FRESEEFTMAF ARV A 2006 4 FAE L

HUAAN FUND MANAGEMENT CO.,LTD.

ZIFIUEFREEE
2006 4F 34 4F [ i 25

HEEHN: ZESEHGRAF
EE&EEN: PEIBSRITRGAERAR
ZREW: —OOANFENAZFTNH



ERESEHRRAA

HUAAN FUND MANAGEMENT CO.,LTD.

AT H 4 2006 A AR R

AN
Ju.
+

B TS oottt ettt ettt ettt ettt n et n e 3

B P BBV oottt e et ettt ettt ee et r et st r e e 3
JE e TSRO 3
P o TSR 3
I e 1) NPT 4
R e e = NPT 4
B T EE oottt ettt ettt ettt et ettt et et et ee et eeneeen 4
LT TR 1/ L1 OO 4

BB R R R I I TR BRI oottt 5
I S = e G Y=< 7 LT 5
2 F LRI oottt ettt ettt ettt ettt et e ettt 5

= NG - TSP P TP 6
I e L N e bl Lvi1 b TR 6
A R e (=i 3 11y OOV 6
I e s NN (==~ =TRSOOSR 7

£ o= N 1= L= TSRO 7

TGt (REBETTED oottt e et en s 8
G TS TR/ /15U 8
(T0)n RENUZIZR oot 9
(F)s WHBRITTIEZR oot 10
(TU)y BB ABBIZZ (oot 10
(FL)s B TEIRER TR oot 10

e s la - PPN 15
() FEBETETF LAY covveeeeeeeeee s 15
() I Y= 5t < e OO 15
(5)n TEZEHIZH oottt e 16
9y, A T PN B B R 2 A T B R et en e 17
(f)- ATt T L e S AL it 5 i i R T 19
N~ P T TLAATRTEWIZL oot ee et e et s e eer e neen e 19
(-b). V1 a7 g2 R TSR TTTTPTTN 19
(AN N 3 = T1e =504 1< = OO 19
U)s BB AL AR BHTE oo 19

B Xy B N ¥ 1k = SO NG - SO O TP 20

B R B oottt ettt ettt 21

B T H T oottt 23



ERESEHRRAA

HUAAN FUND MANAGEMENT CO.,LTD.

AT H 4 2006 A AR R

—. EERR

S F MR S KRR ORAUEAIR S Pra GO AR R BOC 3 e IR
IR B R, TEXS AR E SRR AT 58 B A AN ] S oA A
PR DA =2 UL EMST # RS AR, PR K.

HEEFEE N E TR RAT B IR A RRGE AL &5 F RUE, T 2006 4 8
JI18 HER T ARG H AW 55 4ahn RISt . BBt A Gt
SN, RIEE N BEAFERBOICHE. 133 B TN .

B B BNV LIS T S SR St 10 Jst Ve BEORZ 2k e 5™, (HANR
R FA o

B A SO AR AL I . BT MK, B0 & TEAE B0 sk
HIT A2 ) T AN < PR 9 53 Ui B 5

. EE A

1. EE&Mmn
FeL 2R TAF U FE 4
FeLfRiFK Feb 2y
TS 500003
o SO (AW LA A
HeARAERH : 199846 H 22 H
FHA L 4 40 0 5 01 - 20 104>
TG A e 15 4
Fedr bl HFUESRAS S B
g B H 1998 4F 6 J] 26 H
2. HEERFHE
e d =L ARFEA A BT H bR A B o wo ek b #
TR, BERIE S 2 4r, Ik It 4K I
FeE BRI R -
P RS - AFEG KIS, AREEE IR %=

AMETFIEEE 77 A 80%, Hoh#% T-HEfm
L A9 2 T 7E 36 4 8 P2 YL 1R 20-50%, B S8 = 11
P I 7E 45-80%, B4 LU A9 AR 41 1 AF 1 ol
H®, FEREEG A, T0%RC % T AT R K
A E R

AN FE 4 T e R R TR I 2 S R b R R T
scR A, LEFATIR BT 2w v BAT R 1) 58 4
A, WSRO R, BEORFFR i kG K,
I SR 3 KR AR T 4 GDP 3 K

3



ERESEHRRAA

AT H 4 2006 A AR R

HUAAN FUND MANAGEMENT CO.,LTD.

b & LA AR
XS i R AL«

3. BEEFHA

e XA YN
FEM b T3 o ik

e RN

fr B v A
P ERTE
R

HL T A -

LN &Rt

4, EEFLEAN

HEATE A
FEE K IR0 bk

e RN

fr B v A
BRAR L
31
HLY HS A -

5. ERHE
15 B R 4K .

(E8- DNER QLR

W B A AT
6. B ML

AT ML :
INAH R

%
%

Mo B4 HEAT PR 8 ]

BT R % 360 5

W e E B oK 38
CHE B itS: 200120)

+ R

1550

021-58881111

021-68863414

fengying@huaan. com. cn

021-68604666, 40088-50099

o TR ARAT A A PR

AEHTHT USRI TN R 55
CHE Bt : 100032)

L

FEA

010-66106912

010-66106904

custody@icbc. com. cn

HHENESEHR . ERIES R UETRRHR
http://www. huaan. com. cn

T AR T B 360 B L FE B KR 38

P FRIUE 5 G0 45 AT PRSI AE 20 1) 1424 )
T I M R I 166 = oK JE 36 %



FRESEEFRAT S AUE S PV 2006 4 LA RS

HUAAN FUND MANAGEMENT CO.,LTD.

