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10.54%
35.02%
50.73%
65.71%
47.01%

62.83%

4.47%
3.65%
2.84%
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1.95%
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0.2290
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2006
HUAANFUNDMANAGEMENT CO.,LTO.
()
2006 6 30 2005 12 31
14,156,672.26 23,800,802.71
1,577,391.85 571,733.51
647,573.43 848,780.49
0.00 2,156,692.31
702,773.46 0.00
4(1) 1,757,228.01 1,734,929.65
0.00 0.00
545,066,398.42 342,756,076.47
407,935,139.98 325,432,689.63
143,423,781.60 96,311,946.20
143,483,914 .91 95,869,962.33
1,353,000.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
708,684,819.03 468,180,961.34
7,908,412.36 3,352,120.45
815,917.27 564,797.00
135,986.18 94,132.82
4(3) 760,874.88 379,811.48
0.00 0.00
0.00 0.00
4(4) 263,200.00 263,200.00
0.00 0.00
4(5) 173,560.90 50,000.00
10,057,951.59 4,704,061.75
500,000,000.00 500,000,000.00
138,424,125.13 17,765,370.71
60,202,742.31 -54,288,471.12
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(

(

)

)

2006
HUAAN FUND MANAGEMENT GO LTD.
698,626,867.44 463,476,899.59
708,684,819.03 468,180,961.34
1.3973 0.9270

4(6)
4(7)

4(8)

3(3)
3(3)

4(9)

2006 1 1 6 30

2005 1 1 6 30

110,550,500.84 -28,703,342.00
-291,833.53 188,527.58
2,030,506.48 0.00
1,642,823.95 1,441,984.04
72,537.93 192,774.94
5,526,693.33 5,002,377.27
0.00 0.00

0.00 6,836.37
119,531,229.00 -21,870,841.80
4,110,731.66 3,282,506.49
685,121.89 547,084.47
59,904.37 69,610.96

0.00 0.00
184,257.65 165,279.15
29,752.78 29,752.78
119,012.93 119,012.93
24,795.19 4,795.19
5,040,015.57 4,064,481.07
114,491,213.43 -25,935,322.87
120,658,754.42 -5,288,648.85
235,149,967.85 -31,223,971.72

2006

11 6 30 2005 1 1 6 30
114,491,213.43 -25,935,322.
-54,288,471.12 -43,781,066.

10

87
26
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2006

()

()

Q).

60,202,742 .31

-69,716,389.13

0.00
60,202,742.31

0.00
-69,716,389.13

2006 1 1 6 30 2005 1 1 6 30
463,476,899.59 452,808,102.33
114,491,213.43 -25,935,322.87
120,658,754.42 -5,288,648.85
235,149,967.85 _31,223,971.72

0.00 0.00
698,626,867.44 421,584,130.61
2004 7 1
3
3
4

11
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¢ )
¢ )
(2)-
2006 1-6
2005 1-6
2006 1-6
2005 1-6
2006 1-6
2005 1-6
3)-
1.5%
20%
H=Ex 15%+
H
E
4,110,731.66 2005 1
6 30  3,282,506.49
0.25%

H=E x0.25% +
H
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2006
HUAANFUNDMANAGEMENT CO.,LTO.
E
685,121.89 2006 1 1
6 30 547,084.47
2006 6 30
14,156,672.26 20056 6 30 18,320,697.52 2006
1-6 60,315.62 2005
1-6 181,430.07
(4).
1
2006 1-6
6,318,119 1.26 0.00 0.00 6,318,119 1.26
2005 1-6
2,000,083 0.40 - --- 2,000,083 0.40
2
4,
.
20060 6 30
10,575.41
678.96
1,745,973.64
1,757,228.01
2.

20060 6 30
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HUAANFUNDMANAGEMENT CO.,LTO.

2006

3).

4).

).

(6).

(-

137,131,258.
-60,133.
1,353,000.
138,424,125.

2006 6 30

32,725.
318,545.
154,247.
208,082.

31,723.

15,550.
760,874.

20060 6 30

250,000.
13,200.
263,200.

20060 6 30

119,012.
24,795.
29,752.

173,560.

2006 1 1 6 30

770,222,140.
659,028,662.

642,977.
110,550,500.

2006 1 1 6 30

63,934,434.
62,509,337.

14

44
31
00
13

28
10
82
52
30

86
88

00
00
00

93
19
78
90

91
14
93
84

21
16
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2006

(8).

2006

).

2006

(10).

(11).

1)

504,000 1,552,320.00 1,552,320.00
1,552,320.00 1,552,320.00

15

2006

2006

1,

716,930.58

-291,833.53

6

0.00
0.00

6 30
29,752.78
119,012.93
24,795.19
780.90
9,120.00
500.00
295.85
184,257.65

6 30

566,356.76

2006-7-5

30
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HUAANFUNDMANAGEMENT CO.,LTO.

