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2006 6 30 2005 12 31

480,033,843.71 110,152,587.79

41,656,462.46 20,892,045.07

1,685,882.91 381,465.52

0.00 2,399,704.01

249,997.50 0.00

15,938,301.43 10,284,336.15

57,560,000.00 0.00

3,592,285,162.02 2,577,245,798.37

2,686,561,195.16 2,363,350,103.60

1,004,454,981.09 731,953,945.60

1,008,814,492.11 730,154,737.55

25,584,000.00 0.00

28,608,002.63 0.00

0.00 0.00
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0.00 0.00
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35,684.60 0.00
750,000.00 750,000.00
155,800,000.00 0.00
367,944.66 220,000.00
335,361,151.16 68,176,014.85
3,000,000,000.00 3,000,000,000.00
898,340,453.21 215,694,902.82
986,110,697.38 169,438,964.84
4,884,451,150.59 3,385,133,867.66
5,219,812,301.75 3,453,309,882.51
1.6282 1.1284
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2006 1 1 6 30 2005 1 1 6 30
943,206,248.62 77,951,112.39
-1,037,326.58 2,088,950.37
26,808,414.16 0.00
12,670,510.07 11,860,396.08
1,503,540.34 1,719,097.25
38,071,256.24 46,709,873.49
361,290.42 0.00
0.00 14,623.07
1,021,583,933.27 140,344,052.65
30,054,726.90 23,229,934.38
5,009,121.17 3,871,744.58
1,413,923.84 42,873.97
434,428.65 324,456.44
168,603.31 168,603.31
49,588.57 69,588.57
29,752.78 29,752.78
36,912,200.56 27,469,009.37
984,671,732.71 112,875,043.28
682,645,550.39 -54,128,637.68
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846,469  5,722,130.44  8,693,236.63 2006-9-23
6,784,000 20,894,720.00 20,894,720.00 2006-7-5
4,479,919 13,798,150.52 13,798,150.52 2006-10-5
4,479,919 13,798,150.52 13,798,150.52 2007-1-5

116,373 861,160.20  2,050,492.26 2006-9-19

34,423 550,768.00  1,403,425.71 2006-9-27

246,417  1,798,844.10  3,282,274.44 2006-9-27

57,423,923.78  63,920,450.08
B.
2006 6 30
600641 5,599,959 28,186,659.34 32,311,763.43 5.77 2006-4-5 2006-7-26 6.23
000157 6,880,000 58,161,230.14 95,219,200.00 13.84 2006-5-29 2006-7-14 10.88
86,347,889.48 127,530,963.43
2
()
)
1 3,592,285,162.02 68.82%
2 1,004,454,981.09 19.24%
3 25,584,000.00 0.49%
4 521,690,306.17 10.00%
5 75,797,852.47 1.45%
5,219,812,301.75 100.00%
()
)
B 296,540,610.95 6.07%
C 1,401,894,521.69 28.70%
co 138,892,029.44 2.84%

13



e REEIRFIRAT 2006

HUAANFUNDMANAGEMENT CO.,LTO.