=, EEMFRRNESIFERI

1. EEMFER CREHTH)

0 4 $5 %5 20064E1 H1 HZ6 H30H
F G AR IV 3 357, 182, 322. 92

IR S S Oy Al 2 -
WA ATy e il

0.1786

357,934, 942. 90

12 N K P TR S T 0. 1790
IR HE 4 98 7 1+ (E - 3, 186, 204, 312. 09
IR HE S B+ - 1. 5931
T L BT 8 HHE I 2 R 14. 03%
AW S A E I R 53. 19%
e AT EIE K& 268. 21%

Pern: PN S bR A IR NN BAL 5y R (155 10 2% - (9l
o P S A B I <, TSGR < (1 PR AU [ % L 2R PERE 8 Bt L Rk e #2550,

TR SRl st A ZAR T P oo

2. F#EERIR

A P52 B TR Bk e BUSHELHE K R 5 [ A M 55T B MW 2 2R EL AR

5 5
S 0 Wt WS

BB WEED  RREEO sz KSR

B HEEZ®

US| 6. 19% 3. 87% -
HE=AH 35. 66% 3.51% -
SIS A/A(ME| 53. 19% 2. 73% -
it k—4E 59. 83% 2. 36% -
USRSt B 74. 24% 2. 23% -
HIEE AR

A A 268. 21% 2. 36% -

FlE s ARG R A MUE Mk ST LB HE

B. B BEEEFEMRESHBIHERI
SR VHFEN R L EHE

O-® ©-o



#REGEEARAT G SR 2006 4 4R AR

HUAAN FUND MANAGEMENT CO.,LTD.

He G AR O BB VP R D) SLUE
1998/6/22-2006/06/30

300. 00%
260. 00% |
220. 00%
180.00%
140. 00%
100. 00%
60.00% [
20.00% [

—20. 00%
98-6-22 99-10-23 01-2-22 02-6-25 03-10-26 05-2-25 06-6-28

Tilf

— WL

M. EEARE

1. EEHENRESLEFN

(1) FEEHFHA

Mo 22 FE G BT PR N w8 v ERIE I 2 E I 4 7 11998120 5 SCHb#ET 1998
6 W, REWEMIESEHATZ —, TR A L5 LU AT, AHE
IR AE Ik R WE il S g X . BRI Bl R CEERD BAF] L il
Prfg et B IR A | _Bifg Tl #w (GERD FRAR. Big# (ERD AR
OS] R S B R A B A

A 2006 4 6 H 30 H, Awlit PP T I G245 a2, FE4 22 /A .
Fefr i 4 REHSGER R RIS, 208, B E AR, 2w H., Ez
EAH. 180ETF 2% 5 HITatIEd:, &%~ HALAF] 344. 88 147G,

(2) Hegzei

DALHESE AR, Bt 8 SRR R Ak . EAE R T RHIESF 0T 9T
Bt LA 2000 4F I E 2 5L BRAT B W], S8 AERIE SO e s R L 1, IS
B2l GRATME R BB RIS TS . BUENT A MR . R IR B
g, A NN E R R e P

2. g MttEY

AR A, ARG PR SR ANE I R (AR R i
) (R SRR D) S5 ORI S SO I , A WSAA B 5t
(O N BRI 8 Y < 8™, AP XS RT3 T G Bk A Ak ik
At AFAEEIRIE L ER BAT R B 5 R AR IS B o



#REGEEARAT G SR 2006 4 4R AR

HUAAN FUND MANAGEMENT CO.,LTD.

3. RE&ELHTERE

2006 fF _LoB4E, A ez dksl 7 A 50 BT I Dy v Al . DUBIAK
O B O IZ A I R BT 2R 58 TR T I I AR, 25 T L
WA AL, JFAE LR AT R] BE D2 B iy 37 1 D B (K B 7 20 i oAy 4
FEoe BT HL B AL o T FEE TR 5835 AN T S M A7 [R5 i A7 R B A1 i 3 XU i
s TR 23 53 1 PR SRRV B2 P il o € PR 328 20 SI JtiA T ) RN IR R
b B 2 B 850 AT AL NBR T (R B

MEETEIR TR, AEREeGE AN [ 25 1 s b A B 80888 S S 1]
KB H = R&Fr A3 OECD LA PRFFIRIEIE K . [ N2 B AR 40w AN A
MRS N, ML VIR IR R . NE LS, BELHMAR S
BRI T I ANWORE TBOM T LTS 55 B R B8 A 1R B i AR PN 75 DRSS e (1 RS

MO ZE S UEZF 37 BRI T Al ) i . B2 B
HREHEN T AR ELR 2 A% 0 58 3 (KAl (1 A

He e ifE 3 H O HAGEMLSAH, ALK, &% EN
BB EBAE TR AN B BLe S B BUIRGE I BRI 3, BEAT T 358
B, W T AT L RME. PR BRGSEE NI ISR, AR U
wh) R S BB AR I LAk AR R, e s A B R [ A
A, JFURRZ LB 1 ER f it

He < 2245 H AL LU RE U O A% L IR S BB SRS, X — FEA XS AEAS
B A BT AR s AR L BIAY) o SRR BRIA A, VRPN B2 A ik 4 28 DA P
(RIPHANER L, 1 AT T IR R0 3265, A5 TEANR S b4 RE 528 5y 43 B et o
FERIIB I It 2 Ab, He e R s & 2 (K S M, sl B R
EAE BN Z B RS TE R LA St A H R LAIE Y, H T S S
H EANWRRALIN A JBerti iz A EBr A 57 (0 v B 28 B AN Al = T (1424 . e e
JE B, Hep BNy, Fed 2 AE (0 H b L 40 73 i 3 e 2 IR (RIRIE 5T <3 A A
Kb B v R e R e RE i i A wl

h. FEEARSE

2006 4 L4, AT NAERT A5 IS ML R, RIS GIEZR
IR EIR) MG SGEANERL . e G, AMAAEAE M IS0 A AF
AT, e RIPUS TTHbEAT TN 55

2006 fF P4, ARG IE BN ——R 2 G BT IR A FE AR R
M BHIalt s Heg B iHET S IS TRADT SR ML, AMEAEAR TR R4
AT NIRRT 0, A6 By T A3 A T s B e 15 TR [V R 1A T

ASHERE NN e 25 4 AT B2 W1 2006 4 _E Y48 Py 20 ol A 45 i 1) 22
BRI S HR AR . HHERBL. WA MO WS vRE . BB
AW ENERAT TiZAE, U ENERS., MRS,



ERESEHRRAA

HUAAN FUND MANAGEMENT CO.,LTD.

