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2005

3.03%
-2.39%
0.80%
3.70%
1.78%

130.38%

5.51%
3.93%
3.02%
2.54%
2.02%

2.35%

2006 1 1 6 30
47,327,990.96
0.0237
40,278,589.40
0.0201
2,040,278,589.40
1.0201
2.27%
0.80%
130.38%
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2005

2005

2005

2005

2005

0.80%
14.65% 17.44%
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2005
HUAAN FUND MANAGEMENT CO.,LTD.
()

2005 6 30 2004 12 31
167,113,255.68 148,812,821.79
3,290,962.61 ,
750,000.00 750,000.00
- 11,678,991.68
1,024,800.84 -
4(1) 6,536,924.83 8,680,480.59
1,474,299,054.40  1,338,028,072.07
1,485,301,403.96  1,305,382,779.49
417,559,768.10 532,623,267.69
415,438,029.19 543,980, 395.42
4(2) 26,602.30 -
2,070,601,368.76  2,040,573,633.82
24,719,535.26 -
2,469,304.00 2,612,639.05
411,550.69 435,439.82
4(4) 1,104,444.75 906, 180.89
4(5) 1,250,000.00 1,250,000.00
4(6) 367,944.66 250,000.00
30,322,779.36 5,454,259.76
2,000,000,000.00  2,000,000,000.00
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2005

(

(

)

)

-8,880,610.65
49,159,200.05

21,288,164.85
13,831,209.21

2,040,278,589.40

2,035,119,374.06

2,070,601,368.76

2,040,573,633.82

1.0201

1.0176

2005 1 1 6 30

4(7) 27,998,364.94
4(8) 6,253,336.56
7,593,535.30

842,945.76

23,075,399.17

4(9) 12,665.74

2004 1 1 6 30

164,934,834.99
-14,071,910.32
7,179,385.58
939,759.64
11,233,652.31
716,931.50
67,835.35

65,776,247 .47

171,000,489.05

3(3) 15,559,226.07
3(3) 2,593,204.38
3,013.70

4(10) 292,812.36
168,603.31
29,752.78
69,588.57

16,850,504 .54
2,808,417.44
1,514,329.07

323,330.16
169,070.72
29,835.26
64,644.58

18,448,256.51

21,496,581.21

47,327,990.96

149,503,907.84

-30,168,775.50
17,159,215.46

-192,461,999.25
-42,958,091.41

2005 1 1 6 30

5

2004 1 1 6 30
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2005

(

(

)

)

4(11)

47,327,990.96
13,831,209.21

149,503,907.84
20,951,163.05

61,159,200.17

170,455,070.89

12,000,000.12
49,159,200.05

120,000,000.00
50,455,070.89

2005 1 1 6 30 2004 1 1 6 30

2,035,119,374.06

47,327,990.96
-30,168,775.50

2,141,445,770.54

149,503,907.84
-192,461,999.25

17,159,215.46

-12,000,000.12

-42,958,091.41

-120,000,000.00

2,040,278,589.40

1,978,487,679.13

2004 7 1

[2004]78
2004 1 1

[2005]102
2005 6 13
50

[2005]11
2005 1 24
A B
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1%o «C )
2
3
@-
« )
« )
« )
*
*
2.
(2005 1-6 )
16,706,629.89 0.68% 13,073.33 0.66%
16,706,629.89 0.68% 13,073.33 0.66%
2004 1-6
599,247,042.58 11.32% 483,265.94 11.35%
599,247,042.58 11.32% 483,265.94 11.35%
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2005
HUAAN FUND MANAGEMENT CO.,LTD.
(2005 1-6 )
(2004 1-6 )
27,289,280.69 4.19% 331,600,000.00 17.36%
(2005 1-6 )
(2004 1-6 )
®)-
1.5%
H=Ex 1.5%<
H
E

15,559,226.07  (
16,850,504.54 )

0.25%
H=E x0.25% +

H
E

2,593,204.38 (
2,808,417.44 )

4)-

2004 12 31 12,000,000.00

2006 6 30 12,000,000.00



ERESEHERRAA

HUAAN FUND MANAGEMENT CO.,LTD.

2005

).

.

3.

(4).

).

(6).

2006 6 30

29,369.
1,332.
6,506,222.

6,536,924.

2006 6 30

26,602.
26,602.

2006 6 30

-11,002,349.
2,121,738.
-8,880,610.

2006 6 30

251,420.
303,219.
280,276.
13,073.
33,346.
141,819.
81,289.

1,104,444,

2006 6 30

1,250,000.
1,250,000.

2006 6 30

288,603.

17
90
76

83

30
30

56
91
65

56
44
04
33
16
54
68

75

00
00

31
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®)-

(-

(10).

