ERESEIERRAT 180

HUAANFUNDMANAGEMENT CO.,LTO.

2006

180

2006



ERESEIERRAT 180

HUAANFUNDMANAGEMENT CO.,LTO.

2006

AN AN AN AN AN

AN AN AN AN~ —~ A~~~

AN NN AN AN NN N

N N N N N N

N N N N N SN N N N

N N N N N N N NS



ERESEIERRAT 180

HUAANFUNDMANAGEMENT CO.,LTO. 2006
, 2007
23
()
180

180ETF
510180
160405
2006 4 13
83,022,674.00
2006 5 18

()



ERESEIERRAT 180

HUAANFUNDMANAGEMENT CO.,LTO.

2006

(

(

(

(

)

)

)

)

360
360
38
200120

021-58881111

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

25

100032

010-67595104
010-66275853
yindong@ccb.cn

http://www.huaan.com.cn
360

202

180

11

180

38
2 37

38



ERBESERRARAF 180
HUAANFUNDMANAGEMENT CO.,LTO.

2006
27 22

()

2006 4 13
2006 12 31

164,970,904.01

1.1177

80,868,240.99

0.9741

399,827,256.44

4.816

1.812

35.70%

81.63%

81.63%

2006 5 10

0.37268313
= X

1.00

()

50.27% 1.46% 48.82% 1.46% 1.45% 0.00%
52.33% 1.40% 50.45% 1.42% 1.88% -0.02%

81.63% 1.48% 87.32% 1.53% -5.69% -0.05%



EZEEERRIIRATR 180

HUAAN FUND MANAGEMENT GO LTD.
2006

180ETF
2006/4/13---2006/12/31

90.00%

70.00% ,\/f
50.00% M
30.00%

=4 e

_10-00% Il Il Il Il Il Il Il Il Il Il
2006-4- 2006-5-9 2006-6-4 2006-6- 2006-7-  2006-8- 2006-9- 2006-10- 2006-11- 2006-12- 2006-12-
13 30 26 21 16 12 7 3 29
— 180ETF —
! 2006 4 13 2006 5 18
95
3
C
180ETF
100.00%
80.00%
60.00%
40.00%
20.00%
0.00%
2006 4 13 ( ) 2006 12 31
O 180ETF =




EEREEERRRAT

3 < 180
HUAANFUNDOMANAGEMENT CO.,LTO. 2006
()
10
2006 4 13
2006 12 31 0.450
0.450
()
1
[1998]20 1998
6 1.5
2006 12 31
4 A
180ETF 7
265.61 1.98
2
1998 2004
The Vanguard Group
2004 7
180ETF
MBA 8
2001
MSCI A 180ETF
()
180

180



EEREEERRRAT

3 < 180
HUAANFUNDMANAGEMENT CO.,LTO. 2006
()
2006 12 31 4.816
1.812 81.63% 2006 S5 18
2006 12 31 60.04% 180
55.32% 180
0.089% 2.9% 180
99.84%
2006 4 13 5 10
5 18
14
8.8%
180ETF 2006 5 18 12 31
13
180ETF 2006 11 22
10 0.45 12 31
99%
180ETF 180
180
A
- 2006 180ETF
2007 180ETF
180ETF

()



EEREEERRRAT

180
HUAANFUNOMANAGEMENT CO.,LTO. 2006
1
2
3
4
180
180
180 180ETF
180ETF
180ETF

180ETF

(2007) 20210



EEREEERRRAT

HUAANFUNDMANAGEMENT CO.,LTO.

180

2006

(

)

2006 12 31

2,212,470.
105,780.

0.
2,375,217.
0.

658.

0.

0.
395,418,228.
247,404,265.
.00
.00
.00
.00
.00
.00

O O O O o o

74
73
00
63
00
32
00
00
48
28

0.00

400,112,355.

90

0.

0.
154,597.
30,919.
35,711.
7,870.
56,000.

00
00
82
58
26
80
00

285,099.

46

222,770,157.
96,188,858.
80,868,240.

11
34
99

10

399,827,256.

44



EEREEERRRAT

HUAANFUNDMANAGEMENT CO.,LTO.