AR UEFFH B AR 2006 A AR B

(—)s BEERAR

5
i3
BT
AN S
525 AT 4
PECE S35 512
MR
MR
AP

M S i

A

73~

Horbe JREEBEBRA

(s s s dAgIikIEL

Horb: BURRBHRA

BGIES Bt

Horb: BUEBESE A

AU
T BHES
FERREB
S
Y ik

fifi:
AT UEZ R FLK
A A FE NI T
IVAREINER
A

A AL,
AT 2
RAH G
AR A K

Sz H A 555
SRUINEE
i3 3 H]
oAt A7 £t
Uiy

CIGE-L &

MEiRE CREH )

CEEAEAAZ

fz. NRMoc

B 200646 H30H 200512 H31H
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




ERESEHRRAA

HUAAN FUND MANAGEMENT CO.,LTD.

AR UEFFH B AR 2006 A AR B

S 2,000, 000, 000. 00 2, 000, 000, 000. 00
ARSI R 828, 269, 369. 19 69, 775, 508. 65
Ao B 357, 934, 942. 90 58, 752, 620. 14
A ARG A 3, 186, 204, 312. 09 2, 128, 528, 128. 79
ST A FH A G AT 3,206, 894, 590. 73 2, 180, 191, 273. 08
R BiHE 1. 5931 1. 0643
JIT B B A A2 TR R 2 R ER 43
(D) &SR
H o BENE—H—HE ERNENA = H ik
HA: ARt

I H MHE 20064E1H1HZE6H30H 200541 H1HZE6H30H
W
JBE SR =N 4(7) 253, 712, 620. 69 27,998, 364. 94
gz Z IR 4(8) 2,288, 320. 31 6, 253, 336. 56
BOIEZ W IR 78, 462, 446. 26 -
e SN ON 7,414, 251. 01 7,593, 535. 30
AEA RN 505, 897. 42 842, 945. 76
AN 37, 229, 728. 84 23, 075, 399. 17
SENBREUETFRN 387, 386. 30 -
HAth N 4(9) 288. 75 12, 665. 74
WA AT 380, 000, 939. 58 65, 776, 247. 47
TH:
TG BN HH 3(3) 18, 863, 585. 61 15, 559, 226. 07
RAFEE 3(3) 3, 143, 930. 88 2,593, 204. 38
SEHH [RIEE 757 488, 236. 67 3,013. 70
S H - -
HoAh 2% H 4(10) 322, 863. 50 292, 812. 36
Hrpe 5Bk 2 168, 603. 31 168, 603. 31

Ak 29, 752. 78 29, 752. 78

T2 49, 588. 57 69, 588. 57
WHATT 22,818, 616. 66 18, 448, 256. 51
o R 357, 182, 322. 92 47, 327, 990. 96
Tns AR SEEUAN A HEE AR B %L 758, 493, 860. 54 -30, 168, 775. 50
Sty = A4 1,115, 676, 183. 46 17, 159, 215. 46

It B B A A e R I A R



FRESEEFRAT S AUE S PV 2006 4 LA RS

HUAAN FUND MANAGEMENT CO.,LTD.

(Z)s WEHHR
HZFEENTF—H—HRZEENFENH A HIE
Hpr: NRMt
I H MivE 2006461 H1HZE6H30H 20054E1H1H%E6H30H
AW I 2k 357, 182, 322. 92 47, 327, 990. 96
n: BRI 2 Bl 2t 58, 752, 620. 14 13, 831, 209. 21
A B3 I B 415, 934, 943. 06 61, 159, 200. 17
. AMC otk 40D 58, 000, 000. 16 12, 000, 000. 12
WIREE G A B vl 2 357, 934, 942. 90 49, 159, 200. 05

FIT B B A A e R I A R
(1), A{EARBhE
H R ENE—H—H & NN H = H ok

. ANRMt

I H Mk 200641 H1HZE6H30H 20054E1H1HZE6H30H
—. WYL E Y 2,128, 528, 128. 79 2,035,119, 374. 06
T RMAETED):
T4 1 2 357, 182, 322. 92 47, 327, 990. 96
A SIS (34 AR 5h £ 758, 493, 860. 54 -30, 168, 775. 50
GEIE B T R A AR 1,115, 676, 183. 46 17, 159, 215. 46
Ik
N I ES SN W & -58, 000, 000. 16 -12, 000, 000. 12
VY. HIRIESHEHE 3, 186, 204, 312. 09 2, 040, 278, 589. 40

FIT O A D A VR R R 4Ll o
(). SHIREIHE

AFEG M RTHREE QIEZFHRIE ST ME) Sl S THREEIER
5 U AR R IR I3 B B e 53 e AT O 1~ 2004487 1 S St ) CUEZ4%
TR BPGEREHINEG) « UETFEE A B AR S 2R3 5 (oF
T N LR IEZF AR BIER WIS 3 5 (TR
TERI G R )« UEZF AL A BRI 45 (e R 4L iy
FRIZh ) e 45t ) B4 G ol K 4