C1 339,446,924.19 6.95%
C2 1,564,200.00 0.03%
C4 267,832,650.64 5.48%
C5 92,152,000.00 1.89%
C6 236,730,194.82 4 .85%
C7 303,730,040.21 6.22%
C8 20,776,082.39 0.42%
C99 770,400.00 0.02%
D 227,077,392.00 4 .65%
F 734,197,891.58 15.03%
G 342,733,099.31 7.02%
H 34,272,000.00 0.70%
I 176,260,621.04 3.61%
J 354,369,163.43 7.26%
K 24,939,862.02 0.51%
3,592,285,162.02 73.55%
()
1 600009 G 26,990,000 387,306,500.00 7.93%
2 000402 G 38,990,000 322,057,400.00 6.59%
3 000089 G 39,999,999  222,799,994.43 4 _56%
4 600851 G 52,799,999  206,447,996.09 4.23%
5 600456 G 4,080,000 191,760,000.00 3.93%
6 600011 G 35,800,000 181,864,000.00 3.72%
7 600271 G 6,080,000 181,366,400.00 3.71%
8 600309 G 12,180,000 177,706,200.00 3.64%
9 600588 G 7,288,800 150,440,832.00 3.08%
10 600132 5,555,500 135,609,755.00 2.78%
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01 600009 527,052,679.55 15.57%
02 600028 275,853,949.41 8.15%
03 600050 241,183,282.79 7.12%
04 600011 226,316,818.07 6.69%
05 000089 190,549,563.66 5.63%
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06 600795 177,182,973.48 5.23%
07 600588 G 162,370,216.36 4.80%
08 600000 G 130,421,659.85 3.85%
09 600475 G 127,193,788.90 3.76%
10 600320 G 119,642,341.61 3.53%
11 000983 G 119,218,311.28 3.52%
12 600132 115,851,683.79 3.42%
13 000866 113,210,082.24 3.34%
14 600269 G 103,042,559.92 3.04%
15 000402 G 95,196,019.25 2.81%
16 600123 G 90,611,143.12 2.68%
17 000755 G 86,907,132.16 2.57%
18 600456 G 85,922,760.50 2.54%
19 600630 G 60,753,600.49 1.79%
20 000157 57,992,209.79 1.71%
01 600050 G 479,807,657.81 14 .17%
02 600320 G 352,353,115.77 10.41%
03 600028 277,386,075.79 8.19%
04 000866 259,712,102.37 7.67%
05 600009 G 220,243,343.91 6.51%
06 000402 G 215,556,131.60 6.37%
07 600309 G 210,401,151.23 6.22%
08 600008 G 160,889,360.91 4.75%
09 600795 155,934,622.18 4.61%
10 600348 G 137,502,145.67 4.06%
11 000060 G 131,231,602.75 3.88%
12 600456 G 129,918,981.98 3.84%
13 600269 G 128,048,583.42 3.78%
14 000157 118,732,063.04 3.51%
15 600123 G 118,214,348.76 3.49%
16 000933 G 117,184,982.41 3.46%
17 600475 G 113,521,879.36 3.35%
18 600002 103,237,220.29 3.05%
19 600688 73,635,536.44 2.18%
20 600271 G 69,825,669.02 2.06%
21 000983 G 67,787,453.25 2.00%
2
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3 0.00 0.00%
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1 010103 21 1,093,860 110,414,228.40 2.26%
2 020011 02 11 1,000,000 91,510,000.00 1.87%
3 010010 20 835,860 83,886,909.60 1.72%
4 010308 03 848,380 82,632,212.00 1.69%
5 010112 21 737,510 73,212,617.70 1.50%
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1
)
1 580005 HXB1 2,080,000 25,584,000.00 0.52%
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1,573,184.49

55,555.56
57,142 .86
0.00
249,997.50
15,938,301.43
57,560,000.00
363,670.63
75,797,852.47

) )

)
1,800,000 0.00
1,740,000 0.00
2,610,000 0.00

2,771,175 38,172,564.94

)
82,670 -
36,288.86 -
1,591,191,198 53.04%
1,408,808,802 46.96%

)
291,941,179 9.73%
277,344,066 9.24%
183,871,683 6.13%
80,452,270 2.68%

60,137,173 2.00%
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6 39,088,334 1.30%
7 38,418,261 1.28%
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0 1
1 0
1 0
0 1
1 1
(1).
2 503,443,878.11 5.22%  393,947.37 5.06%
1 1,599,943,363.58 16.58% 1,307,614.89  16.81%
1 1,044,893,258.65 10.83%  855,641.85  11.00%
1 675,294,481.38 7.00%  553,739.39 7.12%
2 1,050,546,208.53 10.89%  832,762.88  10.71%
2 1,237,225,450.48 12.83%  987,405.13  12.69%
1 1,032,401,171.44 10.70%  807,865.40 10.39%
1 1,120,559,177.77 11.62%  914,407.61 11.76%
2 1,382,672,328.17 14.33% 1,124,708.23 14.46%
1 0.00 0.00% 0.00 0.00%
14 9,646,979,318.11 100.00% 7,778,092.75 100.00%
2).-
0.00  0.00% 0.00  0.00% 0.00  0.00%
279,060,364.80  43.65%  150,000,000.00  7.12% 34,883,043.69  46.79%
66,237,552.00  10.36%  50,000,000.00  2.37% 0.00  0.00%
0.00  0.00% 0.00  0.00% 0.00  0.00%
4,824,095.90  0.75%  892,700,000.00  42.35% 27,963,456.36  37.51%
73,143,730.30  11.44%  725,000,000.00  34.40% 11,698,902.46  15.69%
0.00  0.00% 0.00  0.00% 0.00  0.00%
153,209,740.60  23.96%  290,000,000.00  13.76% 0.00  0.00%
62,909,224.80  9.84% 0.00  0.00% 0.00  0.00%
0.00  0.00% 0.00  0.00% 0.00  0.00%
639,384,708.40 100.00% 2,107,700,000.00 100.00% 74,545,402.51 100.00%
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