ERES

HuaAnFunds ez QBT S 4 2010 4R AE BT 25

LT R &
2011 ARG
2011 4 6 H 30 H

EEEHEN: PRESEHARAF
EeEN: TERITREARAF
wEXHAY: —O—F/\HAZ+NIH



ERES

HuaAnFunds BB IOR R4 2011 AR RS
1 EERRKEF
1.1 EEER

B NNHEF S EHORUEARIR G TR AR EAC . R IERR
R BRI, TR I N A S L AERR AN S B AR AN il SR (DT
fFo ABEERE CAE =0 “ U EMSERE YRR, JFHEHFKER.

S AU NASHARATIRAAT R 2 R R A L e 5 R E, 1 2011 4E 8 JJ 22
H S T ARSI S48 R WHERIL PN, WSt #9
HEWETFNE, RIERZNEAAERBOCE. = TR BE KT  «

B BN AR LLWSIEAR < B oo i Js RS BEATE F Jk BE7, (EANR
RS FA o

R AR AN BT AR IR AR  $eB A WG, BB AEAE B ok
P20 5 135 AR e < P 97 5 U T 45 S FE BT

ARG H 55 R AR L
AEIE 201141 H 1 HilgE 6 H 30 Hil.



ERES

HuaAnFunds M G HIE S B 3 4y 2010 4 AR BEIR A
1.2 B
1 SR A E OO 1
1.1 FEBEHL TR oottt 1
2 1111 OO 4
2.1 FEGEFEATEII .ottt 4
2.2 BTt T R L 2 FU OO 4
2.3 B = LN B S o T = N 5
2.4 B JEBER TT 3R et 5
2.5 B £ 2 OO 6
3 B A = i B R (= s RO 6
3.1 B e I 17 I = TSR 6
3.2 FEBIMEZRIM oottt 6
4 S NG RO 8
4.1 B = L NG S e 2 L 10 OO 8
4.2 BB AHR B AR IE S IBME IS T DI UL o 9
4.3 B EAXT R HHN AAE DP R DT B TUEIH v 9
4.4 R A T P FE A R B S AL SR ILVEI oo 10
4.5 EELNXT FEMATE W ATV ER BT EEREEE e 11
4.6 RS I R A AR P S I oo 11
4.7 AR A5 T P FE S R A LTS DL v s 13
5 Lo =G 1= SRR 13
5.1 WA AR FE S FCE NI SIS TE LT oo 13
5.2 FEE NS A AR SR TS E S . WETEE . R S O U B 14
5. FEE N AR LS TP I 5505 RS A B SE . HEMAI SR R B, e 14
6 R e e i el G 25 2 e LU 14
6.1 T EATUTIIR <ottt ettt ettt ettt tens 14
6.2 3 TR 15
6.3 P BARGE (FEGIFE) AZBIZR e 17
6.4 e s OO 18
7 C A S 1 OO 33
7.1 e R ol k£ e = 4 /DO 33
7.2 I R N A 1015 a2 OO 34
7.3 BAAR S SOy JE 4 W W LA R/ INHE P TR BT RSB AN s 34
7.4 E e I v R 0y NG 0y OO 36
7.5 ) E /e D S T KA i Y K s 5 A R OO 37
7.6 BAAR S UMy 4 W VA LU R/ INHE A TR T LA G5 B AN s 38
7.7 FHARF S S B 7 R4 8 1 LA R/ INHEAG IR BT 08 7 SCRFUE SR B 4 ... 38
7.8 BAAR S SO by JE 4 W 1 L R/ INHE A TR T LA BB WA e 38
7.9 E i AL R e /e OO 38
8 SR b s e SN =1 s OO 39
8.1 WA FE AR TETAT AT IIFAT NGERY (oo, 39
8.2 RIS P MM G AR TFIBERIE L ITEDL oo 39
9 DA e N o A s OO SOUURURRR 39
10 N X OO 40



ERES

HuaAnFunds M G HIE S B 3 4y 2010 4 AR BEIR A
JLO R B K N e S OO 40
10.2  JEEEFHAN. EEILE AL TIRESIEE T TFERANF LD s 40
10. 3 WNFEEE TN e TS TRV IR oo 40
10,4 BFEGPEBTEIEIRIISIES oottt 40
10.5 S T Lo o I R T 40
10. 6 FRLNL NS S BN D2 ARG AT AL ST oo 40
10. 7 B 1R & Rk /= R Vol 7/ B Ry oL £ B S S [ 4 /T 40
ORI = 0 N iy N X L OO 43
11 S Y L& 55O 46
11.1 S Y L& 55RO 46
J R 3 OO 46
/I R T 1 s VTP 46



ERES

HuaAnFunds

e BIPIE IR BB L 2010 SF P AR AR

2 HEEAN
2.1 BEERARFEN
Ry RIS 78 5 4
KA TR g BFIR A
e 040001
oG 040001 (Fy i) 041001 (J %ity)
S OY (SN e AP AN
K&a A H 20014FE9 H21H
42 UN e 3 B A PRA W
EEIEE N ACTARAT B A7 PR ]
i AR T B 3 B0 A0 10, 052, 796, 499. 864
B4 G TRl AF 2L ANSE I

2.2 EeRiiH

BB H AR

B BEONCRE DLy BB BT U, e B e B 7 1) i 4
P, JFRUIE SR B TR I RE B K b, DL It
W R b 28 5 3K, R A BBt 1 BAT R AR sl TR
SRUTR, BEAUSEENRIEAIT AT ElBEE
177 DA S 28 r [RIE > e ) SR VR e BBt i e
AT R

PR s

AN T EBBTOF S Bl 2w BASE LA 4 1 B i
i, MRS BB ALE, BT Ay
[LER A9 R TR i Y G oy d

NI RE TP ey L SR kI = = Mol B TR N ISR Ol P
7o BUFTR L 2w s BB BoR L BDET 2 m AL 4
P BIET AT

[0 5% NNS\AOIDTRASTIR ot S sEC U 5% NN 5t 7 | /<57
AHAL LA RO M AU, A0 48 L7 B A 2%
£5: % NN U7k 5% NI T 7T TIPS SR N AN | Kb [P/
PISNIMGE 5% NNIPETE i o NI T BT I S| s ] o
LFAGIE




ERES

HuaAnFunds

e BIPIE IR BB L 2010 SF P AR AR

gk IR BTl 2w b, 2R C A BE A HE
FEL ERAR . FORIT RN A - R AR 5 5 T A T QT
HA B R R T S5 80a1 10 B A ml i E T
AT I E B .
AIEGAELFE BT A w N RGBS A7
RESTom, EENSS IR, WEIROL R, BATH
O I

S S AEr e i ReR B IBVE N SR S #t DN MNP )
EVRAEIUE 1€ Ll i i s vE B, [ LA
B NI ORFF LG 087 A IR sh Pk o

V&t e A L i

AN S 1) Ml B b B HE D P A bt 300 45 Holi
X 75% 4 A b [ (504 B0 % X 25%.

IR A 2 5 AR

g

2.3 EEEHEAMESIEEA

T eI HEEFLE N
4 e ILGEHARAR | AT R A
W4 MEP T TKIK 4=
CEBEATA | BCARIE 021-38969999 021-32169999
B BB AR fengying@huaan. com. cn | zhangyd@bankcomm. com
B IRSS 4008850099 95559
fEH 021-68863414 021-62701216
S HET AR 360 5 | BT AT X AR 4
B LR B OKE 38 B % 188 5
HET AR 360 5 | BT AT X AR 4
Iy ik B b E bR KR 2 #5 . 37 % 188 =
B, 38 Bk
IS I8 st ) 200120 200120
A PN il HHIR S

2.4 FREBETA

ANKE g1 AR SRR AR | P ERETFR . BRI UETR IR

i

BRI EWAS IE XA | www. huaan. com. cn

FNH IR R

B AR AR A B

3T VR 2R e % 360 5B it R B oK = 38 #E

5




ERES

HuaAnFunds

e BIPIE IR BB L 2010 SF P AR AR

2.5 FAAEIRTER

gE| K I HdE
TEMF AL LAY M G A IR W T AR 360 5T il

EPr A 2 #. 37 #k. 38 #%

3 EEMFERNEEFERI

3.1 ERKWHIEAYSIER

i) LN VAR NEMI W

3. L1 HAIR$EATatn

WER (201141 H1HZE 2011466 A 30 H)

AW L SEII B 256, 323, 700. 83
AR -521, 086, 379. 00
TIACT- 341 5 4 40y B 391 ) 3] -0. 0514
A AT Y F B A 2 —6. 84%
A RSy BB -6. 50%

3. 1. 2 HIREHEAIEbR

HERAIFK (20114 6 H 30 H)

R AT 53 A 3,827,712, 923. 45
HIR m k93 P S 4 0y A0 ] 0. 3808
L N S A S eI 7,285,618, 761. 52
FAR TS A B EL 0.725
3.1.3 Bir#iRIgts WEDIAR (2011 46 H 30 H)

TR RV E KR 298. 01%

E: L A C B e LA IR BN o $eotilieas . HARRON (AN
2 IerEAZ S AR ) FHBRAN OS2 IR, AR D A 2 se B e in B

W e EAR S .

2+ PR3t h SR b AR AT NN ERAL Sy 2k R T2 ) (il &
MAIE A e TR B ) FRIBE R 9 . 2D R LR 2 e i 25,
AN G IEEN TN G Wi S o (A TR 1 G

3~ WIARRT {23 HO AU SR A B 7 A5 Hh R 23 BE A 5 R 2 BE A H 2
SCHLER 7 I UREL COHIRRAT, A S AERD .