1. &BUR
AR E S THREIT RS BCR . S5 EEE S THRE 2

2 AMBEMERSEH
To

3y KREKTREBMKKIT LS
(0. RBEA. KR, THMEREFEERKES IR

10



FRESEEFTMAF ARV A 2006 4 FAE L

HUAAN FUND MANAGEMENT CO.,LTD.

x B A x R 3T 5y PR eI
e R BEAT IR ) R A RIEHYE e
g
HE AR A R AR B A RIGLER e HH
FHEEBMEILREA R AR EEAF R
2V TN
Fip R R RED B VAR

it (SR D AT BR A ) VAR
Fiph R EAIR AT EEAF R
i TP (R AR AR B A F BOR

T RIRAL Ty B AE 1 b 45 Ya Bl P 42— M s Mk 45 kT A7

(2).  EERERTT AT S
OAH A 1 (2006 £F 1-6 J1) Il SR AL R IBER A/ e

AR EEAE (2005 4F 1-6 ) Wl KRB ASEAL I EE RS & .

@A 4 1 (2006 £F 1-6 1) 38 1k SCHRN AL (57257 A 0] ey pfe A
AN B (2005 4 1-6 1) Sl ORI AL =M B s & .

@AW (2006 4F 1-6 H) 5 KB BATHRAT [0 1346557 2 S f R AL 55
THt: Joo

FAFEREER AR (2005 4 1-6 H) 5 ORI THAT R 11 37 (51557 SRS A vl
WA oyt T

(3).  REKTTIRM

O %=L YN:OE T |

AL NS AP BN, fear— H ST EN L. 5% 2%
g, HEIEWE

H=E X 1.5% +~ MFERE

H hydg H N SA 1 2 9

E ARr— H 548 %= HHE

REFMANEREEH IS, BHEIFRGHHIK, #%HZ6, mREET
ENTRHATA TAEH N MIEE B 7= b — IR ST R R N .

ARG AE AR AL B 1) 75 S AR 4 FE 9% 18, 863, 585. 61 JG. (RAFEEf) 2

F: 15,559, 226. 07 JG)

11



FRESEEATRAF SAIES B G 2006 4 AR I

@ E&HEH

ARIEG N ST R G FEE NFCE %, Foar— H LS T =13 {E 1 0. 25%I14F 3% %
W, ETEW R

H=E X0.25% +~ 44FER%

H R H N SEAT R3S 405 3%

E Jar— H R4 %=1l

HEHEANMITE RS H IS, 2H B0 AR, #3346, H3EET
BNTIRATTA LAEH W MAIEE Bt — IR PESCHL

AREEGAEARMAE AT SO G064 2 3, 143, 930. 88 Jt. (HAFE&ER
fF: 2,593, 204. 38 J0)

B HRBETRE RARAT AR H A B b= A R BN

RIS WVBRAT AR M I SAEE NP E LR ARAT RO IR A v, AT
RNV A R, S E NT 2006 £ 6 A 30 HIRE WARITAA K RE A
119, 329, 481. 36 7t (2005 4 6 JJ 30 H: 167, 113, 255. 68 JG). 2006 4F |- FAF i
HE G0 N AT AL AR A SN 466, 674. 94 J6(2005 4 -4
820, 946. 27 7.)

(4). HEEZXKBFBEEAEEHIFNR
1. BN A B AT PG
2006 TEFE F2EAE (2006 4F 1-6 H) FL 45 PN m] B AR S 5 0 -

IS AS
23 IN B KA pel  mARE
BHOH BHOH
A AT ) B B
B A T 14, 433, 600 0.72 14, 433, 600 0.72

2005 FEFE I 24 (2005 42 1-6 F) FE 455 PR R 2 7] B9 A KL 4 117 00 -

LaEIILg PIRE
KEEA e R T?;ﬂﬁ%[;[: EAN F e R T?;ﬂﬁ%[;[: ERRE
%ﬁ%i%ﬁﬂﬁ 12,000,000  0.60 - — 12,000,000  0.60 —
(5). HEEHRAR EBBRKHIZH KB AR EHIF
2006 46 A 30 H 200546 A 30 H
REEA FEGH %) ARG FER ELB (%)
L EPEERRARA Y 18, 000, 000 0.90 18, 000, 000 0.90

4, BEESTHREREZEHE K3
(1. MYFIEBH4:
BH 4010 H 2006 4E 6 H 30 H

12



FRESEEFRAT S AUE S PV 2006 4 LA RS

HUAAN FUND MANAGEMENT CO.,LTD.

BATAE R S 14, 215. 74
HE AR R 1, 689. 75
fiiz# A e 7,890, 628. 94
FNIREUFFF] S -

At 7,906, 534. 43

(2). FEst Y4

Bl 405 6 2006 £ 6 H 30 H
A 125, 553. 15
&t 125, 553. 15

(3). BREAEHEL:

B 4075 B 2006 £ 6 5 30 H
JBE A G A 0 830, 026, 666. 86
i3 Aiti (L G (B AR 300 -1, 757, 297. 67
&t 828, 269, 369. 19

(4).  MfHR Y4

B4 1 H 2006 4£ 6 H 30 H
TR AR R A ] 489, 444. 68
L B A PR SR A H 205, 995. 91
EEUEZF A R 9T A 245, 299. 53
TR AIE 7 AR A R A W] 124, 058. 95
A RO A 24, 148. 63
FAR J7 [EIE S5 B4 A B A ] 103, 785. 62
=ann 1,192, 733. 32

(5).  FABRATEKEAA: 2006 £ 6 A 30 H
75 P ARERAT ) PRiE 4 1, 500, 000. 00
=a7y 1, 500, 000. 00

(6). FIRFEHYIAN:

B 4035 B 2006 ££ 6 3 30 H
5 IS R 2 288, 603. 31
T2 49, 588. 57
bR 29, 752. 78

&1 367, 944. 66

13



ERESEHRRAA

HUAAN FUND MANAGEMENT CO.,LTD.

