e REEIRFIRAT MSCI A

HUAANFUNDMANAGEMENT CO.,LTO.

2006

MSCI A

2006



e REEIRFIRAT MSCI A

HUAANFUNDMANAGEMENT CO.,LTO.

2006




e REEIRFIRAT MSCI A

HUAANFUNDMANAGEMENT CO.,LTO.

2006

, 2007 3
23

MSCI A
A
040002
160402

2002 11 8
520,760,979.21

MSCI A

95%

2 MSCI A



e REEIRFIRAT MSCI A

HUAAN FUND MANAGEMENT CO.,LTD.
2006

2006 1 1 2006 1 15

95%* 180 +5%*
2006 1 16 95%
x MSCI A + 5%x
360 38
360 2 37
38
200120

021-58881111

021-68863414
fengying@huaan.com.cn
40088-50099 021-68604666

55
55
100032

010-66106912
010-66106904
songyun. jiang@icbc.com.cn



EEREEERRRAT

_ b MSCI A
HUAANFUNDOMANAGEMENT CO.,LTO. 2006
http://www.huaan.com.cn
360 38
202 11
360 38
2006 2005 2004
416,895,175.52 22,753,380.83 34,272,305.09
0.4589 0.0111 0.0239
262,311,066.23 -197,484,404.31 -195,018,632.32
0.5037 -0.1142 -0.1092
979,872,398.98 1,531,760,051.11 1,591,321,034.13
1.882 0.886 0.891
39.36% 1.28% 2.46%
121.21% -0.56% -8.90%
119.55% -0.75% -0.19%
43.88%  1.33% 43.30% 1.34% 0.58%  -0.01%
44.77%  1.32% 44.05% 1.33% 0.72%  -0.01%
121.21% 1.29% 116.27% 1.32% 494%  -0.03%
100.39%  1.15% 85.30% 1.17% 15.09%  -0.02%
119.55%  1.06% 82.86% 1.10% 36.69%  -0.04%
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e 2006
2006
NSCT A
(2007) 20207
2006 12 31 2005 12 31

31,465,578.91 100,068,029.25
1,540,769.69 1,177,468.18
500,000.00 250,000.00
9,598,145.96 941,937.69
825,957.13 39,097.59
4,496,097.80 733,235.21
0.00 0.00
908,489,488.84  1,437,589,520.84
540,784,096.72  1,497,628,178.11
30,024,000.00 0.00
30,024,000.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
986,940,038.33  1,540,799,288.76
0.00 257,683.28
4,208,475.04 6,026,588.91
796,649.86 1,435,385.31
159,329.96 287,077.06
1,303,184.49 682,503.09
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500,000.00 250,000.00
100,000.00 100,000.00
7,067,639.35 9,039,237.65
520,760,979.21 1,729,244 ,455.42
196,800, 353.54 -214,937,733.70
262,311,066.23 17,453,329.39
979,872,398.98 1,531,760,051.11
986,940,038.33 1,540,799,288.76

2006 2005
382,435,439.41 -25,264,549.43
165,222.99 10,272,145.64
26,876,189.64 14,126,617.52
322,083.30 5,750,004 .48
658,797.30 1,139,429.58
19,932,472.97 39,034,773.59
0.00 0.00
2,559.00 11,954.43
430,392,764.61 45,070,375.81
10,666,849.16 17,774,931.83
2,133,369.87 3,554,986.34
273,161.99 505,671.60
424,208.07 481,405.21
300,000.00 340,000.00
100,000.00 100,000.00
13,497,589.09 22,316,994.98
416,895,175.52 22,753,380.83
427,744,049.39 23,257,989.37
844,639,224 .91 46,011,370.20

2006 2005
416,895,175.52 22,753,380.83
17,453,329.39 -742,002.92
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1,531,760,051.11  1,591,321,034.13
416,895,175.52 22,753,380.83
427,744 ,049.39 23,257,989.37
844,639,224.91 46,011,370.20
985,459,940.89  2,719,547,584.52
-2,345,367,190.38  -2,825,119,937.74
-1,359,907,249.49 -105,572,353.22
-36,619,627.55 0.00
979,872,398.98  1,531,760,051.11
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2005 3 17

2006 12 31 31,465,578.91 (2005
100,068,029.25 )
637,929.65 (2005 1,094,622.10 )
8.

1)

2006 12 31
000423 S 06/12/04 | 13.69 205,100 |1,104,602.56 |2,807,819.00
600786| S 06/12/20 | 28.90 07/02/13[30.35| 60,000 |1,076,760.39 |1,734,000.00
000731 S 06/12/11 | 12.15/07/01/15|12.76| 100,000 | 856,710.02 |1,215,000.00
000554 S 06/12/06 | 5.8107/02/12| 6.10 | 177,162 | 694,094.29 |1,029,311.22
000661/ S 06/12/19 | 5.80/07/01/19| 6.70 | 497,508 |2,802,066.38 |2,885,546.40
000549 S 06/12/19 | 8.90 250,000 | 825,040.14 |2,225,000.00
7,359,273.78 |11,896,676.62
2006 12 31