3.2 EEHERI

3. 2. 1 ZG Al (e 5 K 25 R 05 [R] 3910 451 b Ak v i % ) LA

- ML
N 2 24

e | BORE | s | st | 0" | 0-0 | @-@
: wxe | ke |




ERES

HuaAnFunds M RPN E 5E 4r 2011 SRS

\ﬂ_ g/\
Ez I 5.22% 1.01% 0. 96% 1. 10% 4. 26% —-0. 09%
ERERN
Eih I —6. 09% 0. 98% -4.12% 0. 90% -1.97% 0. 08%
\,\_j_ NN
Eit/\ I —6. 50% 1. 10% =2.27% 0. 96% —4. 23% 0. 14%
oA 18. 28% 1. 19% 14. 00% 1. 06% 4. 28% 0.13%
Lz — . 0 . 0 . 0 . 0 . 0 —0. 0
U o 13. 18% 1. 32% 10. 71% 1. 50% 2.47% 0. 18%

ST
i%%ﬁ% 298. 01% 1. 20% 91. 92% 1. 36% 206. 09% —-0. 16%

A

T ARFEE AL ST BIEAE A PG FR I 300 FREORRLF X 75%+ HHEhr i
DU B X 25%,

MRYE AT B 5 R AT RRE , A BTV A B W UL 2T AT BTl
RIS A5 S R Ik M e A 1) SO VP B 50 8 10 A < i R o AR B IR IS
e Bt L AR T G 08 7 B I 1) 80%; £ %8 T+ 1 S Aot 1) LU AR T JE 8 9%
FAFHE R 20%.

2011 4F 6 H 30 H, AL BT T IEASE 2 U177 o ke ifr 587 66. 35%,
BGIEFBE L) 0 0. 00%, $5 5% T FEAog RISk <5 b A5 v KRB i 987 20. 44%. LIk

FIBLTE LI FT G ke 5 IR I AE

3.2.2 BEEEFREMURESMHTRHFHEY KL LS RIS

BN I RAR B LB

(2001 4F 9 H 21 H& 2011 46 H 30 H)

e QPR IS B Ik
DA R VG F 5 2 L R A 2 23 )y S A #ons EL IR




ERES

HuaAnFunds e BIPIE IR BB L 2010 SF P AR AR

450.00%

400 .00%

350.00%

200.00%

250.00%

200.00%

150.00%

A00.00%

50.00%

0.00%

-50.00%
2001-02-21 2003-04-21 2004-11-21 20006-06-21 2008-01-21 2009-08-21 2011-03-21

| —#zopiEs —Eam|

4.1 EeEFHEANRESZLBERFI

4.1.1 RSEBANLAHEEESNEK

Mg FE A PIAT PR A W) 28 Hp [RIIE I 25 UF IR 47 [1998] 20 5 SCHkifE T 1998
6 HoL, AENEMESEIRARZ —, HIEA 15 {2 ANRT, A&
AR UGB SR S X . HEn AR Bl CBRED BA R B E
PREFEA R AR Bl D8t RED ARAF . iR E e v # A f
O3 vl FH TR 28 22 3 0 BB A7 B 2 ]

BA 2011 4F 6 30 H, AN ILE I T e F i, it 2
NEARIE SR IS, QRS e B A Bsnia . L4 w A
Rih. e FAECE R A 22 BAF 180ETF. _LiF 180ETF BEEEIE 4. #4227 F)
S e P NS K IS S SRS AR IR S e ORISR e diE
Wi i AR b i dr . AT Al e
WSk ETF, BAE ek ETF BRHEAEES: . AR e A Rl 5% SRR as 57
ez i ARG . R EBRICE . R R IR . B KT R R RS
22 HIPGaE<:, BBt BHA 3] 755, 14 {C AR



ERES

HuaAnFunds BB IOR R4 2011 AR RS

4.1.2 EeoM (RESLHE M) RESLHEDEKFE

A (
FEATE G5 1 _——""

W4 HH % HD IRR LA
b
wmnw | menm | U
AR AL | 2009-03-27 - 94F | EHAE L, Frf
LM S MNFRUET, 9

TEARESRE HEATIE A
M, 2002 4F 1
HonAN A e 5 4
AR G, Bk
Jio A0 AR SR . B
RN F =
A3 B AAT ML A 5T T
. 2008 4E 2 AE
2009 4 3 HH E%
I IF 25 % B I 4 0
4z 9 M i 55 IR
ks A e A LI
2, 2009 4F 3 Hitd
AR MR 4
Z M,

e L SRR H IR EAE H I iR A FE R due 2 H, BIBLA T H

2+ UEFF MV SCEMATIE 2 CUEZRME AN 53 B8 BT MRD IRIATIOR

4.2 EEANRE YA FESIBEEMTEH KT

AN, AL IR A OGAHEM . (R R ZF BB 3L
SHEEF) (L BPFIETF BT S UM A S AT IR VR S
SE » A WSAE T B DT i M B TG 58, AEAa i XU (R AT T
A HE BT BRAAT NSRRI 2, AEAE IS AR AT B < 15 [R) A U [ 1
o

4.3 BHEANMRE YR AP HILHL 0

4.3.1 AP GHERPAT BN
KN HE N ARG AR AE 5 K R R RS AT AL S Kk 55, BN

9



ERES

HuaAnFunds e BIPIE IR BB L 2010 SF P AR AR

(A8 Gy it o3~V AE By BRI AT L

TN S, AT (SN A o & B INE- AL S T ST ) FE A A5
B W TR i) SRR UE TR A S o O S U NP TRIRE S A et s L 23 i
CREPA T ANTRIE G K™ [R] 17 S ] —IE 2R 58 Al AL Sy R Gr kAT EL ] 3 I
SKHLVA VA S e ARSI, NS AP A SafF B, R HTEURH S DL

XTIIANE D), A FIHIE (A5 b VA8 5 i BEIMNE-RATIRNL 55 ) B (%
G KPD Z 55w 5 a5 B ) S50 R0 kT, $uTiiod
RAF, AR

2] A M SRS B S SO 2 K AT A 5 IR I 5%, 900 R AN
FEPEXS 8w B AN Rl B B8 4L 45 R AR et A 22 5 L 0 BTSN IR ot R 22 57 DA
LA [N T8 2 1[5 i) A2 5 (A8 2 W 2238847 93 A

4.3. 2 ABRAEEHLAB I XASAR AR BT & 2 18] B S LR
P TN B 5 AR S R A R 1 <

4.3.3 FRHERZHT AL UM

AR B B AL D)

4.4 EHEANIR Y B S RO BB SRR AL SR IL UL

4. 4.1 HEH AR SR T RSB /S

TR A iy Bk A AR R PGERE SIS, BERIUN
A A AR GE™ MU AR AN SRR A (DR X M AN T B B2k LR R s i T/
SEHRAE . TR, BT MCRAN BT ARICHE . WGTEL. ERs SRR
FIE AR RELGE K, A Bl 2EES P kES. DIFEHNE S K T
AN R S AR BOR S, 51R T B0t B Ak 250 B M dEGy, 1 —
B R (RReUR PV 2N SUANE IO s A E S, L T BRI
JERIMEEE, ISR EACH L T R4

ARG, ARBEGTEEICE TV AL B HE . BRI ™
o AEAE MR L, DU XSO T, 7@ s FERIITG DL T, Balia i Lt
BOR, HA TR 1A 3l e KA 2 ST 28 5 DUANIE TR, Bk L LUK

10



ERES

HuaAnFunds BB IOR R4 2011 AR RS

X A A i K I TS A o TEBRAE b, 0T 2B 1 AN IR TR IR B 57 LA 3
EXFAFE IO, JoE iy R R R BERAEA TE y, AAL AR A
Wb e, AERCET ) AR DU PEANAS (E B & PR ISR B0 T, 38 =58

B IS I 2

4. 4. 2 EHANEE KSR
A 201146 H 30 H, AIEESHEUFEN 0. 725 J6, ARG AU B0FE G
K -6, 50%, [FIINV ST LA FEUERE KK A -2, 27%.

4.5 BENIEWES . 7 TS RATWESK G ERE

AT I LA REREL, HAERME L LE T 0%, BT
T BT BRKCHEFREN, WK E R, BRI, BRI IUE AR AE
=R B IR, B e B e, B BT sz WAL, R
APt 2 U REANRE ] WEY], AN UL RBGR . 534t H Ao )=
PR, SREAT . BREUEHL, UL E R HEE, Aiiphiis 17—
K. —Jii, A ERE TR, BRI DR R, 2 BCE
ZRENPHESBE X, BRI RRAR () 20 5F BREURAR 5, AR SCRFTIT I S o
U, BT SR A G AL AP IE SN, T AR BUR
BRI AL, AT R IR A JE A7 DAL R 1) H Bt AT ] BE AR T 1 5 2 P i
Ko FEEME, TR UR IR PER 5808 7= 5 4% S o

4.6 BFHENXHRE YA RS ERFFEIR Y

INELYENE I E NG

o

2+ A BUR R AR AN FE 5 58 7 1B S AR A JH1403 2 4 532 )

o

3. ARZ HAMERMES T RN GRTTr Ty AT R AR TAES
JIISEG U

(1) 2wl Jii

11



ERES

HuaAnFunds e BIPIE IR BB L 2010 SF P AR AR

AFV R FEGAEZE Riosy, AR DVEHE: EREHRE T SR a 2,
WFUR B R AT, FE RGBT, Sl TR AR, e
NMAHRATTA

TGS SR RAT U KA T 7™ B RS UE R i R R SRR I, $A ¢
PP TR SR B 08 S RN 1 S M RERE . PR R Sl IR e R L | e R
FASAE TV B %R SR IR 2 SO B[R] IR SR FH A 119 77 ¥k BA SR R &5 1%
X AR SAESRANAE G 5 3 4 R AT HEA TV

RN G TNV AT BE ) S TAEZE i

Wi R, LR EAL, WAE BRI, B KR v B B A
w) CAE, BEANAE R BAT B A W J5 R 5 S AT A w90 R R s RF I A
Mgz g gt A i, e QI G2 B, TR 2N, iy
RN LR, SR G B BRA R B S8

IRRESEAE, DFRA2EDT, 24 ARSI TARRY . AT GV B FrUE IR $ %t
TEFEIA A PR A W5 AR B S LR B & V5 AR AR IE 25 8 A5 4T
AR AT B A T TR B FENE L S (5 REORMELD S LG R
AR EE, DT EES S BA R A A FLE .