AR UEFFH B AR 2006 A AR B

(7). EHKRER:
R e
S H BRI
il <
JEA A
s ZE N

(8). LZHfiZF
R e
2B AT S A
fil: A A
ISR S e
fiFZE N

(9). FeAhbA:
R e
BT LAk ib

& i

(10). HAhZRHA:
B 4110 §
iR
15 B 72 7
HF 5
LT
VK P 44 3%

25 ]
HA

& i

(11). ZEeW .
BRACH
2006 £ 4 H 19 H
AT B AR 23 L 4 A0

(12). A BB o3 L 5 i 3R A5 A vl

BB 2R AT (R I A i 0
HEEHRRE|

20061 H1HZE6 H30H
1, 384, 097, 854. 16
1, 158, 573. 64
1, 129, 226, 659. 83
253, 712, 620. 69

20061 H1HZE6 A30H
970, 459, 129. 91
947, 942, 358. 27
20, 228, 451. 33
2, 288, 320. 31

20065E1 H1 HZ6 H30H
288. 75
288. 75

20061 H1HZE6 A30H

29, 752. 78
168, 603. 31
49, 588. 57
48, 446. 85
12, 540. 00

5,910. 49

8, 021. 50

322, 863. 50

FRE WKL
58, 000, 000. 16
58, 000, 000. 16

20061 H1 HZ6 H30H



FRESEEFRAT S AUE S PV 2006 4 LA RS

HUAAN FUND MANAGEMENT CO.,LTD.
JI% B3 T 4 % M 5o T B e R A ) R T
AR E ] 29, 893, 397. 75

5. AESWMERMR. AEEHHEILKEST™

1. ARFESEUEAHR D WK I 52 PR S DL an s -
ZRR Hw KA MTTE fME T k2 BRI 52 B HH P
T R 48, 489 358, 818. 60 854, 376. 18 1) X A A2 R 2006-9-19
KIFEENE 302,311 2,043,622.36 3,104, 733.97 1ifh WA T ER D YL 3 A7 PR 2006-9-23
FEARAT 291, 000 896, 280. 00 896, 280. 00  Jli A il 2006-7-5
it 3,298, 720.96 4, 855, 390. 15

AFEEAE 2006 5 6 JT 30 H IEFAT LU DB 0 B e i 2 I 4 R ) e
5y 1RSSR A LT 23 ) 5 R YU BB P V) 38 P R A A PR
SFRE IR P 45 5 SR

FR
SR HIT
BEAH BREAK  HE BARA BE il FbZRIERE =R e HiH ks
B

600811 ZJ54EH 4,000,000 29,798, 137.64 28,440,000.00 7.11 AU EBCEEM  2006-6-26  2006-7-6 6.73

600827 AIEEEHY 1,986,900 13,097,976.89 22,273,149.00 11.21 AU/ EECEME  2006-5-22  2006-7-3 9. 05

000657 HE BT 300,655  4,187,376.06 4,070,868.70 13.54 JRAL B ECEE  2006-6-12 2006-7-6  14. 66
ail 47,083, 490.59 54,784, 017. 70

2. AIEHUEAMR G WIRFEZRGITF: T

. BERAEGWE

(—) EERTAE

F5 BreEde &5 (On) o B B P L A
1 JBEE 2,412, 781, 920. 64 75. 24%
2 iz 649, 803, 567. 73 20. 26%
3 TSNS H AT ST 123, 402, 785. 13 3. 85%
4 HAhwg ™ 20, 906, 317. 23 0. 65%
it 3, 206, 894, 590. 73 100. 00%

() #ATDRHBEBRAE

= | 4 TifE (o) 7 B = LR )

B KAl 303, 752, 935. 53 9. 53%
C Hllag 1, 350, 321, 920. 13 42. 38%
CoO  fhh. R 104, 026, 144. 00 3. 26%
Cl gi90. k. B 131, 577, 083. 48 4.13%

15



ERESEHRRAA

HUAAN FUND MANAGEMENT CO.,LTD.

AR UEFFH B AR 2006 A AR B

C4  Aah. e W, HERL

C5 HT

6 &E. EeE

C7  Hlbk. &%, 1R

C8  EEZ. AW

F ALTIEH . A

G 7 B EARNM

H bR AT

I Sl PRI

J S5 Hu =l

K AR 4

L 4% 5 S0

M ZRAR

At
(=), BEH

e BREMRE KRELK
1 600309 G f g
2 000792 G &
3 600036 G FH AT
4 600851 G i fik
5 600028  HE A1k
6 600009 G YL
7600761 G & N
8 600066 G 5 i#
9 600583 G i T
10 600660 G 4 f#
11 600519 G ¥ &
12 000402 G 4Rl
13 002007 424
14 000063 G v ¢
15 600153 G & kK
16 000987 G A
17 600456 G % 4k
18 000061 G A<=k
19 600037 G # g
20 000978 G F
21 000069 G HHid
22 000898 G % 4N
23 000983 G i 4
24 600261 G HiPHOG

2,

HE
18, 309, 309
8, 000, 000

18, 000, 000
33,651, 428
20, 000, 000
8, 000, 000
7,000, 000
12, 000, 000
4, 200, 000
10, 000, 000
1, 500, 000
8, 500, 000
3,000, 017
1,807,574
10, 000, 000
4, 500, 000
1, 050, 000
9, 000, 000
3, 130, 200
9, 000, 000
3, 500, 000
6, 000, 000
4,519, 204
2,489, 356

16

435, 772, 205.
46, 198, 311.
188, 010, 868.
351, 559, 710.
93, 177, 596.
114, 800, 000.
51, 877, 373.
201, 315, 149.
140, 576, 280.
70, 210, 000.
104, 754, 376.
46, 733, 886.
28, 440, 000.
412, 781, 920.

