2006

2006



2006

2007 3 24

2006 4 13 2006 12 31



2006

519519

2006 4 13

274,467,243.41

OO |INO|OBRWIN|F

1

2

3 2
4

1

2

3 021-5047 2222

4 021-5047 8668

S customer@aig-huatai.com
1

2

3 0755-8319 5226

4 0755-8319 5201

o jlangran@cmbchina.com




2006

http://www.aig-huatai.com

88 40
2006 4 13
2006 12 31
1 7,929,283.16
2 0.0060
3 0.0041
4 275,599,882.92
5 1.0041
6 0.81%
2006 4 13 2006
2006 4 13 2006 12 31
0.49% 0.01% 0.61% 0.13% | -0.12% | -0.12%
0.71% 0.01% 1.14% 0.11% | -0.43% | -0.10%
0.81% 0.01% 1.27% 0.13% | -0.46% | -0.12%




2006

2006/04/13-2006/12/31

A

v

1.30%

1.10% r

0.90%

0.70%

0.50%

0.30%

0.10%

-0.10%

-0.30%

-0.50%

8¢-¢1-90
8T-¢T1-90
8-¢1-90
8¢-T1-90
8T-TT-90
8-11-90
62-0T-90
61-0T-90
6-0T-90
62-6-90
61-6-90
6-6-90
0€-8-90
0¢-8-90
0T-8-90
T€-2-90
T¢-2-90
T1-2-90
T-2-90
T2-9-90
T1-9-90
T-9-90
22-5-90
¢1-9-90
¢-5-90
22790
¢T-7-90

1.40%

1.20%

1.00%

0.80% [

0.60% [

0.40%

0.20% r

0.00%

2006

11

25

17
28

10

0.040

0.040

2006

4 13

2006



2006

80%
5%
3
Ri=Y*(T,-T,.)/365+2  *(Y,,-Y,)

Ri [ Yi i 2 Ti [

1
2004 11 18
2 AIG Global Investment Corp.
49% 49%
2%
2
1991 2000
1994 2002
2002 2003 2003 2004
2004 7
0.81%
1.27%

2006

27BP



2006

06 4 13

2007

2007

2006



2006

20283

2006

(2007)

2006 12 31

41,295,614.33

270,000.00

250,000.00

1,370,451.24




2006

237,233,768.31

237,233,768.31

5
280,419,833.88
3,882,282.47
111,133.80
37,044.60
245,851.89
6 725.00
7 372,913.20
8 170,000.00
4,819,950.96
9 274,467,243.41
10 19,322.39
1,113,317.12
275,599,882.92
280,419,833.88

2006

11 -4,529,426.35




2006

15,234,215.93

3,520,489.96

3,581,419.04

155,858.92

17,962,557.50

4,396,282.07

1,465,427.43

2,442,378.91

1,229,480.94

499,704.99

240,000.00

90,000.00

10,033,274.34

7,929,283.16

7,929,283.16

2006

7,929,283.16

466,369.04

4,908,853.24

3,486,798.96

2,373,481.84

1,113,317.12

2006

5,654,301,635.20

7,929,283.16

7,929,283.16

397,612,874.76

61,817.12

-5,781,870,428.36




2006

-5,384,257,553.60

-2,373,481.84

275,599,882.92

0.5%

10




2006

I

10

11

0.45%

0.15%
0.25%

I



2006

11

12

13

12

90%

AIG Global Investment Corp. (AIGGIC)

2
1
2006
() (%)
1
473,163,815.00 100
2
2,338,000,000.00 100

12




2006

14,977.32 100

0.45%
H=E x 0.45% =
H
E
2006
() 4,396,282.07
0.15%
H=E x0.15% =
H
E
2006
() 1,465,427.43
0.25%
H=E x0.25% =
H
E
2006
257,859.33
1,707,517.15
251,152.78

13



2006

2,216,529.26

2006

()

369,762,893.48

29,376,000.00

399,138,893.48

389,440,000.00

389,440,000.00

166,725.53

166,725.53

2006

()

40,088,000.00

()

(%)

Corp. (AIGGIC)

AIG Global Investment

49,820,645.68

18.15

6

()

()

41,295,614.33

958,267.35

14



2006

%

1 237,233,768.31 84.60
2
3 41,565,614.33 14.82
4 1,620,451.24 0.58

280,419,833.88 100.00

%

3
4
5 177,243,858.00 64.31
6 59,989,910.31 21.77

237,233,768.31 86.08

20% 2007 1 8
%

1 |06 CPO1 200,000 20,023,193.62 7.27
2 |06 CPO1| 200,000 20,000,000.00 7.26
3 |06 CPO1| 200,000 19,634,643.68 7.12
4 |06 CPO1 200,000 19,613,028.90 7.12
5 |06 CPO1| 200,000 19,607,057.27 7.11
6 |06 CPO1| 200,000 19,605,533.70 7.11

15




2006

06 CPO1| 200,000 19,462,610.73 7.06
06 CPO1| 100,000 10,000,000.00 3.63
06 CPO1| 100,000 9,829,916.32 3.57

10 |06 CPO1 | 100,000 9,826,596.19 3.57

%

1 200,000| 20,000,000.00 7.26

2 03 100,000/ 10,001,852.55 3.63

3 01 100,000/ 10,000,891.18 3.63

4 02 100,000/ 10,000,000.00 3.63

5 01 200,000| 9,987,166.58 3.62

250,000.00
1,370,451.24
1,620,451.24

1 () 3,996

2 () 68,685.50

() (%)
274,467,243.41 100
1 64,473,644.24 23.49
2 209,993,599.17 76.51

16




2006

()

5,654,301,635.20

5,654,301,635.20

397,151,151.00

5,776,985,542.79

g wiN|(kFk

274,467,243.41

2006

7

2006
20

2006

3

2006

2006 9 11

Olin Wethington
Joel Epstein
2006 8 25

24

10 0.04

90,000.00

17



2006

2
3
4
5
2
3
()
1 2
2
4
2006
() (%)
1
473,163,815.00 100
2
2,338,000,000.00 100
3
14,977.32 100
5
2006 4 21
2006 4 26
2006 5 26
2006 2006 7 12
2006 2006 7 18

18




2006

2006 2006 9 21

2006 2006 9 26

. 2006 9 26

2006 2006 11 24
2006 11 25

2006 2006 11 29

. 2006 12 26

1

2

3

4

5

6

400-888-0001
www.aig-huatai.com

88

19

40

021-3878 4638