Kiw, WIRREMBSLE, T2+, SERNMIES. Ll R )T ERES50F
FUITANFHESFIE T TAE, 2000 4 2 AN ZIEGEIERA R, EREESHTT
R NFAC TATVEAE T, BT 8 RS HC B R G AR 2 L TR R
7S,

W, BTGNS, SPrm . AR RIRRAT R S NG
P AL H LAE. 2004 F 8 JIMMASEL LG AR A, AR e W a0 R
WA, ARG E NI M. PG R G2, ] g 2 i
SAH

VFZEZ, &b TREE M4, #2pi-1:, OQF (PR 4xmh TRET) o B4
SAUESF RN LR 2 20 8 B2 e 1L S VR Bl NG Rl TR CAE, 2005 4RI
I GEIAT R A W], EATRIETUA AR g 3 A, B2 [ A i
SRPEHT. fE4z FAIF 180ETF M4 [-iIF 180BTF Bf%. 4 FilF sk ETF Aifez |
UEESk ETF B3t 48, Sl TR B &,

12



ERES

HuaAnFunds BB IOR R4 2011 AR RS
Rk, H4iz DA, TS, SES, CPA H EEM T

St e AR 2 o AR LR RS TP I 55 B A, 2004 48 11 JIIn A2 0%
SEHARAT, BEMSEAE SR A FY S aa s, PUEREIaE
HEAPE,

(2) FE®RT

FEE AT AR E LR AT A E ST S E e, JF R A
2K A AE BORARE -

(3) SxVHIhE55 P

XSG AE AR | BORE S S0 A3 A P L o A R AT 7

4. FefMS 5 uigoE (S ENRRER

AL M AL AR S HEE .

5+ ZHAMERFE 5 Z A7 AE AT AT F R 2 b 5

Z 5B AR 7 2 8] T AR R 2 R

6 CEELNAL A E O I 55 IOk o 5 R FE 25

T

4.7 BE TR 3 P R A 20 B OO ) P

1. 2010 4 B 7R AR A5 HH A S it 1) A 4 T

ARESWIESFIAT 2011 4F 1 H 13 HES O, [#E 2011451 A 18
H I EAEARTE G I 0 N 22 3 6 8 PR IR w) Gl fE M AR e i N, 1ets
10 34 AR R L1 A 0. 20 TG

2 ARSI HEAT IR 43T o

5.1 MEWINAESHEENENTHEHILEYN

2011 4 EARARSE, REATE NER RPN St e tEdiet, ™

13



ERES

HuaAnFunds

e BIPIE IR BB L 2010 SF P AR AR

RIS T QUETRRBT L) AT IINMEARL e G R. FBE N RN
RSTHEAT T8 NN S5, AMFAEAT A 103 3 3L S A7 A 2 AT

5.2 FLEANMEHAARRESEIEFERTE

(EE T

 HETE. FlES S

2011 4 EAARE, R b BT IR 4 AR 2 QPR IE T BB AL G B BEE
B BB I VS B0 B L M R T 5. e B HIT S 5% ) il
B FEE AR E I SR AR AT 0 o AR I AL G264 T T 1 i

2 arhe, ArBRca Al 202, 077, 452. 21 JG.

5.3 FEANAKLERREPUFERFNEREEL. HEHMTBEERE

.

2011 4 EARARE, it S BT PR W] G Bl T 240 N R A AT
PSR QU PR e S AR S S Sl a U = NP (£ s /N W R /T
W tHRE RN . B A GIRE AR I HE. e,

6

6.1 B=MER

SR PR APHIETF R

SR H: 2011 4F6 H 30 H

FERMSRTRE CREH )

Hfr: NRMt
o AHAR FEER
L HHES 201146 H 30 H 20104 12 H 31 H
A

BATAEK 6.4.7.1 717, 145, 336. 66 437, 395, 666. 46
el 69, 813, 024. 34 21,782, 945. 13
A7 B ARIE 4 3,676, 991. 72 4,677,311. 84
AT ooy P gt = 6.4.7.2 6, 490, 616, 066. 25 7,582, 399, 884. 95
e R 4, 833, 655, 935. 55 5, 886, 348, 035. 75
P - -

R BT

1, 656, 960, 130. 70

1,696, 051, 849. 20

14




ERES

HuaAnFunds BB IOR R4 2011 AR RS
VPSRRI SR - -
R 6.4.7.3 - -
SN IR A G gt e 6.4.7.4 - -
I ISCUE S5 5K - 19, 939, 097. 97
I IR S 6.7.4.5 23, 990, 305. 48 43, 633, 000. 81
INAlkgiies] - -
N aEREIAF 560, 947. 55 1, 698, 279. 78
38 S P 5B B - -
HAh 7% = - -
A RSN 7, 305, 802, 672. 00 8,111,526, 186. 94
s AR LEER
PR R s 2011 4£ 6 H 30 H 2010 £ 12 A 31 H
it
T A K - -
AT Sy ME 4 b fr ot - -
AT A G Rl A7 A5t - -
S [P ) 4o il 0% = - -
I AT UES I 5K 826, 779. 09 9, 858, 435. 14
IS AS 8 [P R 3, 806, 219. 56 2,301, 750. 08
VA A BN P 8, 688, 615. 64 10, 362, 523. 24
AT 2 1, 448, 102. 59 1,727, 087. 20
AR 5 e 45 9k - -
I A AZ by 9 6.4.7.6 4,277, 891. 36 8, 629, 857. 34
AT R o - -
Y ASH A JEL ~ -
Ay A - -
38 908 P 5B A Aot - -
HoAth 47458 6.4.7.7 1, 136, 302. 24 1, 306, 610. 73
U TRE I 20, 183, 910. 48 34, 186, 263. 73
F A E AN 2
SR 4 6.4.7.8 2,339, 282, 389. 76 2, 359, 280, 337. 05
>y SINE| 6.4.7.9 4,946, 336, 371. 76 5, 718, 059, 586. 16
P W s Sl 7,285,618, 761. 52 8,077, 339, 923. 21

BTN T A 8 R s v

7, 305, 802, 672. 00

8, 111, 526, 186. 94

M AR AUEH 2011 42 6 J1 30 H, REGAn#iidE 0. 725 J6, HKep AL A

10, 052, 796, 499. 86 17,

6.2 FliEE

SR R RANFIE TR B

AR 201141 H 1 HE 201146 H 30 H

15




ERES

HuaAnFunds g QU S B Y 3 4 2000 4 F 4R AR 35
Hpr: NIRRT
A AT L HA R
m H xS | 201141 H1HE 20104F1 A1 HZ
201146 H 30 H 201046 H 30 H
—. A -434,077,536.96 | -1, 306, 240, 115. 93
IRIPSN PN 33, 649, 063. 08 37, 124, 252. 26
e AR A 6.4.7.1 2,986, 729. 01 3, 669, 223. 49
0
el ISL N 28, 387, 364. 08 33, 126, 232. 92
P PE SRR A R - -
BN
SR B 4 % e 2,274, 969. 99 328, 795. 85
VPN
HAbA] SN - -
2. Brmas (FRLL “-7 309, 450, 408. 74 11, 230, 616. 13
)
e R E R 6.4.7. 1 299, 406, 335. 19 -9, 804, 985. 00
1
g L] - -
i ol 6.4.7.1 -17, 005, 655. 76 -80, 199. 50
2
PP R UF SR - -
(V&
frdE T H e gs - -
JBe A 7 6.4.7.1 27,049, 729. 31 21, 115, 800. 63
3
3.~ UM EAR A R (Hd | 6.4.7. 1 ~777,410,079.83 | -1, 354, 980, 977. 71
JKLL =7 FIEA)) 4
40 SIS (BBl “—7 - -
SIHA))
5. HABW N (FIRLL “=716.4.7. 1 233, 071. 05 385, 993. 39
S 5
B =, B#H 87, 008, 842. 04 82, 348, 528. 50
L. PSR 56, 706, 086. 18 56, 968, 786. 15
2. B 9,451, 014. 37 9,494, 797. 71
3. RSB - -
4. A 6.4.7.1 19, 330, 838. 32 15, 653, 466. 28
6
5. MIESCH 1, 289, 682. 87 ~
o Sz H [ ) 45 il i = 1, 289, 682. 87 -
X
HAth 2% H 6.4.7.1 231, 220. 30 231, 478. 36

16




ERES

HuaAnFunds

e BIPIE IR BB L 2010 SF P AR AR

=, AEEH (TR

L “-” )

-521, 086, 379. 00

-1, 388, 588, 644. 43

ik Pt Bl ok 1

TN e D

S

-521, 086, 379. 00

-1, 388, 588, 644. 43

6.3 FTHENG (FE&EHE) Bk

St AR RO R e
AR 201141 H 1 HE 201146 H 30 H

Az NRMoo

T H

A

20114F 1 H 1 H&E 201146 A 30 H

SECEE &

AR I3 FLAIIE

PR &7

WA B
(K ifHED

2, 399, 280, 337. 05

9, 718, 059, 586. 16

8,077,339, 923. 21

SRz E A
R < E AR B A A
WD

-521, 086, 379. 00

-521, 086, 379. 00

BN RS )
Fe A i E AR B
B GEAA L <=
S

-19, 997, 947. 29

—48, 559, 383. 19

—68, 557, 330. 48

Horpe 1 RS HIER

113, 159, 125. 74

258,111, 876. 04

371, 271,001. 78

2. He 4B A K

-133, 157, 073. 03

-306, 671, 259. 23

—439, 828, 332. 26

VU« A9 1 B < 03 047
AN 53 B A 7 A 1
B iHEAL B G ELk
UL SR

=202, 077, 452. 21

=202, 077, 452. 21

s IR P AT B
(KB ifHED

2, 339, 282, 389. 76

4, 946, 336, 371. 76

7,285,618, 761. 52

T H

SR R IR

20104F 1 A 1 H& 201046 A 30 H

S

A7 LI

PrEER M AT

— WA B

2,927,152, 392. 50

9, 936, 837, 585. 36

8,463, 989, 977. 86

CERHED
ARG E S
\ i -1, 388, 588, 644. 4 | —1, 388, 588, 644. 4
) G E AR B E (A - 3 3
SR

= AR B )

