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2006 6 30 2005 12 31
119,329,481.36 153,159,938. 64
4,073,303.77 2,172,891.93
766,948.08 1,098,780.49
11,262,127.57 -
845,154.00 -
4(1) 7,906,534.43 6,506,140.49
2,412,781,920.64  1,576,118,675.73
1,582,755,253.78  1,512,251,434.93
649,803,567.73 441,134,845.80
651,560,865.40 435,226,577.95
4(2) 125,553.15 -
3,206,894,590.73  2,180,191,273.08
13,246,822.38 45,778,626.50
3,756,667.12 2,614,802.72
626,111.16 435,800.45
4(4) 1,192,733.32 1,113,914.62
4(5) 1,500,000.00 1,500,000.00
4(6) 367,944.66 220,000.00
20,690,278.64 51,663,144.29
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5
1.
48,489 358,818.60 854,376.18 2006-9-19
302,311 2,043,622.36 3,104,733.97 2006-9-23
291,000 896,280.00 896,280.00 2006-7-5
3,298,720.96  4,855,390.15
2006 6 30
600811 4,000,000 29,798,137.64 28,440,000.00 7.11 2006-6-26  2006-7-6  6.73
600827 1,986,900 13,097,976.89 22,273,149.0011.21 2006-5-22  2006-7-3  9.05
000657 300,655 4,187,376.06 4,070,868.70 13.54 2006-6-12  2006-7-6  14.66
47,083,490.59 54,784,017.70
2.
()
)
1 2,412,781,920.64 75.24%
2 649,803,567.73 20.26%
3 123,402,785.13 3.85%
4 20,906,317.23 0.65%
3,206,894,590.73 100.00%
()
)
B 303,752,935.53 9.53%
C 1,350,321,920.13 42.38%
co 104,026,144.00 3.26%
C1 131,577,083.48 4.13%
C4 435,772,205.99 13.68%
C5 46,198,311.59 1.45%
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C6 188,010,868.70 5.90%
C7 351,559,710.00 11.03%
C8 93,177,596.37 2.92%
F 114,800,000.00 3.60%
G 51,877,373.80 1.63%
H 201,315,149.00 6.32%
I 140,576,280.00 4.41%
J 70,210,000.00 2.20%
K 104,754,376.18 3.29%
L 46,733,886.00 1.47%
M 28,440,000.00 0.89%

2,412,781,920.64 75.73%

()
1 600309 G 18,309,309 267,132,818.31 8.38%
2 000792 G 8,000,000 160,480,000.00 5.04%
3 600036 G 18,000,000 139,680,000.00 4.38%
4 600851 G 33,651,428 131,577,083.48 4.13%
5 600028 20,000,000 125,800,000.00 3.95%
6 600009 G 8,000,000 114,800,000.00 3.60%
7 600761 G 7,000,000 101,290,000.00 3.18%
8 600066 G 12,000,000 100,080,000.00 3.14%
9 600583 G 4,200,000 96,390,000.00 3.03%
10 600660 G 10,000,000 82,000,000.00 2.57%
11 600519 G 1,500,000 71,160,000.00 2.23%
12 000402 G 8,500,000 70,210,000.00 2.20%
13 002007 3,000,017 66,630,377.57 2.09%
14 000063 G 1,807,574 51,877,373.80 1.63%
15 600153 G 10,000,000 50,400,000.00 1.58%
16 000987 G 4,500,000 49,950,000.00 1.57%
17 600456 G 1,050,000 49,350,000.00 1.55%
18 000061 G 5,000,000 47,250,000.00 1.48%
19 600037 G 3,130,200 46,733,886.00 1.47%
20 000978 G 5,000,000 45,100,000.00 1.42%
21 000069 G 3,500,000 40,600,000.00 1.27%
22 000898 G 6,000,000 36,300,000.00 1.14%
23 000983 G 4,519,204 36,244,016.08 1.14%
24 600261 G 2,489,356 34,178,857.88 1.07%
25 000651 G 2,303,793 31,631,077.89 0.99%
26 000729 G 3,556,000 30,652,720.00 0.96%
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-89%
.86%
-79%
.70%
.69%
.97%
LAT%
-42%
-41%
-39%
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. 34%
.26%
-13%
-12%
-10%
-09%
.07%
-07%
-03%
.03%