180
2006

(

(

(

)

)

)

400,112,355.90

4.816

2006 4 13 2006 12 31

148,600,155.72
0.00
7,935,422.18
0.00
533,694.75
10,237,359.87
0.00

76,977.60

167,383,610.12

1,695,710.08
339,141.96
0.00
377,854.07
240,000.00

56,000.00
70,000.00

2,412,706.11

164,970,904.01

148,015,174.20
312,986,078.21

2006 4 13 2006 12 31
164,970,904.01
0.00
-80,312,640.74

84,658,263.27

3,790,022.28
80,868,240.99

2006 4 13 2006 12 31
1,072,822,105.00

11



EEREEERRRAT

3 < 180
HUAANFUNOMANAGEMENT CO.,LTO. 2006
164,970,904.01
148,015,174.20
312,986,078.21
119,768,292.43
-1,101,959,196.92
-982,190,904.49
-3,790,022.28
399,827,256.44
()
1
2.
1
180
2
1 12 31
2006 4 13 ( ) 2006 12 31
3
4
5
0]

(i1)

12



EEEEEERRAR

180
HUAANFUNDMANAGEMENT CO.,LTO. 2006
( )
(iii) I
(iv)
( )
e )
V)
6
(i)
I
I« )
(i)
( )
,
8 I« )
9

13



EEREEERRRAT

HUAANFUNDMANAGEMENT CO.,LTO.

180

2006

10

11 /C )

Ic )
I

1)
1)

12

/( )

13

14

I

0.5%

0.1%

100

/(



ERESEIERRAT 180

HUAANFUNDMANAGEMENT CO.,LTO.

E

15

2006
15
[2002]128
[2004]78
[2005]11 )
[2005]102
[2005]103
50% 20%
0.1%
3.
4,
D).
C )
« )
« )
).
).
4.
(5).
(6).
1
0.5%
H=E x0.5% +
H



ERESEIERRAT 180

HUAANFUNDMANAGEMENT CO.,LTO.

2006
1,695,710.08
2
0.1%
H=E x0.1% +
H
E
339,141.96
.
2006 12 31
2,212,470.74 282,326.62
5.
(1)
()
600875 32,629 530,863.09 884,245.90 06/12/20 07/2/5
530,863.09 884,245.90
2) 2006 12 31
()
600786 S 06/12/20 28.90 07/2/13 30.35 42,500 1,028,270.47 1,228,250.00
1,028,270.47 1,228,250.00
3)
()
)
1 395,418,228.48 98.83%
2 0.00 0.00%
3 2,318,251.47 0.58%
4 2,375,875.95 0.59%

16



ERESEIERRAT 180

HUAANFUNDMANAGEMENT CO.,LTO.

2006
400,112,355.90 100.00%
)
1
)

1,037,157.00 0.26%
B 26,881,343.03 6.72%
127,269,391.66 31.83%
Co 23,045,896.44 5.76%
C1 4,146,254.00 1.04%
C4 11,484,887.51 2.87%
C5 5,452,175.25 1.36%
C6 45,248,094.28 11.32%
C7 30,056,594.11 7.52%
C8 6,309,450.28 1.58%
C99 1,526,039.79 0.38%
D 27,207,323.78 6.80%
E 1,925,677.04 0.48%
F 38,050,806.47 9.52%
G 22,813,303.20 5.71%
H 11,515,462.93 2.88%
I 110,963,352.43 27.75%
J 9,030,666.68 2.26%
K 4,422,329.68 1.11%
L 5,688,004.70 1.42%
M 8,207,209.88 2.05%
395,012,028.48 98.80%

2

)
406,200.00 0.10%
406,200.00 0.10%
()
1
) )

1 600036 1,988,000 32,523,680.00 8.13%
2 600016 2,514,600 25,648,920.00 6.42%
3 600019 1,989,402 17,228,221.32 4.31%
4 600050 3,237,868 15,120,843.56 3.78%

17



ERESEIERRAT 180

HUAANFUNDMANAGEMENT CO.,LTO.

2006

5 600030 513,347 14,055,440.86 3.52%

2
() ¢ )
1 600438 30,000 406,200.00 0.10%
http://www.huaan.com.cn
()
1 2
()

1 600036 70,169,482.62 17.55%
2 600050 46,184,199.77 11.55%
3 600016 46,015,700.25 11.51%
4 600900 44,304,541.91 11.08%
5 600000 26,984,180.32 6.75%
6 600028 26,523,600.23 6.63%
7 600519 25,226,647.44 6.31%
8 600030 22,341,987.38 5.59%
9 600009 22,134,383.86 5.54%
10 600320 19,551,436.84 4.89%
11 600005 18,399,906.84 4.60%
12 600832 15,482,838.53 3.87%
13 600887 14,593,377.18 3.65%
14 600177 14,340,484 .44 3.59%
15 600018 12,471,363.18 3.12%
16 600688 S 12,210,835.01 3.05%
17 600104 12,193,502.86 3.05%
18 600583 12,062,761.34 3.02%
19 600694 11,797,795.05 2.95%
20 600309 11,772,549.82 2.94%
21 600037 11,185,770.80 2.80%
22 600019 10,134,910.40 2.53%
23 600795 8,971,325.74 2.24%
24 600001 8,942,950.12 2.24%
25 600717 8,610,721.50 2.15%
26 600188 8,493,617.20 2.12%
27 600879 8,387,906.69 2.10%