—44, 510, 342. 97

-92, 597, 005. 47

—-137, 107, 348. 44

17




ERES

HuaAnFunds S BIBTIE S BV 4 2001 4F LA BER 3

7 AR IR 3 A 1 E AR Bl

B GRERD L <=7

SIEY))

Hodp: 13 g 51, 545, 767. 99 109, 958, 448. 04 161, 504, 216. 03
2. FEA BTk -96, 056, 110.96 | —202, 555, 453.51 | —298, 611, 564. 47

VU« A3 1 B < 03 047
A7 N 53 B A 7 A 1
B iiHEAL B G ELk
MDLL =T S hD

- -216,421,279.79 | -216, 421, 279.79

s IR P AT B
(KB iHED

2,482,642, 049. 53 | 4, 239, 230, 655. 67 | 6, 721, 872, 705. 20

T A W S5 AR R M L 0 o

At 6.1 2 6.4, WK M FHITT NEE:

HEEHAFMDIN: Fal, EESI TSI BRI, Sy st
N BRAR

6.4 FWRHIE

6.4. 1 FEEAREM

2 QIRTIE SR P B 3 4 (LU WiAR “ AL 4" ) @b EER IS HE L&
(LA RRR A ERFIE 27 ) IF 3647 (2001156 33 5 (KT A AR L BiiEF5
Pt IV A, S IA BRA WK CGIF B S 3
FATINEY JILSEian ). OFBEIESR e 3 ak i pi) S5 CRE R (4
ZRPHIEF R TSRS ) (R AN (R AR R S5 E5 ) )
KL, FFT 2001 4E 9 H 21 HEEEMAT . AFEE N AT, FFEIRAE,
B IRBALSFEAOHR A BE 58 B4 N 5, 000, 001, 124. 00 JG, M4
HETKIE T R 2 v 55 T AT B Wl AR KB BG 7 (2001) 26 84 S50 BE i 1 LA
UE o ABER RGBT LG BIAT IR A ), FEE AT N ST IR
AR

Wl (R QIFHIES BERBEBAE SR ) F1 (R QIS B LG 6
AT A ) AT R, A%E4T 2007 4F 10 H 26 HIEAT T &0 474,
PRIl 1 4. 297369516, F1- 2007 4 10 F 29 HIEAT T 44548 5 &4t

MR (e NRGURI EESF R 4k ) M (AR QUpE R R B e
) B RAE , AHEG BRI N [ NI A TFRAT T RBCE . i

18



ERES

HuaAnFunds e BIPIE IR BB L 2010 SF P AR AR

[ E I S HEHE I VPR SR 1 A Sl T R AT R B B e fl
AMIE T LB B TK 80%; £ 7T~ FE ZA5t 27 1 LU BIAMIG T~ B8 8 743+ 1) 20%.
AT A I Sl LI HE Ky A A 300 g B0l i % X 75%+ Hh e A [l it i £l
75 X 25%

AWA G5 4R R AT G R A BN P G A B A w) T 2011 4F 08 /]
26 HHALHERH .

6. 4. 2 S THRF G I FE A

ASFE G IR I 45 4 SRV BT T+ 2006 4F 2 15 HATAT (1 (b2 -] —
SEARUENTY AN 38 T EAR S TIHEN . LS A A T HE S AR R . Alkss
T AR L HAB A DS s (LR ARR “Abas v~ ) o i ERE I & 2 55
(201015 S (UF 5 BEG HL 45 KA 58 XBRL BAES 3 5 A BEHL 75 R AR BE AR 5 )
P ERESR R4 T 2007 4 5 F 16 HAAG 1) GIEZR B0 3 G v O 55 3R 5 1)
(HE22 QUBIE SR 5008 I 4 KL B [A)) AT (R 2% SO VF IR I A T S S84 (0 A
AW G il o

6. 4. 3 BAEANY S v HE N J HoAm A SSHLRE i 75 B

A4 2011 A FAPAE I SRR AT G s v HE IR EE sk, B9, e
BT A4 2011 4F 06 J1 30 H I 53R 00 BL A 2011 45 b -4 S IR 278 il R A
G EAZ SIS KRG R .

6.4. 4 EELSUHBERMSTHE T

APAERESTHRE TR A& TEGR . SHGTHS R S THREM — 2

6.4.5 Z4TIERIBEEA

VIR AN AR ZE R T IE

6.4.6 B

RIS BOE . E R BLSS BRI [2002]128 5 (¢ FIFRGEIES R R4 A
B i) A Y S WAL [2004]78 5 (9K T UEZ7 4% B8 L BB B S AR ) 3
WAL (20051102 5 (ST B R ZLAAS NS B RBUR KB A1) A (20051103
5 O TR AR s A DSBS S ) @ 4N ) (20051107 5 (R T L
LRI A NS BB A 7B ). WBL2008]1 5 (G Tk g ids

19



ERES

HuaAnFunds e BIPIE IR BB L 2010 SF P AR AR

TACRBER AN A AR BRI S 55454, RIS 7m0 F

(D) BURATH AT NGRS A m T e WA B, AEBCE LA

(2) e RIBEE BIFIZENONE St E AU A P A3 B o

(3) A FEEHAF A AT AR, B R AT 155 B AR ML AE ) 2 SR A S
I ARIHARE 20% 1K) S NPT A, B AL AR T A3 o o B A PR B 52 £ B 6
AR, H BT A mAE R IR ABOR 2L g% 50% T A N8BT
A, AR IUATBGERE BI 20% ARG NPT, B ANIE AL DT A58

(4) eI BEEi% 0. L BUR BN R Hy B e Bl , SR BEEAEN

SRAT Sy ENAERL

6.4.7 EEMSIHEDHE KU
6.4. 7. 15R4THRK

HA, ARt
AR
T
H 2011 4F 6 H 30 H
A K 717, 145, 336. 66
5E WIAE K -
oA A7 3k -
it 717, 145, 336. 66
6.4.7. 2 X G &R
A ARt
AR
e 201146 130 [
A o8 e E 8 S E AR 5))
it 2 4,765, 474, 638. 35 | 4, 833, 655, 935. 55 | 68, 181, 297. 20
E%E%EﬁTﬁ 306, 358, 837.81 | 304, 669, 130.70 | -1, 689, 707. 11
=+ 4= ‘El
s Eﬁmm 1,370, 077, 886. 30 | 1, 352, 291, 000. 00 | —17, 786, 886. 30
it 1,676, 436, 724. 11 | 1, 656, 960, 130. 70 | 19, 476, 593. 41
AR & 2l - - _
e - - -
HiAth, - - -
ik 6,441,911, 362. 46 | 6, 490, 616, 066. 25 | 48, 704, 703. 79

6. 4. 7. 3 fTAEG BT ™/ 747

20




ERES

HuaAnFunds G QBHIE T P G 2010 A4 AR

AFESAAREWIR (2011 4F 6 H 30 H) 744 Bl =/ i R % .
6.4.7.4 ENREEME =

6.4. 7. 4. 1 FIENIRE SR =R R

RIS AIAEWIR (2011 4F 6 A 30 H) LNRESHE=REIHE,

6. 4. 7. 4. 2 HIR LW =3 [F] 5L 5 o AR B2z

RIEGAAE IR (2011 4E 6 3 30 HD Wi I8 &) P VS IR 4%

BAE .
6.4. 7.5 NMHHR

. ARt
AR
-
AH 2011 4E 6 5 30 H
IR WA R B 50, 058. 07
IR E A R S -
I IR A AT R S -
Il A AT 4 ) S 25, 576. 80
NS R 23,914, 362. 69
NSNS &= ST 51 5 -
IV QRN AR @) SN 265. 80
HoAh, 42.12
&1t 23,990, 305. 48
6.4.7.6 NATAZ 5 %t H
Hpr: AR M
AR
A 2011 4 6 A 30 [
A 5y BT T 3 NAST A 2 3 4,272, 610. 01
BAT M T NATAE 7 3 5, 281. 35
&t 4,277, 891. 36
6.4. 7.7 HAb 1 fm
Hpr: ANRTRIC
AR
i
A 2011 4 6 H 30 H
INAST 5 B AT 2 R AR 4 750, 000. 00
INASTBE[A] 9l 2,591. 87
A i ity O B -
55 5B -
T4 2 335, 710. 37
BT Fok -

21




ERES

HuaAnFunds LB P 3E 4 2011 AE AR E IR
He 48, 000. 00
&1t 1,136, 302. 24
6.4. 7.8 Sz &4
SAr . NG
A
T H 2011 4F 1 1 H#A 2011 4F 6 J] 30 H
A () K 1H] 45 40
AR 10, 138, 848, 471. 98 2,359, 280, 337. 05
A HA 486, 211, 354. 71 113, 159, 125. 74
AR CBA “=7 S
121D) -572, 263, 326. 83 ~133, 157, 073. 03
AR 10, 052, 796, 499. 86 2,339, 282, 389. 76

TE: WS A N8, T lm] & e e HH A

6.4. 7.9 R4rECFWE

A NRMIG
i H CLSEH R 4 ARSI 4 AR ECARE AT
AR 3, 806, 289, 901. 00 | 1,911, 769, 685. 16 | 5, 718, 059, 586. 16
AR 256, 323, 700. 83 | -777, 410, 079.83 | -521, 086, 379. 00
A A I G 0y AT B 7
o -32,823,226. 17| -15,736,157.02 | -48, 559, 383. 19
AR BB
o, Feg HI K 181, 393, 228. 56 76, 718,647.48 | 258,111, 876. 04
FHL 4[] 2 -214, 216, 454. 73 | 92, 454, 804. 50 | -306, 671, 259. 23
A 2 A -202, 077, 452. 21 - 202, 077, 452. 21
AHAR 3,827,712, 923.45 | 1, 118, 623, 448. 31 | 4, 946, 336, 371. 76
6. 4. 7. 10 FFH) BN
A NRMIG
H]
T A
201141 H1HA 201146 H30H
i HHAT AR BN 922, 605. 93
ed iR e IPEN PN =
oAt A7 3R] BN -
gh A G A BN 2,053, 972. 04
HiAth 10, 151. 04
it 2,986, 729. 01
6.4.7. 11 EREFWZE
6.4.7.11. 1 BERHE K230 B ¥k
A NI

i H

A
2011 41 J1 1 F% 2011 4 6 JJ 30 H

22




ERES

HuaAnFunds

1

e BIPIE IR BB L 2010 SF P AR AR

5 SRR A SESE SRR 299, 406, 335. 19
J% SRR A SAEIP=Z A N -
Xmﬁ{lﬁq& -
it 299, 406, 335. 19
A AR
H]
T NE]
20114F 1 1 HAE 20114F6 J 30 H
S H RS AL R A 6, 536, 586, 466. 80