2006
HUAANFUNDMANAGEMENT CO.,LTO.
27 600879 G 2,125,617 29,014,672.05 0
28 600123 G 2,259,578 29,012,981.52 0
29 600694 700,000 28,567,000.00 0
30 600811 4,000,000 28,440,000.00 0
31 600316 800,000 27,512,000.00 0
32 000768 G 2,933,184 25,284,046.08 0
33 600827 1,986,900 22,273,149.00 0
34 000410 G 1,603,154 21,883,052.10 0
35 600350 G 5,000,000 18,200,000.00 0
36 600104 G 2,502,502 14,864,861.88 0
37 000538 G 461,499 13,498,845.75 0
38 600348 G 1,003,131 13,201,203.96 0
39 000970 G 1,000,000 12,420,000.00 0
40 002008 786,099 12,019,453.71 0
41 600196 G 1,600,000 10,720,000.00 0
42 000950 G ST 1,350,892 8,159,387.68 0
43 000657 300,655 4,070,868.70 0
44 000401 G 1,000,000 3,870,000.00 0
45 601001 302,311 3,104,733.97 0
46 600500 G 500,000 2,875,000.00 0
47 600211 200,895 2,328,373.05 0
48 600893 323,600 2,213,424.00 0
49 601988 291,000 896,280.00 0
50 002051 48,489 854,376.18 0
()
2
01 600009 G 103,112,462.02 4.84%
02 600028 82,857,089.66 3.89%
03 000402 G 69,161,002.09 3.25%
04 600761 G 55,951,183.97 2.63%
05 000063 G 52,878,965.96 2.48%
06 000069 G 45,350,680.58 2.13%
07 600037 G 42,346,226.77 1.99%
08 002007 38,175,807.72 1.79%
09 000898 38,065,420.87 1.79%
10 000089 32,510,835.85 1.53%
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33,430,002.
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28,329,655.
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63
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45
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)
88,998,392.95

79,572,685.00
67,352,015.70
55,703,060.00
47,131,063.20
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CMP1
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JTP1

) )
()
9,000,000 0.00
2,661,862 0.00
3,992,793 0.00
2,532,690 0.00
2,462,928 0.00
3,600,000 0.00

)

126,461
15,815.15
719,300,170

1,280,699,830

)
195,251,912

185,886,535
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2005
2005
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2006
HUAANFUNDODMANAGEMENT CD.,LTO.
1 1
- 1
2
().
1 29,450,019.04 1.13% 24,148.63 1.16%
1 152,302,355.51 5.84% 124,642 .48 5.98%
1 219,172,541.71 8.40% 171,503.62 8.23%
1 685,622,655.79 26.27%  551,649.16 26.47%
2 593,897,147.82 22.76%  465,400.51 22.33%
1 229,111,874.07 8.78% 187,720.82 9.01%
1 76,857,626.05 2.95% 62,921.41 3.02%
1 244 ,663,535.94 9.38% 200,177.13 9.60%
1 - - - -
1 378,405,421.43 14 .50% 296,105.27 14.21%
11 2,609,483,177.36 100.00% 2,084,269.03 100.00%
Q).
24,196,555.00 3.22% - -
616,689,096.20 81.96% 431,900,000.00 55.95%
42,606,445.70 5.66% 340,000,000.00 44 _.05%
14,826,940.00 1.97% - -
10,000,020.00 1.33% - -
44,137,434.10 5.87% - -
752,456,491.00 100.00% 771,900,000.00 100.00%

[2006-03-28]
[2006-04-13]
[2006-06-20]
[2006-06-28]
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