8/26/04		-0.26%		95.74%		-4.26%		-0.01%		100.42%		0.42%		9/24/04		-1.29%		103.67%		3.67%		-0.71%		105.46%		5.46%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/27/04		-0.82%		94.96%		-5.04%		-5.04%		-0.54%		99.88%		-0.12%		-0.12%		8/27/04		-0.12%		-5.04%																				8/27/04		-0.82%		94.96%		-5.04%		-0.54%		99.88%		-0.12%		9/27/04		-0.37%		103.29%		3.29%		0.10%		105.57%		5.57%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/30/04		-0.10%		94.86%		-5.14%		-5.14%		-0.32%		99.56%		-0.44%		-0.44%		8/30/04		-0.44%		-5.14%																				8/30/04		-0.10%		94.86%		-5.14%		-0.32%		99.56%		-0.44%		9/28/04		0.69%		104.00%		4.00%		1.42%		107.07%		7.07%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		8/31/04		1.25%		96.04%		-3.96%		-3.96%		0.70%		100.26%		0.26%		0.26%		8/31/04		0.26%		-3.96%																				8/31/04		1.25%		96.04%		-3.96%		0.70%		100.26%		0.26%		9/29/04		-0.75%		103.21%		3.21%		-0.60%		106.43%		6.43%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/1/04		-1.15%		94.94%		-5.06%		-5.06%		-0.72%		99.54%		-0.46%		-0.46%		9/1/04		-0.46%		-5.06%																				9/1/04		-1.15%		94.94%		-5.06%		-0.72%		99.54%		-0.46%		9/30/04		-0.94%		102.25%		2.25%		-0.12%		106.30%		6.30%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/2/04		0.34%		95.27%		-4.73%		-4.73%		0.11%		99.65%		-0.35%		-0.35%		9/2/04		-0.35%		-4.73%																				9/2/04		0.34%		95.27%		-4.73%		0.11%		99.65%		-0.35%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/3/04		-0.13%		95.15%		-4.85%		-4.85%		-0.10%		99.55%		-0.45%		-0.45%		9/3/04		-0.45%		-4.85%																				9/3/04		-0.13%		95.15%		-4.85%		-0.10%		99.55%		-0.45%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/6/04		-0.25%		94.91%		-5.09%		-5.09%		-0.46%		99.09%		-0.91%		-0.91%		9/6/04		-0.91%		-5.09%																				9/6/04		-0.25%		94.91%		-5.09%		-0.46%		99.09%		-0.91%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/7/04		0.10%		95.00%		-5.00%		-5.00%		0.01%		99.10%		-0.90%		-0.90%		9/7/04		-0.90%		-5.00%																				9/7/04		0.10%		95.00%		-5.00%		0.01%		99.10%		-0.90%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/8/04		-0.65%		94.38%		-5.62%		-5.62%		-0.16%		98.94%		-1.06%		-1.06%		9/8/04		-1.06%		-5.62%																				9/8/04		-0.65%		94.38%		-5.62%		-0.16%		98.94%		-1.06%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/9/04		-1.35%		93.10%		-6.90%		-6.90%		-0.58%		98.37%		-1.63%		-1.63%		9/9/04		-1.63%		-6.90%																				9/9/04		-1.35%		93.10%		-6.90%		-0.58%		98.37%		-1.63%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/10/04		0.17%		93.26%		-6.74%		-6.74%		0.14%		98.51%		-1.49%		-1.49%		9/10/04		-1.49%		-6.74%																				9/10/04		0.17%		93.26%		-6.74%		0.14%		98.51%		-1.49%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/13/04		-1.66%		91.71%		-8.29%		-8.29%		-0.57%		97.95%		-2.05%		-2.05%		9/13/04		-2.05%		-8.29%																				9/13/04		-1.66%		91.71%		-8.29%		-0.57%		97.95%		-2.05%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/14/04		