000157 2,198,644 17,753,375.7130,429,232.96 13.84 2006-5-272006-7-14 10.88
(@)
()
)
1 545,066,398.42 76.91%
2 143,423,781.60 20.24%
3 1,353,000.00 0.19%
4 15,734,064.11 2.22%
5 3,107,574.90 0.44%
708,684,819.03 100.00%
()
)
A 1,406,244.69 0.20%
B 26,646,523.84 3.81%
C 433,244,420.75 62.01%
Co : 29,216,266.40 4.18%
C1 14,306,576.00 2.05%
C4 9,749,400.00 1.40%
C5 60,256,386.17 8.62%
C6 22,803,802.12 3.26%
C7 275,584,237.21 39.45%
C8 21,327,752.85 3.05%
F 35,309,923.55 5.05%
G 23,108,522.50 3.31%
H 1,900,347.75 0.27%
I 12,841,320.00 1.84%
K 10,609,095.34 1.52%

545,066,398.42 78.02%

()
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EEREEERRRAT

2006
HUAANFUNDMANAGEMENT CO.,LTO.
002021 7,650,000 57,375,000.00 8.21%
002028 2,289,999 49,807,478.25 7.13%
002025 1,350,829 34,797,355.04 4.98%
000680 G 6,500,000 34,255,000.00 4.90%
000157 2,198,644 30,429,232.96 4.36%
000625 G 4,327,364 23,194,671.04 3.32%
000063 G 805,175 23,108,522.50 3.31%
002023 1,720,000 21,689,200.00 3.10%
600875 G 1,240,026 21,216,844.86 3.04%
002049 1,801,111 17,452,765.59 2.50%
000858 G 1,100,000 16,203,000.00 2.32%
000410 G 1,120,000 15,288,000.00 2.19%
000927 2,250,000 14,895,000.00 2.13%
600302 G 3,000,000 13,320,000.00 1.91%
600479 G 1,348,123 13,157,680.48 1.88%
600519 G 274,310 13,013,266.40 1.86%
600123 G 950,000 12,198,000.00 1.75%
000933 G 1,196,788 11,584,907.84 1.66%
600030 G 710,000 11,289,000.00 1.62%
600054 G 912,218 10,609,095.34 1.52%
600009 G 715,033 10,260,723.55 1.47%
600851 G 2,613,600 10,219,176.00 1.46%
000825 G 1,300,000 8,190,000.00 1.17%
002045 917,098 8,006,265.54 1.15%
600089 G 572,315 7,388,586.65 1.06%
600309 G 500,000 7,295,000.00 1.04%
002007 311,857 6,926,343.97 0.99%
600001 G 1,608,464 6,240,840.32 0.89%
600031 G 320,000 4,486,400.00 0.64%
600660 G 500,000 4,100,000.00 0.59%
000726 G 535,000 4,087,400.00 0.59%%
600183 G 354,835 3,928,023.45 0.56%
600717 G 400,000 3,360,000.00 0.48%
000039 G 200,000 3,234,000.00 0.46%
600348 G 217,600 2,863,616.00 0.41%
000783 520,000 2,454,400.00 0.35%
000061 G 201,095 1,900,347.75 0.27%
601988 504,000 1,552,320.00 0.22%
000663 210,201 1,406,244.69 0.20%
000661 219,740 1,243,728.40 0.18%
600801 G 169,765 1,038,961.80 0.15%
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002028
000933
000063
000625
600036
000680
002025
000157
600348
600123
600050
000825
000927
000858
600973
000792
600216
002049
600009
600309
000410
002041
600028
002023
600479
600372
600875
600030
002021
000783
000898
600900
600710
600302

002041
000157
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37,813,151.
31,145,480.
26,196,735.
24,353,108.
24,063,824.
23,716,549.
23,241,357.
21,701,059.
21,631,049.
20,755,002.
20,238,890.
20,211,858.
20,178,606.
19,894,154.
.54
17,807,419.
16,617,758.
16,412,451.
15,921,146.
15,068,234.
13,686,780.
13,574,034.
13,231,808.
12,808,817.
12,169,152.
12,132,451.
11,279,655.
11,251,974.
10,810,974.
10,428,897.
10,384,824.
10,224,872.
10,095,507.

9,476,610.

19,212,338

40,482,795.
37,244,609.