(11).

2005

4

26

2005

2005

2005

2005

49,
29,
367,

1 6

1,173,256,
983,
1,144,274,
27,998,

1 6

1,016,023,
993,219,
16,549,
6,253,

12,
12,

1 6

29,
168,
69,
9,
14,

292,

12,000,
12,000,

588.
752.
944.

30

459.
786.
307.
364.

30

025.
923.
765.
336.

30

665.
665.

30

752.
603.
588.
397.
970.
500.

812.

000.
000.

57
78
66

20
64
62
94

96
79
61
56

74
74

78
31
57
70
00
00

36

12
12
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(

(

)

)

63,
31,
67,
65,
29,
135,
60,
110,

467
879
962
618
165
852
775
159

685,
203,
502,
494,
487,
516,
302,
391,

3,582,

443.
706.
239.
103.
055.
237.
659.
.45

510.

064

60
81
18
54
50
60
50

18

738,121.21
384,141.95
697,969.74
1,050,544.18
646,879.70
707,788.92
421,170.75
576,131.57

5,222,748.02

)

1,474,299,054.40
417,559,768.10
170,404,218.29
8,338,327.97
2,070,601,368.76

27,
116,
887,

40,
121,

4,
298,
23,
196,
122,
79,
38,

)

030,688.
850,767.
078,112.
200,184.
026,380.
421,170.
965,000.
195,284.
298,289.
271,427.
909,192.
791,183.
421,144.

68
18
92
44
49
75
00
36
01
84
67
36
00

2005-8-23
2005-8-26
2005-9-7

2005-7-12
2005-7-20
2005-7-27
2005-8-10
2005-8-18

71.20%
20.17%
8.23%
0.40%
100%

()
1.32%
5.73%

43.48%
-97%
-93%
-02%
0.24%
14.62%
- 14%
.62%
-02%
-91%
.88%
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)

600309
600036

000792
600851
600019
600196
600583
600066
600660
000933
000858
600900
600029
600033
600050
600598
000089
000063
000970
002023
600591
000069
600236
000625
002021
000039
000726
600261
000527
600592

1,050,544.18
152,270,006.30
55,487,335.84
139,223,602.56
13,215,400.00
43,671,452.74

1,474,299,054.40

14,019,666
22,366,656

12,556,666
25,578,000
18,000,000
15,848,832
2,866,666
8,266,666
8,366,602
3,877,367
4,683,199
4,117,600
10,400,000
3,620,000
11,299,666
6,266,938
3,166,666
1,096,160
4,166,666
2,060,000
5,811,658
2,168,126
4,000,000
3,000,000
2,000,000
1,660,000
2,000,000
1,496,665
1,800,000
1,660,000

160,945, 765.
134,423,602.

127,324,593.
104,102,460.
90,180,000.
78,927,183.
66,821,984.
62,247,994.
56,307,231.
47,148,782.
35,404,984.
33,723,144.
30,992,000.
30,408,000.
29,831,118.
26,383,808.
25,364,994.
25,058,217.
22,624,996.
22,454,000.
20,398,919.
19,491,452.
19,440,000.
16,260,000.
16,020,000.
15,919,400.
15,640,000.
15,146,249.
13,662,000.
12,748,800.

68
56

24
00
00
36
46
98
46
72
44
00
00
00
24
98
66
60
38
00
58
74
00
00
00
00
00
80
00
00

0.05%
7.46%
2.72%
6.82%
0.65%
2.14%
72.26%

.89%
.59%

.24%
.10%
.42%
.87%
.28%
.05%
. 76%
.31%
. 74%
.65%
.92%
-49%
.46%
.29%
.24%
.23%
-11%
.10%
.00%
-96%
.95%
.80%
.79%
. 78%
7%
. 74%
.67%
.62%