601628 06/12/28] 07/01/09 18.88 18.88 30,000 566,400.00 566,400.00

)
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HUAANFUND MANAGEMENT CO.LTO. 2006
C 2,885,546.40 0.29%
C8 2,885,546.40 0.29%
F 5,715,000.00 0.58%
I 566,400.00 0.07%
9,166,946.40 0.94%
1.
1 600036 4,150,000 67,894,000.00 6.93%
2 600016 2,950,000 30,090,000.00 3.07%
3 000002 1,900,000 29,336,000.00 2.99%
4 600050 5,200,000 24,284 ,000.00 2.48%
5 600019 2,500,000 21,650,000.00 2.21%
6 600000 900,000 19,179,000.00 1.96%
7 600900 1,950,000 19,051,500.00 1.94%
8 600519 200,000 17,566,000.00 1.79%
9 600028 1,900,000 17,328,000.00 1.77%
10 000858 720,000 16,452,000.00 1.68%
1.
1 600561 900,000 5,715,000.00 0.58%
2 000661 S 497,508 2,885,546.40 0.29%
3 601628 30,000 566,400.00 0.07%
www . huaan.com.cn
1
1 600036 76,253,849.82 4_.98%
2 600028 44 ,795,303.22 2.92%
3 000063 40,797,573.50 2.66%
4 000002 40,678,516.14 2.66%
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5 000933 31,348,309.64 2.05%
6 000858 26,162,582.07 1.71%
7 600472 25,568,186.54 1.67%
8 600016 24,380,945.20 1.59%
9 000157 22,656,803.76 1.48%
10 000039 22,562,738.06 1.47%
11 601988 22,213,550.99 1.45%
12 600009 20,614,004.72 1.35%
13 600050 19,722,660.07 1.29%
14 600426 19,674,076.98 1.28%
15 000402 18,702,770.17 1.22%
16 600881 17,528,335.58 1.14%
17 600000 17,232,839.53 1.13%
18 000401 16,809,232.25 1.10%
19 002007 15,889,998.58 1.04%
20 002025 15,781,168.73 1.03%
1 600036 142,547,591.62 9.31%
2 600050 108,608,959.42 7.09%
3 600028 95,531,120.35 6.24%
4 600900 84,075,454.81 5.49%
5 600019 77,067,723.96 5.03%
6 600016 73,048,179.80 4.77%
7 600309 58,359,539.45 3.81%
8 600009 54,469,282.96 3.56%
9 600000 50,514,644.27 3.30%
10 600519 45,241,910.02 2.95%
11 600005 41,434,298.10 2.71%
12 000157 40,409,103.96 2.64%
13 000002 37,318,249.47 2.44%
14 000933 36,783,523.32 2.40%
15 600018 34,611,425.10 2.26%
16 000063 34,173,271.14 2.23%
17 600660 31,466,169.21 2.05%
18 000402 30,573,460.68 2.00%
19 000858 29,237,974 .57 1.91%
20 600887 27,968,175.45 1.83%
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1 040201 04 01

g~ WwN

1,421,230,087.81*
2,755,751,099.46

7,076,645.24

30,024,000.00 3.06%

30,024,000.00 3.06%
300,000  30,024,000.00 3.06%

500,000.00
0.00
825,957.13
4,496,097.80
9,598,145.96
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15,420, 200.89
4
5
1 580997 CMPL 6,014,351 0.00
2 580996 JTP1 2,103,539 0.00
3 580002 JTB1 698,906 0.00
4 580995 JTP1 698,906 0.00
5 030002 YGC1 528,629 0.00
6 038004 YGP1 555,739 0.00
7 580003 JTB1 941,074 0.00
8 580994 CTPL 393,451 0.00
9 580004 JTB1 169,257 0.00
10 580005 HXBL 286,489 0.00
11 580993 HXPL 429,734 0.00
12 038005 JTP1 540,000 0.00
13 580006 QCB1 100,000 0.00
14 580992 QCP1 700,000 0.00
15 580991 JTP1 1,080,000 0.00
16 580007 CWBL 435,000 0.00
17 038006 yAG] 525,000 0.00
18 580990 JCP1 640,000 0.00
19 038008 JTP1 171,052 0.00
20 580008 JTB1 250,000 0.00
21 580009 CWBL 75,000 0.00
22 580010 CUBL 322,000 225,722.00°
23 031002 GFC1 31,250 24,586.93
24 580011 CUBL 47,700 69,445.66
’ << 2006
>>
CWBL 0.00 225,722.00 GFCL 0.00
24,586.93 CWBL 0.00 69,445 .66

)
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17,348
30,018.50
276,106,846.87 53.02%
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180
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HUAANFUND MANAGEMENT CO.LTO. 2006
10
2006 6 13 2006 6 14 0.50 36,619,627.55
)
100,000.00
)
)
1.
2.
(1).
1 89,167,331.17 2.14% 73,117.10 2.17%
1 210,102,669.71 5.03% 172,283.37 5.11%
1 534,340,879.04 12.80% 418,125.58  12.40%
1 278,825,077.68 6.68% 228,636.40 6.78%
1 862,426 ,405.48 20.66% 674,854.66  20.02%
1 85,917,600.87 2.06% 70,452 .53 2.09%
1 245,971,065.36 5.89% 201,695.61 5.98%
1 800,662,557.83 19.18% 656,538.70  19.48%
1 1,066,991,204.27 25.56% 874,928.13  25.96%
4,174,404,791.41  100.00% 3,370,632.08 100.00%
).
258,629.40 11.31% - - 150,255.00 0.55%
1,167,600.00 51.06% - - 10,638,970.59 39.12%
104,625.00 4.57% - - 901,602.50 3.31%
756,066.45 33.06% - - 3,299,068.08 12.13%
- - - - 4,669,801.27 17.17%
- - - - 7,538,449.39 27.72%
2,286,920.85 100.00% 0.00 0.00% 27,198,146.83  100.00%
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1
M SCI A 180
180
M SCI A
180
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(www.huaan.com.cn)
2.
1 2006 1 12
2005 12
2) 2006 1 14
3) 2006 3 7
4) 2006 4 14
5) 2006 11 1
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6) 2006 12 25
7 2007 1 19
MSCI A
3.
1) 2006 1 23

2) “ ? 2006 6 20
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3) 20060 6 20
2006 6 20
40088-50099
021-68604666
4) 2006 6 28
5) 2006 7 25
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