83
62
78
66
31
82
04
66
16
66
25
74
72
58

81
26
32
83
40
45
70
02
97
91
45
63
52
80
54
34
64
78
89

03
54
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.16%
-12%
.65%
-25%
-19%
-12%
-01%
.68%
.67%
.48%
.37%
.36%
-35%
-29%
-15%
.84%
-59%
.54%
-44%
.25%
-95%
-93%
.85%
. 76%
.63%
.62%
-43%
-43%
-33%
.25%
-24%
.21%
.18%
-04%

.73%
-04%
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2006
HUAANFUNDMANAGEMENT CO.,LTO.
3 600348 G 36,091,785.33 7.79%
4 600216 G 32,765,050.64 7.07%
5 000825 G 28,289,548.83 6.10%
6 600036 G 26,071,926.45 5.63%
7 600438 G 25,130,049.40 5.42%
8 000933 G 22,614,956.92 4.88%
9 000792 G 21,524,883.85 4.64%
10 600973 G 20,451,976.32 4.41%
11 600153 G 20,228,022.26 4.36%
12 600050 G 19,054,999.42 4.11%
13 600028 18,383,082.68 3.97%
14 002037 18,006,450.51 3.89%
15 600580 G 17,634,578.49 3.80%
16 002023 17,235,941.29 3.72%
17 600710 G 16,425,631.83 3.54%
18 002025 15,830,311.54 3.42%
19 600583 G 15,521,263.50 3.35%
20 002045 15,208,440.53 3.28%
21 600875 G 14,743,876.88 3.18%
22 600309 G 14,014,558.48 3.02%
23 600475 G 13,391,198.32 2.89%
24 600372 13,272,666.91 2.86%
25 600123 G 11,603,716.82 2.50%
26 600512 G 11,547,491.42 2.49%
27 600660 G 11,266,701.43 2.43%
28 000898 G 11,089,645.91 2.39%
29 000858 G 10,071,529.57 2.17%
30 002021 9,991,389.52 2.16%
31 000927 9,978,190.41 2.15%
32 600302 G 9,888,140.94 2.13%
33 600900 G 9,876,757.11 2.13%
34 600795 9,796,342.34 2.11%
2
742,097,469.25
770,222,140.91
* 566,356.76
()
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2006

g1 b W N
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A w DN

(

(

(

(

)

)

)

)

010010
010103
010214
050404
040217

580005

20
21
02
05
04

04
17

HXB1

108,313,781.60
35,110,000.00
143,423,781.60

¢ )
370,190

299,190
264,000
250,000
100,000

110,000

20

)
37,152,268.40

30,200,238.60
26,508,240.00
24,990,000.00
10,120,000.00

)
1,353,000.00

(

15.50%
5.03%
20.53%

5.32%
4.32%
3.79%
3.58%
1.45%

0.19%

)
548,792.94

50,000.00
48,780.49
0.00
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(

2006
HUAANFUNOMANAGEMENT CO.,LTO.
5 702,773.46
6 1,757,228.01
3,107,574.90
4
) ()
1
5
)
1 580005 HXB1 110,000 0
2 580993 HXP1 165,000 0
3 580990 JCP1 391,872 0
)
22,781 -
21,948.11 -
350,456,734 70.09%
149,543,266 29.91%
)
1 49,898,325 9.98%
2 48,729,193 9.75%
3 48,475,691 9.70%
4 36,515,838 7.30%
5 19,238,244 3.85%
6 16,494,037 3.30%
7 2
13,929,172 2.79%
DEUTSCHE BANK
AKTIENGESELLSCHAFT 11,211,527 2.24%
9 CITIGROUP GLOBAL
MARKETS LIMITED 9,924,939 1.98%
10
8,168,591 1.63%

)
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2006
HUAANFUNDMANAGEMENT CO.,LTO.
()
1
2006 2 15
2006 5 27
2006 8 19
2
()
()
()
() , :
()
()
1.
- 1
2.
).
1 99,087,456.62 6.56% 81,209.88  6.72%
1 345,781,230.31  22.90%  270,576.49  22.40%
1 387,984,180.47  25.69%  303,601.65 25.13%
1 322,846,314.89  21.38%  262,519.88  21.73%
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HUAANFUNDMANAGEMENT CO.,LTO.

1
1
6

).

3,954,994.40
0.00

0.00
112,253,775.40
21,968,035.80
26,188,468.50
164,365,274.10

1)

2)

0O NO Ord WDN -

167,702,792.64
186,793,547.01

137,214.17
152,775.12

1,510,195,521.94

2.41%
0.00%
0.00%
68.30%
13.37%
15.93%

108,000,000.00
7,900,000.00
13,000,000.00

1,537,313.86
493,350.00

100.00%

128,900,000.00 100.00% 2,030,663.86

http://www_huaan.com.cn
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11.36%
12.65%
1,207,897.19 100.00%

0.00%
0.00%
0.00%
75.70%
24 30%
0.00%
100.00%