18



EEREEERRRAT

180
HUAANFUNDODMANAGEMENT CD.,LTO. 2006
28 600642 8,351,569.68 2.09%
29 600269 8,334,097.04 2.08%
30 600362 8,312,822.02 2.08Y%
31 601398 8,241,598.04 2.06%
32 600026 8,195,866.18 2.05%
33 600690 8,163,409.55 2._04%
)
1 600006 21,549,764.89 5.39%
2 600660 20,979,902.20 5. 25Y%
3 600050 18,031,158.18 4.51%
4 600839 17,761,242.82 4. 44%
5 600008 11,657,279.47 2.92%
6 600519 10,423,865.47 2_61%
7 600269 5,369,711.22 1.34%
8 600368 3,441,291.07 0.86%
9 600569 3,386,252.00 0.85Y%
10 600036 2,949,633.82 0.74%
11 600186 2,821,883.67 0.71%
12 600060 2,621,603.60 0.66Y%
13 600705 S*ST 2,546,327.97 0.64%
14 600028 2,473,438.08 0.62%
15 600825 2,432,180.82 0.61%
16 600088 2,129,142.54 0.53%
17 600808 2,086,876.17 0.52%
18 600663 1,888,542.26 0.47%
19 600220 1,765,887.62 0.44%
20 600001 1,737,482.35 0.43%
2
¢ )

1,033,607,778.95
114,414,350.00
200,784,907.67
1,033,702,948.00

1,480,873.23

()

19




EEREEERRRAT

180
HUAANFUNDMANAGEMENT CO.,LTO. 2006
()
()
()
)
1 2,375,217.63
2 658.32
3 0.00
2,375,875.95
) )
1 580004 JTB1 322,000 0.00
2 580991 JTP1 16,200 0.00
3 580007 CwB1 976,408 0.00
4 580990 JCP1 915,936 0.00
5 580008 JTB1 72,352 0.00

20



ERESEIERRAT 180

HUAANFUNDMANAGEMENT CO.,LTO.

2006
6 580009 CwB1 53,489 0.00
()
2006 12 31
1,653
50,225.45
()
2006 12 31
)
66,054,743.00 79.56%
16,967,931.00 20.44%
)
2006 12 31
)
1 19,411,406.00 23.38%
2 18,634,669.00 22 .45%
3 14,446,577.00 17.40%
4 7,866,615.00 9.48%
> 2 2,057,936.00 2.48%
6
1,287,600.00 1.55%
7 1,061,044.00 1.28%
8 818,628.00 0.99%
9 657,970.00 0.79%
10 558,000.00 0.67%
)

1,072,822,105.00
1,072,822,105.00
672,999,431.00
36,000,000.00
352,800,000.00
83,022,674.00

o Ol B~ WN B

21



EEREEERRRAT

HUAANFUNDMANAGEMENT CO.,LTO.

180

2006

N

1
(1). 2006 2 15

(2). 2006 5 27

(3).2006 8 19

(4).2006 10 17

(5).2006 11 7

(6).2007 3 14

(7). 2007 3 22

22

180
180

180



ERESEIERRAT 180

HUAANFUNDMANAGEMENT CO.,LTO.

2006
2
2006 7 27
2006 10 20
2006
2006 7
10
2006-11-22 2006-11-23 2006-11-29 0.45
56,000
Q).
() ) ()
1,231,971,341.13 100.00% 1,010,215.42 100.00% 7,936,037.14 100.00%
1,231,971,341.13 100.00% 1,010,215.42 100.00% 7,936,037.14 100.00%
).
(@)
@)
A3)
4)

23



EEREEERRRAT

24

3 < 180
HUAANFUNDODMANAGEMENT CD.,LTO. 2006

®)

(€H)

(2)

€)

C)
)

). 2006 4 4

). 2006 4 14 2006 4

13

). 2006 5 8 2006 5 10

4). 2006 5 12

(5). 2006 5 15 2006 5 18
(6). 2006 6 20 “ ”
™. 2006 6 20

(8). 2006 6 30

). 2006 7 18

(10). 2006 25

(11). 2006 14



EEREEERRRAT

HUAANFUNDMANAGEMENT CO.,LTO.

180

2006

(12).

(13).
(14).

(15).
(16).

2. 2006

12

28

2006

2006
2006

2007

2007

11 9

11 18
12 29

3 15

25



EEREEERRRAT

26

3 < 180

HUAANFUNDOMANAGEMENT CO.,LTO. 2006
1 180
2 180
3 180
4 180
5
6
7
8

http://www.huaan.com.cn

2007 3 31