99
59
70
00
37
00
80
00
00
00
18
00
00
64

mE

267, 132, 818.
160, 480, 000.

139, 680, 000.
131, 577, 083.
125, 800, 000.
114, 800, 000.
101, 290, 000.
100, 080, 000.
96, 390, 000.
82, 000, 000.
71, 160, 000.
70, 210, 000.
66, 630, 377.
51, 877, 373.
50, 400, 000.
49, 950, 000.
49, 350, 000.
47, 250, 000.
46, 733, 886.
45, 100, 000.
40, 600, 000.
36, 300, 000.
36, 244, 016.
34, 178, 857.

31
00

00
48
00
00
00
00
00
00
00
00
57
80
00
00
00
00
00
00
00
00
08
88

[S—
O = W N RO = WD~ O = W

-
(@3}

. 68%
. 45%
. 90%
. 03%
. 92%
. 60%
. 63%
. 32%
. A41%
. 20%
. 29%
A%
. 89%
. 13%

e FHE R EL A

— = = = e = = = = DN DD W W W W W RS S o1 @

. 38%
. 04%

. 38%
. 13%
. 95%
. 60%
. 18%
. 14%
. 03%
.97%
. 23%
. 20%
. 09%
. 63%
. 58%
.97%
. 95%
. 48%
. A47%
. 42%
. 27%
. 14%
. 14%
.07%



ERESEHRRAA

HUAAN FUND MANAGEMENT CO.,LTD.

AR UEFFH B AR 2006 A AR B

25
26
27
28
29
30
31
32
33
34
35
36
37
38
39
40
41
42
43
44
45
46
47
48
49
50

(1) MEHNBE

000651
000729
600879
600123
600694
600811
600316
000768
600827
000410
600350
600104
000538
600348
000970
002008
600196
000950
000657
000401
601001
600500
600211
600893
601988
002051

G ¥ N 2,303, 793
G e M 3, 556, 000
G ki 2,125,617
G % 1k 2,259, 578
KA 700, 000
RITHEH 4, 000, 000
HEHR L 800, 000
G & 2,933, 184
RE A 1, 986, 900
Gk Ml 1,603, 154
G JEg 5, 000, 000
Gk ® 2,502, 502
G =~y 461, 499
G FH 1,003, 131
G = ¥F 1, 000, 000
KGO 786, 099
G HE A 1, 600, 000
G ST gk 1, 350, 892
R T 300, 655
G 3 7R 1, 000, 000
NG 84 302, 311
GH fb 500, 000
PaE 2k 200, 895
e A Al 323, 600
o E AT 291, 000
M MEE] N 48, 489

T AR E R

31,631, 077.
30, 652, 720.
29, 014, 672.
29,012, 981.
28, 567, 000.
28, 440, 000.
27,512, 000.
25, 284, 046.
22,273, 149.
21, 883, 052.
18, 200, 000.
14, 864, 861.
13, 498, 845.
13, 201, 203.
12, 420, 000.
12,019, 453.
10, 720, 000.
8, 159, 387.
4,070, 868.
3, 870, 000.
3, 104, 733.
2, 875, 000.
2,328, 373.
2,213, 424.
896, 280.
854, 376.

89
00
05
52
00
00
00
08
00
10
00
88
75
96
00
71
00
68
70
00
97
00
05
00
00
18

. 99%
. 96%
.91%
.91%
. 90%
. 89%
. 86%
. 79%
. 70%
. 69%
.97%
- A47%
. 42%
. 41%
. 39%
. 38%
. 34%
. 26%
. 13%
. 12%
. 10%
. 09%
.07%
.07%
. 03%
. 03%

O O OO OO OO OO OO OO OO OO o000 oo oo oo

Lo AR LA RS2 OrEE B RSP E 2% BRI Rt
SEHPHERT =+ BRI

e

01
02
03
04
05
06
07
08

BEAH  REER

600009
600028
000402
600761
000063
000069
600037
002007

G Vil
W E A1k
G &Rl
GH N
G X
G et
G i 1¢

2t

ISR E

AEA RV EANEH

103, 112, 462.
82, 857, 089.
69, 161, 002.
55, 951, 183.
52, 878, 965.
45, 350, 680.
42, 346, 226.
38, 175, 807.

17

02
66
09
97
96
58
(
2

g 151

— = NN W W

. 84%
. 89%
. 25%
. 63%
. 48%
. 13%
. 99%
. 79%



ERESEHRRAA

HUAAN FUND MANAGEMENT CO.,LTD.

AT H 4 2006 A AR R

09
10
11
12
13
14
15
16
17
18
19
20

5
01
02
03
04
05
06
07
08
09
10
11
12
13
14
15
16
17
18
19
20

38, 065, 420.
32,510, 835.
29, 958, 333.
29, 924, 868.
29, 822, 475.
29, 451, 504.
28, 420, 126.
27,092, 653.
25, 131, 130.
24, 651, 200.
22, 840, 708.

87
85
30
63
27
30
02
25
94
45
58

22,822, 475. 06

A RS H S
132, 519, 239.

111, 187, 654.
99, 354, 075.
82, 118, 275.
65, 025, 991.
59, 426, 794.
49, 890, 050.
42, 320, 885.
41, 754, 972.
39, 134, 740.
38, 598, 341.
33, 430, 002.
32,961, 882.
28, 329, 655.
24, 425, 678.
23, 218, 636.
21,977, 968.
20, 776, 881.
20, 682, 084.
20, 388, 827.