{)&: %Hjﬂji%ﬁ‘zzk:u%)

6, 237, 180, 131. 61

SESE SR AN

299, 406, 335. 19

6.4.7. 12 FHE R

fz. NRMoc

i H

A
20114E1 H1H £20114E6 H30H

S ETE e B foizs 2] AT ) lss Bt

1,510, 106, 602. 32

filk: SHVETE (BT B AT B AT A S

1,470, 368, 924. 92

Ll
P NICR]E E A 56, 743, 333. 16
(L sang s ~17, 005, 655. 76

6.4.7.13 BRI
Hfr: ANRMt
S H A
201141 1 H £20114£6 JJ30H
JU S8 T A 1) R WA 2 27, 049, 729. 31
TG BT P A ) SRR 28 -
& 27,049, 729. 31
6.4.7.14 A RUHEZ SR
Hfr: NRMt
A
A 201 14F1 FJ 1 H %20114F6 J130 H

< oy Pk s -777, 410, 079. 83
—Elm S -787, 260, 551. 03
i g7 $2 ¢ 9, 850, 471. 20
P SRR LR -
— W -
2. 7T H -
—— BB -

3. HiAth

23




ERES

HuaAnFunds e B SR POR 4 2011 G 4E RS
| £t ~777, 410, 079. 83
6.4.7.15 HAth
A NRMIG
i g A
20114F1 H1H %20114F6 H30H
FL 4 e ] BN 233, 071. 05
&1t 233,071.05
e FEG BRI BN AL FEIBE ] 2 A L g .
Ly ANHE 4 1M 0] 2 2 42 Fr A B TRD b oak, B2 [P 2% 26 F1 B AN R 1o 62 (o] S G 40 1)
0. 1%IEEIEM 51 P &l sk fm, Bl 282 K1 0. 1% (A5 0. 1%) i,
LAV 3k B0 B A R A 0. 1% 5 24 [a] 2% 28N T8 2T 0. 1% ),
VM 5L P gl s oA BRI B I 75%, REVIAIEE =,
2 FEG 2 TR G 4 2 i e HH 3 4 1) e [ ] 3 R P ) Bl I 22 P o K ke, R
AR BI85 e = Ay ) [T
6.4.7.16 3 5 % H
A NI
i H A
201141 H1H %20114E6 H30H
oy i 328 & % H 19, 323, 913. 32
AT I8 7 3 H 6, 925. 00
it 19, 330, 838. 32
6.4.7. 17 HAhZHH
A NRMIC
A
I
H 20114F1 31 H 42011456 /130 H
CRaRidiE 66, 944. 66
5 BBk 55 ok 148, 765. 71
Pk ;7 i 9 9, 000. 00
ATV XN 2% 6, 509. 93
&1t 231, 220. 30

6.4.8 A EI. B~ HfRHESEIK A

6.4.8.1 ELEHEIR
T

6.4.8.2 B HfRHBEER

T
6.4.9 KEKHTRXR

6.4.9. 1 AR E A EEFIRREIARE XA F R R KRBT K LR



ERES

HuaAnFunds L QPHHIESS B L 4r 2011 AR P4 RS
R

Tco

6.4.9.2 GG FEE KR ARG K4 KB

KERTT 4R ARSI AR
BN EEHEIN . ReFENE

Mo FE G PRAT R N ] e L
CIEAT A A IR A ] (“AZIARAT” ) REFEN. AL

W R IRSRIRAL B ¥IAE IR H b 5 U N 4% — I M 4 3K 1T 3T

6.4. 10 AR5 HA K& -4 BE AT L BATR IR BR T A 5

6.4.10. 1 KRBT H B ITCHTHR S

6.4.10. 1. 1 RERZ 5

AFEE ARG (201141 H 1 HZE 20114 6 A 30 H) F_L4EE AT LI
fH] (2010 4F 1 H 1 HZ 2010 4F 6 H 30 H) WISl R 48 &) B oo AT (M
SR T o

6.4.10. 1. 2 BLHEA 5

AFEEARWEL (2011 4E 1 H 1 HE 2011 4E 6 H 30 H) F1_ L4 LRI
B (2010 4F 1 H 1 HA2 2010 4 6 H 30 HO ik eI A2 ) e oailb A7 (1AL
UEAS 5

6. 4. 10. 1. 3 N 3ZAFRER T B &

AFELAMREW (201141 H 1 HZE 20114 6 A 30 H) F_L4EE AT LI
B (2010 4F 1 A 1 HZ 2010 4F 6 H 30 H) TS24 e 7 1 4 o

6. 4. 10. 2 KB IR

6.4.10.2. 1 LM%

]

A NIRRT
ZNE] AR AT B )
TiH 201 14F1 1 H £ 20114F6 | 20104F1 H1H £20104F6 30 H
H30H
M e AR 1 3 4 N SO
fy e 0 20 56, 706, 086. 18 56, 968, 786. 15
Horp: MBI
Ry 6, 354, 589. 73 6, 193, 798. 59

T SO RE RS BN AR 22 8 BRAT PR 23 il (10 0 g BN AR — H k<
B L SR SER I, B H BB E, A HatF A A0
H e e BRI = 10— H 2R 019 H X 1. 5% / HEREL.

6.4.10.2. 2 HEHLE®
A NIRRT

e | A3 | AR T L )




ERES

HuaAnFunds BB IOR R4 2011 AR RS
201 14E 1 H1H 201146 | 20101 H1H £20104E6 H30H
H30H
N2 ﬁ: N, S ﬁ/\ N S
= HZ?EEEﬁj;szE3£4T 9,451, 014. 37 9,494, 797. 71
[PFEAEF 3%

T ARSI NS TEARAT 0 IE &4 e dinr— H L& W 721 E 0. 25%I1)
FEPRIE, BHRUESAHK, EH. HiH AL y:
HILESFE T =ar— HIEE W3 H X 0.25% / M RE

6. 4. 10. 3 53REFHATHRATRIENL TS (& RW) 32 5%

. ARt
A
201 14F1 1 H #2011 146 -30H
TR T 19548 5y G 0 R g e 1F [Py
T NES S - Hegrsh e A T4 | FEZ
ATBARAT - ~1 99,000, 000.00 | 311,375.34 - -
AR AT EE AT
201041 H1H 2201046 H30H
AT VIIRAL ) G R ¥t [P g e ARl
T NESSS A e e N I 7Y G )RS
AT 153, 905, 225. 34 - - - -
6.4.10. 4 ZFREEFTHEATESHEN
6.4.10.4. 1 MEPFANESEHEANZHEERERERESHEN
DYEAT : Ay
A AR AT EE ]
TiH 201 14E1 1 H £ 20114F6 | 20104F1 H1H £20104F6 30 H
H30H
HAWIREA 1 S0 0 23, 059, 300. 68 22,457, 230. 17
HATE] H1 0 /SN A0 4 624, 913. 29 602, 070. 51

ST 1) L9 53 22 5 473 )

il

ik SYIIRIBELA] /S A7

IR RAT 5L A 0

23,684, 213. 97

23, 059, 300. 68

WIS A 1K 0 0oy
e B L B

0. 24%

0. 22%

VE: A JUIHE 047 300 28 L0 e AR
6.4.10. 4. 2 REWRERESEEANZSMIARRET BB AZE K FI

FEG 8 PN A E BRI AR S I M LR ARG JHR (201146 H 30 H) Fi
AR (2010 4 12 H 31 H) BB EARILEHH .

26




ERES

HuaAnFunds

e BIPIE IR BB L 2010 SF P AR AR

6.4.10.5 BB IRE HIRAT ARk R A& 30 7= AL B0 A BN

iz ARG

ZS AR LY IA]
IR %8 | 201141 1H 20114E6 30 H | 2010411 H £20104£6 30 H
IR AR AL E A IR A AL E A
AL AT 717, 145, 336. 66 922, 605. 93 | 379, 539, 875. 29 861, 201. 03

H: ARSEATAAR ST NAZHAATRE, AATRDEAIZ T .
AR TR AS 2 S5 0 il o “ ATl AT R B 45 5 0 e AR K
i FHAE T EE Sl S H A R ST A E], AERNZEIFE . T 2011 4 06
H 30 HEMRRBAE R =ik b ny “ 45584747 BHE H z)7s (2010 4
06 H 30 H: [A]).

