ERBESERRARAF Mscr A

HUAANFUNDMANAGEMENT CO.,LTO. 2006 2

M SCI A

2006 2



ERBESERRARAF Mscr A

HUAANFUNDMANAGEMENT CO.,LTO. 2006 2
2006 7
14
1
A
040002
160402
2002 11 8
729,511,676.92
2

MSCI A

95%

2 MSCI



EEREEERRRAT

MSCI

A

HUAANFUNOMANAGEMENT CO.,LTO. 2006 2
3
95% x MSCI A + 5%
3
4
1
2006 2

168,357,212.16

0.1869

948,089,352.81

1.300
2
2006

5 34 .84% 1.55% 30.99% 1.62% 3.85% -0.07%



ERESERRRAF Mscr A

HUAANFUNDMANAGEMENT CO.,LTO. 2006

2

MSCI A
2002/11/8--2006/6/30

60%

50%

40%

30%

20%

10%

0%

-10%

-20%

N,V

NTW v
-30% .
2002-11-08 2003-04-22 2003-10-08 2004-03-22 2004-08-27 2005-02-04 2005-7-25 2005-12-30 2006-06-20
— A J—
1
MBA 8
2001
MSCI A 180ETF
2
MSCI A
MSCI A
3
06 MSCI A 32.61%
30.99% MSCI 34.84% 3.85
6 06 0.05
6 30 MSCI 0.155%
A



EEREEERRRAT

HUAANFUNDMANAGEMENT CO.,LTO.

MSCI A

2006

2

g b W NP

o

MSCI
3.85

0.5% MSCI
275

)

Co
C1
C3
C4
C5
C6
C7

0.155%
A

890,345,590.54
29,658,961.96

0.00

60,230,516.97
6,551,987.80
986,787,057.27

2,645,651
60,400,834.
422,638,995.
68,627,042.
13,861,251.
6,309,434.
50,310,409.
14,414,124.
136,706,980.
100,028,749.

37
69
19
98
70
00
85
46
95
86

90.23%
3.01%
0.00%
6.10%
0.66%

100.00%

0.28%

(o]

44.

P Ul O B,

14.

10

.37%
58%
.24%
-46%
.67%
.31%
.52%
42%
.55%



ERBESERRARAF Mscr A

HUAANFUNOMANAGEMENT CO.,LTO. 2006 2

C8 28,895,261.04 3.05%
C99 3,485,740.35 0.36%
D 65,479,872.24 6.91%
E 4,181,251.94 0.44%
F 76,386,247.15 8.06%
G 53,887,036.76 5.68%
H 30,923,781.72 3.26%
I 87,513,621.44 9.23%
J 41,293,826.59 4.36%
K 14,140,923.30 1.49%
L 4,231,037.60 0.45%
M 26,024,990.55 2.74%
889,748,070.54 93.85%

2
597,520.00 0.06%
597,520.00 0.06%

3
1 600036 G 3,900,000  30,069,000.00 3.17%
2 600028 3,900,000  24,375,000.00 2.57%
3 600900 G 2,900,000  19,865,000.00 2.10%
4 600019 G 4,300,000  18,748,000.00 1.98%
5 600050 G 7,700,000  18,634,000.00 1.97%

4
1 601988 194,000 597,520.00 0.06%

¢ )
1
29,658,961.96 3.13%
29,658,961.96 3.13%
2

1 060404 06 04 300,000  29,658,961.96 3.13%



EEREEERRRAT

MSCI A
HUAANFUNOMANAGEMENT CO.,LTO. 2006 2

()

1

)

)

1

2

3
1 842,891.14
2 317,607.30
3 80,001.59
4 3,263,411.57
5 2,048,076.20

6,551,987.80

4

5
1 580003 JTB1 941,074 0.00
2 580994 CTP1 393,451 0.00
3 580004 JTB1 169,257 0.00
4 580005 HXB1 286,489 0.00
5 580993 HXP1 429,734 0.00
6 038005 JTP1 540,000 0.00

7



EEREEERRRAT

HUAANFUNDMANAGEMENT CO.,LTO.

A

2006

2

A W DN

580006
580992
580991
580007
038006
580990
038008

MSCI
MSCI
MSCI

QCB1
QCP1
JTP1
CWB1
ZYP1
JCP1
JTP1

A

A

100,000
700,000
1,080,000
435,000
525,000
640,000
171,052

http://www.huaan.com.cn

0.00
0.00
0.00
0.00
0.00
0.00
0.00

1,326,504,670.06
170,319,657.78
767,312,650.92
729,511,676.92

2006 7 19