99
38
63
46
34
80
58
73
34
21
22
72
17
72
74
98
89
20
05
08

— e e e e e e e pd el

1

. 719%
. 93%
. 41%
. 41%
. 40%
. 38%
. 34%
.27%
. 18%
. 16%
.07%

07%

AT A v

¥ L A51)

O O O o e = = = NN W W OO

2. BRI SNBSS AU S B R N B

1,229, 623, 876. 43

1, 384, 097, 854. 16
R S ANEER A S BRI IBAL 7 B ARAT IS4 29, 893, 397. 75 Tt

000898 G %% 4N
000089 G RN
000983 G 7 M
600519 CF &
600811 IR HEH
000987 G FEATH
600316 HEER AL
000061 G A=
000651 G ¥ B
600036 G AT
600879 G k&
000768 G g K
BRERE  KREER
000792 G # e
600050 G Ik #
600196 ¢ HE A
000089 G RN
600660 G R
600309 Gl g
000970 G = ¥
600598 G bR
600261 G WrkHY%
600583 G g L
600036 G I AT
600900 G K H
000933 G fit K
600096 G =~ Rt
600153 G # K
000027 G IREEI
000031 G iR
000972 G
000549 W KAE A
600236 FE e H g

SN ES %NS T

S HA I S SN

18

. 23%
. 22%
.67%
. 86%
. 05%
. 79%
. 34%
. 99%
. 96%
. 84%
. 81%
.97%
. 55%
. 33%
. 15%
. 09%
. 03%
. 98%
.97%
. 96%



FRESEEFRAT S AUE S PV 2006 4 LA RS

HUAAN FUND MANAGEMENT CO.,LTD.

(). EHEFMMIROFAFRRAE

P55 fEmih e (o) oy % 7= v LA
1 EZEGF 386, 655, 258. 80 12. 14%
2 G 263, 148, 308. 93 8. 26%
3 Akfiiz - -
4 AR - -
it 649, 803, 567. 73 20. 39%

(N)s EESBRE LA AN
e iz fRen REEGK  WEOCD oy B8 R LA

1 060210 06 [EJT 10 900, 000 88, 998, 392. 95 2. 79%
2 060209 06 [EJF 09 800, 000 79, 572, 685. 00 2. 50%
3010214 02 [EfFW 670, 770 67, 352, 015. 70 2.11%
4 010308 03 EH{5(®) 571,900 55,703, 060. 00 1. 75%
5 010010 20 [H%00 469, 620 47, 131, 063. 20 1. 48%

(£) BUEREAS

1. BB LA BGER A
AR WIARASE S PR BOE &L TE

(V) B SRFIESFRRAE
AN B AR A A AR BEBE B SCRF IR o

L)y BRAGREHE

1. AFEEHETTE

AL FAT I EIEZ R A8 AR HuE H (B sc s HD i r 44y
WL CRATAR BB A T, R A 5 BBGIER 5T (LR B
b %28 SEHEAN

2. AR E A TR KIEFB R RRRERF

AR I ARSI BT AT 44 UEZR I AAT EARAAFAE T S 50
A, FEAAR T G ) H BT —4F A BAEAER B A TFEDT. AT &L

AP MIRTT A SR b, AFAESCTE T AR A R e SR JB St 2
AR o

19



ERESEHRRAA

HUAAN FUND MANAGEMENT CO.,LTD.

AR UEFFH B AR 2006 A AR B

3+ LA I A

e HAE
YNNG PRALE
BGIEAZ 53 RAIE <
ISCHEZ 7 K
I IBEA

VLV BS,

FF R

ik

D O = W DN —

4 Kb TR B TR BT T 4l

o RO BReR HEEE K

&# (o)
668, 167. 59
98, 780. 49
11, 262, 127. 57
845, 154. 00
7,906, 534. 43
125, 553. 15
20, 906, 317. 23

W1E O) R HE E A

5. EANHE B A IRTERIBGIE -H 41
F5 PBGERRE BLEZK &= BAS A (T) HE®RE
1 580997  #H4T CMPI 9, 000, 000 0.00 B & R ER B
2 580005  JjfE HXBI 2,661, 862 0.00 B & R ER B
3 580993  JjAEHXPL 3,992, 793 0.00 B & RCER B
4 038005  ¥XfE JTPI 2,532, 690 0.00 B & CER B
5 580990 ¥ & JCP1 2,462, 928 0.00 B & RCER B
6 038008 4P JTPI 3, 600, 000 0.00 B & RCER B
I\, EE&hnmEE AP BNEEANEH
REMBEE AN BHNFE NG
i 5 150 (43) b7 S A LA
AN IR EE DN RE| 126, 461 -
S SEN YRR EE P g/ 15, 815. 15 B
IRk S S E R SRR SR A 719, 300, 170 35. 97%
NS SRR SRR S AR 1, 280, 699, 830 64. 03%

LR INGEL
F%  WH
oA B 2
o ATHREE CSRHD 2
AL RIS AT &
L A A T

S O v W DN =

EFEAREEEANE G

4
-

R OREE (BEED TR W

20

mE () R L

195, 251, 912 9. 76%
185, 886, 535 9.29%
32, 118, 730 1.61%
26, 750, 000 1. 34%
25,991, 006 1. 30%
25, 046, 121 1. 25%



FRESEEFRAT S AUE S PV 2006 4 LA RS

HUAAN FUND MANAGEMENT CO.,LTD.