6.4.10.6 FAESFEAHYINS 5HREETTAHIESHIHIL

AREEEAARE A (2011 4F 1 7 1 H 4 2011 4F 6 J] 30 H) ML_EERE AT
WIRIPY (2010 #F 1 1 HA 2010 5 6 H 30 HD) AAEAEA RN 25 KK
JiAERFUEZF IS DL o

6. 4. 10. 7 HAbIIBRAL 5 I AT i

96 o
6.4. 11 F¥EEIEN
A ARG
K 10 4y
¥ & % ) B B AL 53 Fic P
) HidH o WL R IA Y95 8551 &t
g4
2010%F

2011 | 2011-01-18 | 2011-01-18 0.200 | 113, 483,944. 69 88,593, 507. 52 | 202,077, 452. 21 o
il - - - 113, 483,944. 69 88, 593, 507. 52 | 202,077, 452. 21 -

6.4.12 IR (2011 4E 6 A 30 H) AEESEFHNREZRIES
6.4.12. 1 FEIAWGH &/ 8 KES T HREA O RE 52 FRIES:

p

6. 4. 12. 2 JARFFA 18T {52 RS R 52 R B 52

ARG WK 2011 4 6 J1 30 Hik, ATEGTCREA IR IN 5B
6. 4. 12. 3 HIRGIZFIEBIGAL 5+ 4E A HEH B 587

6.4.12.3. 1 RATETI G ERE

BRI IR 2011 4 6 H 30 H ik, AHETeRAT I8 76055 IE R AT 5
YRR 55 o

6.4.12.3. 2 A5 BT 7{5 35 IF [H

27




ERES

HuaAnFunds e BIPIE IR BB L 2010 SF P AR AR

BEMREYIAR 2011 4 6 H 30 H ik, AIEESTAL S TR EIREAL S 4
YE IS5
6. 4. 13 &b T B XS K&

6.4.13.1 XEHBURFZHLZER

ANFE et FU B R SR B e e, e T rP S XU i Pl AR DR 1 <
Fl T BRI RRE L B Ot MOBGIE R BT 55 . ARE A H W 2B sl i
i PR 5 3 6 < i T R O PR DU 2 A A T XU, s PR XU K Ty Az o A
e < M R < PN DA DXL A AL 18 2 S e A EDCR A T XISz 2% i PR A 1)
2 A A AR e XSG AR i 2 T At PP A DAL “ R ey s XU
R R H o

AR5 1) e 4 N R AT A 1 XS 8 A R IR v, A7 T DA 25 1 25 5
SN S, MBI A s GRS B A AT DR 55
P8 T I B PR XU A B AR A 2R o AR 3 (R R B NAE T i D BT XU A B R
By, DT MRS B ZOULESR,  F UL T RS 28 A RS A I A s A B
J2 SR e ST ARG 2 BA 2% 5 SHR AT E 28 7] e S R o RS Bl v A i
Jit s AE MV 5515 A1 T2 T RS BRI DT 2 M SR A A KU PR A T, BT
53R S s A MU BRI 58 RS 8 B UV AL &5 o IR SRR AL O &
FPAT B E ST, IFHE S e U B 1) 20 I NS AR A

AN 4 PR e < BN T S R RS A B 9k 2 O T e s PR A AT
SE L IIHT (0 59 A I A8 Aol KU A R T e SR o AEVE 73T IO AR L H A, A
IS 43 % (180 TR P A R UL [ SR ARS8 R (KU ARE o ARE S 0 BT PR A1 B Y A R AR
AFEE BT A AR, iaHeB rig e TR, ke i XA TE bR
B, R RH R (R ARt s A AU 5 % 1) PR EEATAT B A R, B P 5
Mo 5 Pl RS BEAT B R ANV A, DT RL AR N R SR, K XU P Tl £ Tl AR B2 (1)
W

6.4.13.2 {EFH XK

15 F ARG 2 F7 A AE AL S 1L R A R A G 0t T R JBAT & L 0T, B HE 4
TS 2 AT N IR L) 483 AT B AA DA 0, P EEE 458 = A
AR KUK o

AT G LG B FENAE AT S W A8 2 0 T (R B A IR HEA T T 7820 IV TAl o A
B MV BRAT A AT TR A R S I FE AT AW HRAT , 5 AT A A G 15 AR
AN K o RIESAEAL 5 i AT (A8 ¥ b EE S B0 45 H A IR ST A 7 N AL &)
X T 58 AR S AS ORI S B, 3B 20 KU ] REPEAR /DN ZEEAT 1] DL T 3 A T A2
S YIRS S 5o T AT A VPART IR0 E 5 A8 1) 77 QA T R i) LA 42 i AH 18 45
AU o

A FHE L I A N T T RS A R AR sk R B B RS ST
SRR HIE S AT AN RE RS, HLIE R S B Lo U FRUS: . - 2011
F6 H 30 H, AEERAEHERGT: HRESTE~ HEM LS 2. 30%. (2010 4F
12 H 31 H: AREEEFAE LG 2SS = Er tesi 2 0. 26%).

28



ERES

HuaAnFunds e BIPIE IR BB L 2010 SF P AR AR

6.4.13.3 FEhH X

TSI R A H5 3 4 BT R i 1 AR HE D) R o AN 4 IR sl Ik XU —
DK E T2 G 0 8RN nl bl I R 08z R e s S, 59—k AT
BT SRR BT AR P2 225 T 3 AN v BRI A (4 2% T AR e i PR 8 0 4 Hh i e i 3
IR Z B S T BAS BRI AR AR T

BT SOAS LT 8 4 RO s Ik IRV, AN 4 PR 6 4 85 N A3 H R AR 6 4 1) HR O
DB [ 0 A T 7 W 4 I IO sl 75 3R, PRIFR I S48 e AL A b i vl R B4 3k ~T
5 ZMILAL . AREHSEHANEREE vk 7 BSR4, ZAefedE
O ] R (R AR T 2, s DR 0 HR T DB [ s R i s sh e R,
PR B B A AR 2

BT PE BT S AP AR IR R S sl U, AN 4 1) 3 4 BN i o b v 1) XS 7 B
BRI E A PR LK, s e bR AT RF L A o047, FRA ARG
S SR bR A eI TR W ARBLRE T 2R B Fabn . dLA AR RS i 2= B
r A EE A DL 0 388 52 PR ) R 45 % di A BE 1 &5 o AR SRR T — KA F ) RAT IS
A HE S P2 EH 0 10%, HAKE 45 A 4 1058 45 #NE B Hitth
R L AR — F A A RATIUE S A U 11 10%. ASKE S FrfE R4k
FAEUEFFAS S P bt , R IR el e AT R ENE T3 48 &, R bR B A A 2 7 1) 3588
LG PR IE T I 2 BRI GE B LS A, HAA Y REAR M AT 4 1L 4
EHNPBEEEE, DA IERN AR Ak, ANFE ST S A 4 fk
e g A N B R G N AR S M T oK, L B BR — AR I S R R R
(28 S

ARIEG A e SR A m & A4 e 218 3328 — A H LW HATEE,
] IR [ B (I B as) JE e 20 H HASTEE., DR T 4 25T R A o
FrOL I A 2 21 B 40 &

6.4.13.4 TR

137 AU 2 i i < P e <l L (19 24 SRR BRI <t AL P Ak T 4 4%
JA DA R AL By i A A I B UG 5 A AR)  JXURG: « AN RS AT E LA A it XU o

6.4.13.4. 1 FZ X

R 2 IR 2 F 4 i T L (19 28 Se (BRI 4 3t 152 T S R 2R AR Bl i e A 9 B
112 o A1 52 € e 2 S W e 1) Y S 7 1 e S A WTT R 2 /A W =R N DR
867, e HR 7 sl R 48 A S g TR B W A B B0 ) 5 RO 117 3 ) 2 e A
X T ARSI AR IS W) ) RS o

AN G ) R 4 7 BN R ST AR S < 11 G 1) R 4 S e 1 AT M A7, T L
TR HE BT A A B AN T3 120 B3R 3 KU 1A T 45 PR

AT FFA AR BUSE BT EEONBATAE AR AT & K TTr vt 5

6.4.13.4. 1.1 FIZR A

Bfr: NRmoc
ES PN
2011 4F 6 1AL 1-5 4F 5AFELL L AT i
H 30 H

29




ERES

HuaAnFunds BB IOR R4 2011 AR RS
i
BATAER 717, 145, 336. 66 - - - 717, 145, 336. 66
gh AT
69, 813, 024. 34 - - - 69, 813, 024. 34
I
S7
A7 HARIIE
103, 913. 63 - - 3,573, 078. 09 3,676,991, 72
4
G4
1, 261, 665, 196. 30 277, 304, 501. 60 117, 990, 432. 80 4,833, 655, 935.55 | 6,490, 616, 066. 25
Al
IS @IS - - - 23,990, 305. 48 23, 990, 305. 48
WA A
410, 010. 14 - - 150, 937. 41 560, 947. 55
K
I ICIE 25
HEREAK
wrE sk 2,049, 137, 481. 07 277, 304, 501. 60 117, 990, 432. 80 4,861, 370, 256. 53 | 7, 305, 802, 672. 00
B 15
P AIE S
A - - - 826, 779. 09 826, 779. 09
EH K
PA
- - - 8, 688, 615. 64 8, 688, 615. 64
AR
MNATFEE
- - - 1,448, 102. 59 1,448, 102. 59
w
NAFAE 5
- - - 4,277, 891. 36 4,277, 891. 36
R H
HoAth 47145 - - - 4,942, 521. 80 4,942, 521. 80
NAS Iz [R]

Eg
A

TR

20, 183, 910. 48

20, 183, 910. 48

) 2 Uk

- 2,049, 137, 481. 07 277, 304, 501. 60 117,990, 432. 80 4,841, 186, 346. 05 | 7, 285, 618, 761. 52
FEER

AR

20104F 12 IELLA 1-54F 5L AR Al
H31H

i

AT 437, 395, 666. 46 - - - 437, 395, 666. 46

30




ERES

HuaAnFunds e BIPIE IR BB L 2010 SF P AR AR
g %A
21,782, 945. 13 - - - 21,782, 945. 13
&
A7t PRAIE
103, 913. 63 - - 4,573, 398. 21 4,677, 311. 84
4%

R e

1,217, 604, 879. 20

256, 668, 650. 00

221,778, 320. 00

5, 886, 348, 035. 75

7,582, 399, 884. 95

faligs =
Al - - - 43, 633, 000. 81 43, 633, 000. 81
INAasl)
897, 626. 89 - - 800, 652. 89 1, 698, 279. 78
IDALETEE
A - - - 19, 939, 097. 97 19, 939, 097. 97
TE R
B 1,677, 785, 031. 31 256, 668, 650. 00 221, 778, 320. 00 5,955, 294, 185. 63 | 8, 111, 526, 186. 94
B it
M AFIES:
- - - 9, 858, 435. 14 9, 858, 435. 14
E R
P A
- - - 10, 362, 523. 24 10, 362, 523. 24
i
MATHEAE
- - - 1,727, 087. 20 1,727, 087. 20
Lot
NAFAZ S
- - - 8, 629, 857. 34 8, 629, 857. 34
P
HoAth 471 457 - - - 1, 306, 610. 73 1, 306, 610. 73
N ATz
- - - 2,301, 750. 08 2,301, 750. 08
&
i foi Bt - - - 34, 186, 263. 73 34, 186, 263. 73
) Uk
i 1,677, 785, 031. 31 256, 668, 650. 00 221, 778, 320. 00 5,921,107, 921. 90 | 8, 077, 339, 923. 21
X gn|