2.25%		93.78%		-6.22%		-6.22%		1.15%		99.08%		-0.92%		-0.92%		9/14/04		-0.92%		-6.22%																				9/14/04		2.25%		93.78%		-6.22%		1.15%		99.08%		-0.92%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/15/04		3.13%		96.71%		-3.29%		-3.29%		1.88%		100.94%		0.94%		0.94%		9/15/04		0.94%		-3.29%																				9/15/04		3.13%		96.71%		-3.29%		1.88%		100.94%		0.94%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/16/04		0.80%		97.48%		-2.52%		-2.52%		0.34%		101.28%		1.28%		1.28%		9/16/04		1.28%		-2.52%																				9/16/04		0.80%		97.48%		-2.52%		0.34%		101.28%		1.28%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/17/04		2.48%		99.90%		-0.10%		-0.10%		2.05%		103.36%		3.36%		3.36%		9/17/04		3.36%		-0.10%																				9/17/04		2.48%		99.90%		-0.10%		2.05%		103.36%		3.36%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/20/04		2.63%		102.52%		2.52%		2.52%		1.53%		104.94%		4.94%		4.94%		9/20/04		4.94%		2.52%																				9/20/04		2.63%		102.52%		2.52%		1.53%		104.94%		4.94%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/21/04		-0.42%		102.09%		2.09%		2.09%		-0.72%		104.18%		4.18%		4.18%		9/21/04		4.18%		2.09%																				9/21/04		-0.42%		102.09%		2.09%		-0.72%		104.18%		4.18%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/22/04		-1.44%		100.62%		0.62%		0.62%		-0.66%		103.49%		3.49%		3.49%		9/22/04		3.49%		0.62%																				9/22/04		-1.44%		100.62%		0.62%		-0.66%		103.49%		3.49%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/23/04		2.68%		103.31%		3.31%		3.31%		2.97%		106.56%		6.56%		6.56%		9/23/04		6.56%		3.31%																				9/23/04		2.68%		103.31%		3.31%		2.97%		106.56%		6.56%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/24/04		-1.29%		101.98%		1.98%		1.98%		-0.71%		105.80%		5.80%		5.80%		9/24/04		5.80%		1.98%																				9/24/04		-1.29%		101.98%		1.98%		-0.71%		105.80%		5.80%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/27/04		-0.37%		101.60%		1.60%		1.60%		0.10%		105.91%		5.91%		5.91%		9/27/04		5.91%		1.60%																				9/27/04		-0.37%		101.60%		1.60%		0.10%		105.91%		5.91%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/28/04		0.69%		102.30%		2.30%		2.30%		1.42%		107.41%		7.41%		7.41%		9/28/04		7.41%		2.30%																				9/28/04		0.69%		102.30%		2.30%		1.42%		107.41%		7.41%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/29/04		-0.75%		101.53%		1.53%		1.53%		-0.60%		106.77%		6.77%		6.77%		9/29/04		6.77%		1.53%																				9/29/04		-0.75%		101.53%		1.53%		-0.60%		106.77%		6.77%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		9/30/04		-0.94%		100.58%		0.58%		1.52%		-0.12%		106.64%		6.64%		6.76%		9/30/04		6.64%		0.58%																				9/30/04		-0.94%		100.58%		0.58%		-0.12%		106.64%		6.64%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%																																		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%
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		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%