O O O OO0 OoOOoOPFrPFP PFPPFPPFPPFPPFPPFPPFPPFPPFPDNMNNDWWWPKEOIOOO O N



ERESEHERRAA

2005
HUAAN FUND MANAGEMENT CO.,LTD.

31 000932 2,860,000 11,239,800.00 0.55%
32 000402 1,360,000 11,070,400.00 0.54%
33 002019 646,154 9,924,925.44 0.49%
34 600717 1,366,999 9,705,692.90 0.48%
35 600026 1,360,000 9,288,800.00 0.46%
36 600308 500,000 4,965,000.00 0.24%
37 600016 1,000,000 4,800,000.00 0.24%
38 600887 360,000 4,795,200.00 0.24%
39 000888 1,000,000 4,740,000.00 0.23%
40 600642 600,000 4,698,000.00 0.23%
41 002025 220,000 3,968,800.00 0.19%
42 600269 379,419 3,657,599.16 0.18%
43 600460 266,650 3,445,118.00 0.17%
44 000937 500,000 2,880,000.00 0.14%
45 600383 500,000 2,145,000.00 0.11%
46 600970 65,618 1,050,544.18 0.05%
47 600855 189,400 888,286.00 0.04%
48 600216 200,000 864,000.00 0.04%
49 002045 63,467 738,121.21 0.04%
50 002042 135,852 707,788.92 0.03%
51 002050 67,962 697,969.74 0.03%
52 002041 29,165 646,879.70 0.03%
53 600406 50,000 598,000.00 0.03%
54 002044 110,159 576,131.57 0.03%
55 002043 60,775 421,170.75 0.02%
56 002046 31,879 384,141.95 0.02%

()

2

01 600036 100,486,297.81 4.94%

02 600196 97,975,238.71 4.81%

03 600019 96,672,143.67 4.75%

04 000039 74,039,695.41 3.64%

05 600660 69,555,092.19 3.42%

06 600002 58,988,388.82 2.90%

07 600029 51,345,940.40 2.52%

08 600900 47,706,547.16 2.34%
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HUAAN FUND MANAGEMENT CO.,LTD.

2005

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

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

(

)

600583
000858
600309
000402
000063
000970
600026
600320
000792
000726
002019
600033

000039
600029
600002
600005
000792
000402
600583
600009
600320
600309
600519
000538
600026
600900
002019
600460
600428
600019
000527
600236

(

45,673,646.
37,264,051.
35,144,523.
34,690,664.
32,235,665.
29,964,230.
28,799,936.
27,653,989.
25,705,451.
25,392,055.
24,502,621.
23,624,158.

65,503,005.
63,391,716.
57,786,088.
56,753,778.
49,621,658.
43,226,099.
39,517,414.
34,660,053.
34,399,300.
31,804,500.
31,630,887.
28,570,496.
25,850,370.
25,427,012.
23,993,712.
23,588,120.
23,359,606.
23,243,200.
21,759,241.
21,474,307.

1,324,192,932.09
1,173,256,459.20

)

20
87
04
78
09
41
18
04
45
38
80
79

00
81
53
25
06
09
84
91
70
40
83
25
90
89
41
08
94
30
94
66
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.24%
.83%
. 13%
. 70%
-58%
A%
-42%
.36%
.26%
.25%
.20%
.16%

.22%
-11%
.84%
.79%
.44%
-12%
-94%
. 70%
.69%
.56%
.55%
-40%
L27%
.25%
-18%
.16%
-15%
-14%
.07%
.06%
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2005
HUAAN FUND MANAGEMENT CO.,LTD.
1 224,176,268.10 10.99%
2 193,383,500.00 9.48%
417,559,768.10 20.47%
()
() ()
1 010004 20 885,350 88,260,541.50 4.33%
2 040206 04 06 800,000 77,840,000.00 3.82%
3 010010 20 537,910 54,022,301.30 2.65%
4 040302 04 02 450,000 45,165,500.00 2.21%
5 010301 03 421,650 41,498,793.00 2.03%
()
)
1 750,000.00 0.04%
2 1,024,800.84 0.05%
3 6,536,924.83 0.32%
4 26,602.30 0.00%
8,338,327.97 0.41%
) )
)
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N—r
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147,434
13,565.39
438,538,580 21.93%
1,561,461,420 78.07%

)
165,326,650

71,680,228

22,039,500

18,000,000

12,010,000

12,000,000

11,289,525

GOLDMAN, SACHS & CO. 10,430,093 .52%
8,490,953 L42%

7,275,963 0.36%

-27%
.58%
.10%
-90%
.60%
.60%
.56%

O OO O OO kFr wo

10

2005-4-26 2005-4-29 0.06
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2005
HUAAN FUND MANAGEMENT CO.,LTD.
1 -
1 1
1 1
2
(1).
2 16,706,629.89 0.68% 13,073.33 0
2 - - -
1 265,788,312.16 10.84%  217,497.05 11.
1 414,940,879.35 16.92%  324,694.33 16.
1 618,470,976.85 25.21%  504,793.57 25.
2 628,832,278.92 25.64%  501,582.02 25.
1 - - -
1 370,593,438.06 15.11%  303,219.44 15.
1 137,545,204.38 5.61% 112,786.92 5
1 - - -
13 2,452,877,719.61 100.00% 1,977,646.66  100.
2.
49,340,458.80 12.80% - -
233,678,010.20 60.62% - -
36,764,254.70 9.54% - -
65,683,658.40 17.04% - -
385,466,382.10 100.00% - -
1
2

.66%

00%
42%
52%
36%

33%

.70%

00%
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