TE: R PR ARSI T M A
sEHT H BB H B T LR

6.4.13.4. 1. 2 F|ZR RS AU T

(K322 SR, JF% RS LR (1A 4 H0Hr

FHIR A 22 e ) A2 )

AR C X VARPN D)

T R R LB LA 130 B o B A
e REGE ™ G A I e e i

AR

2011 %6 H 30 H

EAEEER
2010 4£ 12 J1 31 H

31




ERES

HuaAnFunds e B SR POR 4 2011 G 4E RS
AR _LT25 3k D 2265. 007 G b 25101. 0005 7T
5
I R BF25N i BEHNZ1267. 00 )7 76 BENZ1102. 0073 75
=

6. 4. 13. 4.2 SNC R

AN DRSS 2 4 4 Rl TR (1 2 S S A SR B 4 e PR M R AR B i A
PR o ARG IR AT 08 7 S Rt LA N R, PR G E R AN AU o

6.4.13. 4. 3 HALMH XK

A A IR A2 i 4 T R i L) 8 SO M R SR B4 9L R B T 3
A ZR RGN A LA T 7 00 4% DR 32 A8 Sl 1 5 A e s PR AU o A < T B 8
UEIRAE Sy BT b7 sl HRAT ) RN 11T 3758 5 (0 I S RU5E 25, T T 1 1) A AR A IR ok
VR T BAANIESR RAT AR B 5 LB BB R I 2, ] ek s TSR
AR ) 1R 5 o

RIS IS TN R BB S A S A, RA “B B R 1
S, I A GG I BRI b, 45 G UESR Tas AT s L, A B i
B A AR POE s WD ANIESR IR 58 M T S e AT, I RERF A e S
[Fi) £4) 5 3 TR (P B3 % A A T 0% o A G (0 B G BN s T 45 4 0 B RO A 5
ARk, XSS WAL E . B A AT IE, SRES AT gk AR T
Gyt X o

ARHE G BRI 40 U AR LA A XU, o AL BED A & Th AT 4
PR A PR i BB LU BIAMIE T 554 W8 7= RELIY 80%, BT E K251
EEBIAMIS T-HE S B8 1B I 20%. b4k, AL (5L 68 PN AR HIR AR KL 6 B FF
A HUE SR04 S IR 4%, e WS ) 2 Fhoe B 7 e B A AT KU S e, LA
VaR (Value at Risk) F a5 A IR A 56 4 I (R 98 20 A4 XU, B I ml 4 bt X
AT IR R

6. 4. 13. 4. 3. 1 HAh 4 XU ik 0

SRR NRTIG

AR FAEEREK
2011 4£ 6 H 30 H 2010 4F 12 H 31 H

B ) B )

nH A4 s
ARMME | R ARHME | P

32



ERES

HuaAnFunds M2 BT I BB RE G 2010 AP AR LR
o PERRITE™ | 4 833, 655, 935. 55 66. 35 | 5, 886, 348, 035. 75 72.87
— ST
(e e A - - _ _
BOIEH 7t
oAy, - - - -
ail 4, 833, 655, 935. 55 66. 35 | 5, 886, 348, 035. 75 72. 87

6. 4. 13. 4. 3. 2 FAMAHE KU B BUBRYE 2

e | Bk gt b v DLAM P HoAh T 3 2% B AR FEANAR
X% P R H JE 4 Bt P i )
e aR CRAr . ARG
FH O RS AR 1 1) AR B PN e AR
AT

2011 46 A 30 H

20104 12 A 31 H

NGB AHE E 5%

WnZy27, 857. 00 J5 76

WnZy36, 200. 00 J7 75

NGB AE R FE5%

D227, 857. 007 76

b 2136, 200. 00 5 76

6. 4. 14 A Bh T HARAN 7B S vH R R T 2 U B A b 3

o
7T BRAEGWRE
7.1 HIRESE=HERBMN
ST, NG
b L4 SR PR B
— Iﬁ {\AT_:I X
5 i H ] (%)
1 A2 $ 9% 4,833, 655, 935. 55 66. 16
Hrp, frze 4, 833, 655, 935. 55 66. 16
2 [it] 5 WAL 7 P % 1, 656, 960, 130. 70 22.68
Hr. fitds 1, 656, 960, 130. 70 22.68
AR & Al - -
3 SR A PR - -
4 SN IR G b g - -
e ST 0] 0 1 S N GR B - -
SR e
5 HRATAE AR g A AT 51t 786, 958, 361. 00 10. 77
6 HoAth 47505 77 28, 228, 244. 75 0.39
7 &t 7, 305, 802, 672. 00 100. 00

33




ERES

HuaAnFunds

e BIPIE IR BB L 2010 SF P AR AR

7.2 BAREBATWARPBRERBAE
SRRAL: ANRMIT
o
R e A S gﬁfﬁif
A Ry ML B A - -
B KA 196, 987, 356. 34 2.70
C HilaE M 3, 768, 946, 491. 89 51.73
Co il okt - -
Cl g1, . KE 168, 514, 365. 39 2.31
C2 AM FH - -
C3 . E R 12, 408, 758. 25 0.17
C4 s s, BBl ¥8 | 1, 063, 492, 095. 89 14. 60
Bl
C5 ¥ 164, 050, 538. 36 2.25
C6 g, EEE 809, 514, 681. 49 11.11
C7 BB e, AR 1,416, 537, 373. 80 19. 44
8 B2y AW 134, 428, 678. 71 1.85
€99 HoAth il - -
D L 7 SR K IR A = R [ - -
N4
E e 197, 930, 452. 61 2.72
F LI IEH . Ak 70, 584, 609. 76 0.97
G = REAN 425, 582, 853. 75 5. 84
H AT 128, 066, 371. 20 1.76
I Grfl. ORESH 13, 434, 000. 00 0.18
J g el - -
K ARy Ve |4 32, 123, 800. 00 0. 44
L T |4 - -
M LAk - -
& 4, 833, 655, 935. 55 66. 35
7.3 BARIRA RMHE GBS EHE EL KN HER R TR I R B R B A
SRIHAL: NIRRT
7 2k 4 %
h=? Jie ARG JB SR AR How OB NV IEIE] PRI
B (%)
1 000422 WA E Ak | 15, 000, 000 | 313, 950, 000. 00 4.31
2 000581 B EARE | 6,800, 000 | 262, 140, 000. 00 3. 60
3 600426 g a7} | 12, 700, 000 | 214, 630, 000. 00 2.95

34




ERES

HuaAnFunds g QU S B Y 3 4 2000 4 F 4R AR 35
4 600585 WIEKYE | 7,723,459 | 214, 403, 221. 84 2.94
5 600582 KR |8, 799, 800 | 194, 827, 572. 00 2. 67
6 000012 M OBEA | 11,428,000 | 188, 562, 000. 00 2. 59
7 002152 JUHLIEIE | 6, 000, 000 | 184, 980, 000. 00 2.54
8 002123 SAERA | 7,600,000 | 173, 128, 000. 00 2.38
9 600741 V5% | 15, 508, 046 | 172, 604, 551. 98 2.37
10 600143 G REHE | 10,000, 000 | 164, 600, 000. 00 2.26
11 600284 WA | 9, 580, 900 | 156, 839, 333. 00 2.15
12 002037 ABERE | 6,232,810 | 151, 955, 907. 80 2.09
13 600104 FHFEZE |8, 000, 000 | 149, 920, 000. 00 2.06
14 601088 W E A | 4,937,912 | 148, 828, 667. 68 2.04
15 002001 B oEk | 4,705, 230 | 138, 569, 023. 50 1. 90
16 600739 WK | 4,606, 704 | 128, 066, 371. 20 1.76
17 600570 fEAH T | 8,106,966 | 120, 307, 375. 44 1.65
18 600888 FraEAdA | 4,855,297 | 117, 740, 952. 25 1.62
19 002179 thifiGHEL | 4, 800, 000 | 108, 000, 000. 00 1.48
20 000597 ZJbiIZh | 7,640,251 | 106, 887, 111. 49 1. 47
21 000060 408 F | 8,000, 808 | 106, 410, 746. 40 1. 46
22 600295 PRZ M | 5,509,091 | 106, 270, 365. 39 1. 46
23 002008 Kiteoe | 8,160, 633 | 101, 844, 699. 84 1. 40
24 600449 FELs0L | 2,802,835 | 97, 846, 969. 85 1.34
25 600316 dEERRAE |3, 006, 356 | 96, 894, 853. 88 1.33
26 000778 e | 8,014,293 | 84,550, 791. 15 1. 16
27 600588 FHRaE | 3,810,446 | 78,723, 814. 36 1.08
28 600029 BRnas | 9,003,139 | 70, 584, 609. 76 0. 97
29 600050 H EEE | 12, 000, 000 | 63, 000, 000. 00 0. 86
30 002036 HEEME | 3,800,000 | 62,244, 000. 00 0.85
31 002313 HigIin | 1,413,019 | 61,438, 066. 12 0. 84
32 300152 IR |1, 541, 100 | 43, 643, 952. 00 0. 60
33 600970 Bkt ERR | 1,503,517 | 41,091, 119. 61 0. 56
34 002148 Jbghilfs | 2,295,800 | 39,579, 592. 00 0. 54
35 002446 BEMIEE | 2,289,917 | 37,989, 723. 03 0.52
36 000425 BTH | 1,404, 790 | 34, 824, 744. 10 0. 48
37 002476 FEWAAY | 2,039,097 | 33,400, 408. 86 0. 46
38 300070 KU 803,095 | 32, 123, 800. 00 0. 44
39 600395 BTy 800, 000 | 26, 552, 000. 00 0. 36
40 600460 +2250 | 1,300,715 | 22,099, 147. 85 0. 30
41 601808 s | 1, 209, 781 | 21, 606, 688. 66 0. 30
42 600062 XS 25k 839,918 | 20,821, 567. 22 0.29
43 600983 SIE=¥E | 1,614,347 | 19,259, 159. 71 0.26
44 002063 IR 967,660 | 18,317, 803. 80 0.25