T RIS ERAE —HEEEITR 21, 846, 048 1. 09%
WERA T —HEIEHR RS RESR
PR TR
8 _LigEPrEFERHEA R A 18, 000, 000 0. 90%
9 RSN EFEAHE 17, 655, 774 0. 88%
10 S AR A 14, 433, 600 0. 72%
. ERFEH

() EEMFRFFARSRI: L
(5). ZEBFHEAN. EE&HEANENESHERINERAZES:

AT E PN H RN FAB U h

AFEGE N T 2006 F 2 J] 15 HAAi A 150 mEHa s
2w, ARG AR AR E+ SRR SRR, Al E R ISE .
RIS SRR ATIDHSEAE L U AT SR TR A RS
FAAPRSEAE . RSN E = s F ey, HAoREed, RAREA.
HORBSRA N MAE SR . A ESEA . A4 B 52 M e, 2
RS RIS EA TR A N W #

AFLEEINT 2006 4 3 H 9 Hath: WHTHE " 5 ik 7 B vt Ak
ke AR MR o I AL SE A IR RS R P Gk G 2 B,
ML SE A FHEAE 25 UE TR 3 08 Hk i < 22 BN

RGN T 2006 £ 5 H 27 HRAI AR : LIS EHARAH
B R R WCH BGEAR, IR A EE i A, Ak g E A K
B4, R S AR JBAT A W] EE 3 KR

AT E BN T20065E8 H19H R AT A . I SEHARA RS =
JEFE S BOER, JUE SbR R AE A AT E SIS, RN s AT i
WRACAEAN BAT A A HF KPS

(=), BRESEHEAN. EUr. ZE&HEWFIFL: L
(M9). ESBHRIEHIHAR: L
(1) Zedias oI

RE10P H 4
SaNtEH BEEIEIEH  BEH A GRS
i 4740
ABE IR 2006-4-13  2006-4-18  2006-4-19 0.29 5 58, 000, 000. 16

(N)s EEBIE A H TSNS PR O, GRS R &SI E 5 BT R A,
AR REBAT T BRI AT iS5 T

21



ERESEHRRAA

HUAAN FUND MANAGEMENT CO.,LTD.

AR UEFFH B AR 2006 A AR B

EEEHEAN, #EALHRZEEANRAZRERNEERLTNEE, &

BB T RS TR R S5 9, o A 0 ) 98 Y S T L O B 1 B 2

A AR AL UE S 2 /] AL Se an F

1. W& BN ESR A B AL AL B O -

()~

Bo: G

(J\V)-
ST X (VA
75 1 2 PR
BMEAL
75 1 2 PR
KIFRIESS
RS

2. AR KAMEHFIL:

(1). BEZHHER:

FRAR

RIS PR ST W]
FETT LS IR AT BR 22 W]
AR T FEUEZR IR A7 BR 22 7]
FERUETF AR AT BR 22 7]
RS AT IR TR A T
B R B0 A7 PR 2 7]
[l 2 2T B A PR A W)
LU TR AR AT BR 22 W)
EYRFIE SR A PR ST A+
HER I P uEZ7 A7 IR DA A W

it

AT S AL IRAT P TSN 2
AR AL IRAT P TSN 2
1

ﬁ &
ﬁgg LR g%ﬁ% s
1 29, 450, 019. 04 . 13% 24, 148.
1 152, 302, 355. 51 . 84% 124, 642.
1 219,172,541.71 . 40% 171, 503
1 685, 622, 655. 79 . 27% 551, 649
2 593, 897, 147. 82 . 76% 465, 400
1 229,111, 874. 07 . 78% 187, 720
1 76, 857, 626. 05 . 95% 62,921
1 244, 663, 535. 94 9. 38% 200, 177
1 ’ "
1 378, 405, 421. 43 . 50% 296, 105

11 2,609,483, 177. 36

(2). itz RIEEAZ 5 1K 0L

FRAR

RIS RS
PRI UESR AR A7 BR 22 w1
AR T B RS B 4 AT B 22 W
TERUETF AR AT PR 22w
B U2 AT IR DR A
B UEZF B AT PR 22 W]
[l 2 2T B A1 PR A W)
ZLEEIE TR A A PR ]
RIS PR ST 7
AR FE BRE TR IR DU 7
S

R E

24, 196, 555. 00

616, 689, 096. 20
42,606, 445. 70
14, 826, 940. 00
10, 000, 020. 00
44,137, 434. 10

752, 456, 491. 00

22

i AT
EE s

3. 22%

81. 96%
5. 66%
1.97%
1. 33%
5. 87%

100. 00%

.00% 2, 084, 269.

[5] ey R AT B

431, 900, 000. 00
340, 000, 000. 00

771, 900, 000. 00

Y

BRI
63 1.16%
48 5. 98%
62 8.23%
16 26.47%
51 22.33%
82 9.01%
41 3. 02%
13 9. 60%
27 14.21%

03 100. 00%

i AT
EE s

55. 95%
44. 05%

100. 00%



FRESEEFTMAF ARV A 2006 4 FAE L
HUAAN FUND MANAGEMENT CO.,LTD.
(L o T2

NEBI B HH#A
Mo J G A IR A 7] 56 T2 5 UE SR PR 364 2005 4F IR 20 e Wil [2006-03-28]
Mo 34 A HIAT FRA W) SR T 5 IE SR P W 3 4 2005 4F BRI R 70 e SISt A 15 [2006-04-13]
e G PIAT RN F R Tl A [ 45— % ) RS S i i A 25 [2006-06-20]
e B eI AR G T N ISP % RRIE SR A 15 [2006-06-28]

+. FEHFEX

Iy CAFUEFRR LSS D

2 CRAFURFRR LIRSV D)

3v CZF IR RIS FRE PO

4y AH A BN AE P EIE S 2 R MR AR A T R 1) 25 T o A

5. IR SISO s R [ O

AEIHh A R E BN SIEE NN AP, 8RR TREEHAL
XMk http://www. huaan. com. cn.

iy PR A G RIS BN LI A 5, A e MY ] py 2
SEBNBGESIEE NI A e A .

R ESTEARAA
2006 4 8 A 24 H

23