		12/31/99		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		0.00%		12/31/99		0.00%		0.00%

		12/31/99		0.00%		0.00%

		12/31/99

		12/31/99

		12/31/99





天益基金基准原始数据

		日期		中标300指数		中信国债指数		中标300指数		中信国债指数

		6/14/04		901.53		1081.92				0.0042803851

		6/15/04		916.68		1083.46

		6/16/04		923.07		1087.03

		6/17/04		902.84		1086.7

		6/18/04		891.89		1086.85

		6/21/04		895.05		1088.34

		6/22/04		903.7		1088.78

		6/23/04		896.79		1091.21

		6/24/04		888.95		1092.29

		6/25/04		874.92		1091.54

		6/28/04		866.1		1089.79

		6/29/04		879.47		1089.11

		6/30/04		874.92		1088.69

		7/1/04		901.29		1087.34

		7/2/04		902.94		1088.86

		7/5/04		903.07		1090.28

		7/6/04		906.72		1090.15

		7/7/04		898.45		1090.5

		7/8/04		900.56		1090.86

		7/9/04		895.59		1091

		7/12/04		876.57		1091.67

		7/13/04		878.97		1091.7

		7/14/04		881.17		1091.28

		7/15/04		893.26		1090.77

		7/16/04		916.82		1091.44

		7/19/04		918.48		1091.69

		7/20/04		911.06		1093.77

		7/21/04		910.88		1093.82

		7/22/04		887.44		1093.98

		7/23/04		890.87		1094.08

		7/26/04		879.14		1094.52

		7/27/04		876.37		1095.05

		7/28/04		881.18		1095.64

		7/29/04		892.56		1095.58

		7/30/04		880.16		1096.12

		8/2/04		873.45		1096.56

		8/3/04		867.11		1097.43

		8/4/04		891.33		1097.53

		8/5/04		879.2		1097.81

		8/6/04		878.6		1098.11

		8/9/04		882.99		1098.74

		8/10/04		886.79		1099.11

		8/11/04		876.56		1098.51

		8/12/04		867.96		1095.38

		8/13/04		870.06		1096.33

		8/16/04		862.67		1095.9

		8/17/04		866.69		1096.38

		8/18/04		865.94		1096.28

		8/19/04		855.46		1096.09

		8/20/04		855.61		1095.04

		8/23/04		844.97		1094.04

		8/24/04		854.18		1091.19

		8/25/04		850.63		1090.84

		8/26/04		847.43		1091.62

		8/27/04		838.4		1090.71

		8/30/04		837.57		1089.45

		8/31/04		851.21		1090.49

		9/1/04		838.22		1090.34

		9/2/04		842.27		1089.51

		9/3/04		840.84		1089.54

		9/6/04		837.79		1090.45

		9/7/04		838.95		1090.27

		9/8/04		831.78		1089.66

		9/9/04		817.03		1088.68

		9/10/04		818.93		1088.51

		9/13/04		801.05		1087.53

		9/14/04		825.12		1087.38

		9/15/04		859.45		1087.62

		9/16/04		868.42		1088.45

		9/17/04		897		1088.84

		9/20/04		928.47		1088.64

		9/21/04		922.74		1090.4

		9/22/04		904.15		1093.33

		9/23/04		935.99		1095.01

		9/24/04		919.55		1096.24

		9/27/04		914.92		1096.54

		9/28/04		922.84		1098.33

		9/29/04		913.65		1098

		9/30/04		902.02		1098.68





天益基金原始数据

		日期		单位净值		分红

		6/14/04		1.0000		0.00

		6/15/04		1.0000		0.00

		6/16/04		1.0000		0.00

		6/17/04		0.9997		0.00

		6/18/04		0.9994		0.00

		6/21/04		0.9994		0.00

		6/22/04		0.9998		0.00

		6/23/04		0.9991		0.00

		6/24/04		0.9989		0.00

		6/25/04		0.9980		0.00

		6/28/04		0.9970		0.00

		6/29/04		0.9989		0.00

		6/30/04		0.9996		0.00

		7/1/04		1.0038		0.00

		7/2/04		1.0046		0.00

		7/5/04		1.0059		0.00

		7/6/04		1.0062		0.00

		7/7/04		1.0047		0.00

		7/8/04		1.0051		0.00

		7/9/04		1.0045		0.00

		7/12/04		1.002		0.00

		7/13/04		1.0032		0.00

		7/14/04		1.0076		0.00

		7/15/04		1.0137		0.00

		7/16/04		1.0183		0.00

		7/19/04		1.02		0.00

		7/20/04		1.0184		0.00

		7/21/04		1.02		0.00

		7/22/04		1.0141		0.00

		7/23/04		1.0155		0.00

		7/26/04		1.0124		0.00

		7/27/04		1.0092		0.00

		7/28/04		1.011		0.00

		7/29/04		1.0128		0.00

		7/30/04		1.0082		0.00

		8/2/04		1.0039		0.00

		8/3/04		0.9974		0.00

		8/4/04		1.0065		0.00

		8/5/04		1.0021		0.00

		8/6/04		1.0017		0.00

		8/9/04		1.0057		0.00

		8/10/04		1.008		0.00

		8/11/04		1.0049		0.00

		8/12/04		1.0026		0.00

		8/13/04		1.0069		0.00

		8/16/04		1.0058		0.00

		8/17/04		1.0079		0.00

		8/18/04		1.0085		0.00

		8/19/04		1.0093		0.00

		8/20/04		1.0101		0.00

		8/23/04		1.0038		0.00

		8/24/04		1.0035		0.00

		8/25/04		1.0043		0.00

		8/26/04		1.0042		0.00

		8/27/04		0.9988		0.00

		8/30/04		0.9956		0.00

		8/31/04		1.0026		0.00

		9/1/04		0.9954		0.00

		9/2/04		0.9965		0.00

		9/3/04		0.9955		0.00

		9/6/04		0.9909		0.00

		9/7/04		0.9910		0.00

		9/8/04		0.9894		0.00

		9/9/04		0.9837		0.00

		9/10/04		0.9851		0.00

		9/13/04		0.9795		0.00

		9/14/04		0.9908		0.00

		9/15/04		1.0094		0.00

		9/16/04		1.0128		0.00

		9/17/04		1.0336		0.00

		9/20/04		1.0494		0.00

		9/21/04		1.0418		0.00

		9/22/04		1.0349		0.00

		9/23/04		1.0656		0.00

		9/24/04		1.058		0.00

		9/27/04		1.0591		0.00

		9/28/04		1.0741		0.00

		9/29/04		1.0677		0.00

		9/30/04		1.0664		0.00