35




ERES

HuaAnFunds S BIBTIE S BV 4 2001 4F LA BER 3

45 002341 ek 882,312 | 17,840, 348. 64 0.24
46 601601 R 600, 000 | 13, 434, 000. 00 0.18
47 002117 IR 663,925 | 12,408, 758. 25 0.17
48 300180 TR ER 4T 700, 000 | 10, 941, 000. 00 0.15
49 002273 KRG H 251,288 | 9,008, 674. 80 0.12
50 002343 NS Ey 619,694 | 8,440, 232. 28 0.12
51 002395 e gl 300, 000 | 7,221, 000. 00 0. 10
52 601607 B2y 400, 000 | 6, 720, 000. 00 0.09
53 300096 AR 201, 700 | 6, 226, 479. 00 0.09
54 300128 i BT 302,800 | 5,683, 556. 00 0. 08
55 600309 e 103,911 | 1,944, 174.81 0.03
56 600893 fiz=z 5 100, 000 | 1, 729, 000. 00 0. 02

7.4 WMEHFABRERRAEMEKRLS)

7.4.1 BiFEAESHE AP LS R = #E 2%E0ET 20 2 R =4

SRHAL: NRTJT
d AW 4
5 Jie AR Ji SR A B N AN e
Bl (%)

1 000012 B BA 245, 968, 160. 03 3.05
2 600426 e e Tt 232, 368, 219. 88 2. 88
3 601186 Hp [ 2k gt 226, 701, 486. 46 2.81
4 000422 WAL EAL 205, 112, 312. 12 2. 54
5 600143 SRR 194, 186, 134. 76 2. 40
6 600000 R ERAT 183, 472, 965. 94 2.27
7 601088 Hh ] o A 174, 337, 682. 83 2.16
8 600741 IR 174, 200, 424. 56 2.16
9 000597 RGN 2y 165, 430, 936. 71 2.05
10 002001 B RK 140, 286, 991. 47 1. 74
11 600284 R 140, 041, 119. 23 1.73
12 600295 EYE2 135, 047, 606. 15 1. 67
13 600739 TR 132, 580, 544. 47 1.64
14 600888 FE el 123, 455, 782. 48 1.53
15 000060 HH IR R 122, 574, 504. 60 1.52
16 601808 HH IRV R 114, 385, 774. 16 1. 42
17 002179 TG H 114, 378, 378. 68 1. 42
18 600765 HHTE AL 112, 466, 019. 56 1. 39
19 600030 RS 111, 512, 105. 96 1.38
20 002008 RO 110, 187, 454. 77 1.36

36




ERES

HuaAnFunds

e BIPIE IR BB L 2010 SF P AR AR

VE: AT “ RN GRN” W% R I2HAT e OfAs it e LU A i) 4151,
A REARAL 5
7.4.2 Eﬁ%&éﬁﬁ&%ﬁ%ﬂ%ﬁﬁ?@ﬁ 2%ER AT 20 A2 KBS
SHERAL: NIRRT

<B4

r AR 4
75 Ji SR AR J SR AR AW R SZ H G R P HHE L
B (%)
1 600765 HRTE L 245, 649, 810. 70 3. 04
2 000039 rhAEAE ] 243, 573, 008. 68 3. 02
3 601186 Hh ]2k 197, 613, 458. 78 2. 45
4 601808 rh v IR 192, 765, 199. 38 2.39
5 600000 AR ERAT 191, 767, 675. 67 2.37
6 600309 Ve 190, 215, 744. 72 2.35
7 600166 i VRS 180, 416, 428. 99 2.23
8 600123 AR RH 173, 694, 310. 50 2.15
9 600425 TN AL 155, 466, 830. 21 1.92
10 000400 VR LS, 137,934, 945. 31 1.71
11 600970 TR s 132, 113, 264. 05 1.64
12 600739 LT RR 129, 339, 568. 60 1. 60
13 000559 J7 ) ] 127,928, 118. 30 1.58
14 600150 Hh A 120, 945, 983. 52 1.50
15 601166 MAlLEAT 112,914, 262. 39 1.40
16 000623 i MR 111, 867, 037. 19 1. 38
17 600674 JIHLRED 111, 345, 509. 27 1. 38
18 002202 G NBHEE 100, 992, 958. 26 1.25
19 000568 PN 99, 612, 795. 41 1.23
20 600030 S UESR: 97, 907, 815. 49 1.21

7.4.3 RABRER A BB SE R R B8

SRR NIRRT

FNBER A (R BE

9,971, 748, 582. 44

SRR 3D EA

6, 536, 586, 466. 80

7.5 WIREGEFHFDROFAFERAS

EAURAL: NIRRT

R =Y

o %5 A Rt Eﬁﬁﬁf;?@
1 K i g5 227,374, 116. 30 3.12

2 AT S 600, 306, 000. 00 8. 24
3 S Rlf5is 661, 478, 000. 00 9. 08
o WORME S Rl 661, 478, 000. 00 9. 08

37




ERES

HuaAnFunds BB IOR R4 2011 AR RS
4 LA - -
5 A K A il % 5 20, 100, 000. 00 0. 28
6 HR S - -
7 AJ A 147, 702, 014. 40 2.03
8 oA - -
9 &1t 1, 656, 960, 130. 70 22.74
7.6 HIRIEA AMESEESE = HE LG R /ANEEL FET AR A
AL NERTIT
3L 4 Tt
g | ey 5t 24 K e (5K Y IRIED FEEHE L
5 (%)
1 1101025 11 J5E 25 2, 000, 000 198, 480, 000. 00 2.72
2 1001080 10 H52 80 2, 000, 000 195, 300, 000. 00 2. 68
3 080222 08 [EFF 22 1, 500, 000 148, 980, 000. 00 2.04
4 070227 07 EFF 27 1, 200, 000 122, 700, 000. 00 1. 68
5 080216 08 [HIT 16 1, 000, 000 101, 850, 000. 00 1. 40
7.7 WREARME S EESE = 1HE LB RADHEZ TR B S iEs#
LK
ARIEG ARG FARAKRFEA 987~ HRFUESR
7.8 ARG A AME G FEEE = 3E LB R /ADNEES FIRT A2 BUES % B 41
RIS AR AE TR AR FFABUIE
7.9 BRAEMEHE
7.9. 1 AHAEN, AIESETWH T2 USRI AT R W
SEREN, FEAHGE G H BTN EAGEZ R AT E T AT
7.9.2 ARBEGHFT TS, AAERS TR H 346 R e 2k B e
JZE 22 AP 5
7.9. 3 AR HAh A& 008 P 44 ik
Az NIRRT
75 LR S0
1| fFHERUES 3, 676, 991. 72
2 | SCUIE SR Hok -

38




ERES

HuaAnFunds

e BIPIE IR BB L 2010 SF P AR AR

IS IBEA

ISR S

23,990, 305. 48

DN

560, 947. 55

At SR N

T -

FiAib -

Nok ool EoNE Nopl R i} *SN) NOV)

=arn 28, 228, 244. 75

7.9. 4 HIRFFA AL T B R AT #5350 35 B 4
GEUAAL: NRMIT

by

75 (e AR figr 2R NI IXIE] HHE LL A
(%)

1 113001 W4T B {5t 48, 621, 701. 60 0.67

2 113002 TATHAS 38, 708, 887. 80 0.53

7.9.5 HIREI+ 2B A AR TR R PR 1B O Ui
AT AR A R T 42 B R AN AR 52 PR DL o

8 EE&EMPFAEANEE

8.1 MIRESMBHFAANBEFEANEGH

DYREAL: )

FAAT NG
FFHN | PR U 5T AT
P | e L oy
() i o (AT e ! Lo e
FEA O 51 FEA e
474,960 | 21, 165. 56 | 738, 463, 202. 36 7.35% |9, 314, 333, 297. 50 92. 65%
8.2 WIRESEHEANRMWARFEE AT AR EHIFI
i H R AUSEL () o 2 S L
ek es VATV SN N INIAE S "
AR 4 156, 268. 38 0. 0016%
9 TR ESHHAS)
VA

HAeAFAEMNE (2001 49 H 21 H) *&

s e 5, 000, 001, 124. 00
S0 B

39




ERES

HuaAnFunds

e BIPIE IR BB L 2010 SF P AR AR

ARHR A HH AT 3L 4 40 400 50 A

10, 138, 848, 471. 98

AR T I < S O 7 40

486, 211, 354. 71

H.Kﬁ JOIHE < 5 B[] 473 4

072, 263, 326. 83

AR IIHE AR 0 AR S 3

AN T I AL G 40 U A

10, 052, 796, 499. 86

VE: HAE R N, [R5 B e Hh

10 ERFMHER

10. 1 EEHFRFTAKRSHRN

I I AL A BT AR PRl

10.2 EEEHEAN. ZEREARLIEZSHERINERAFRT)

AN AT P9 S < NN A NI T e B B T IR A AR R
AR,

10.3 B RESEEN. Bl B&HREWSHIFA

WS AN T MARFE G =, IS IR . IS I LSS AL
W N R IE G = (PR A

10. 4 EERFIRMEHHE

AN T YT N o < BT SRS R TR

10. 5 32 A O < RS 55 P i Ol

AN ST A A B < AR U e W U (R S T I 55 T

10.6 HHEAN. AEALHREEEN R ZEERLTFHR

AR A EHN, FE8 N MFEE ML 5578 1] S A O i 28 BN D3 R 32 2T
G A BAL 1T .

40



ERES

HuaAnFunds BB IOR R4 2011 AR RS

10. 7 EEMAUEHF AR Z B ITHA RGN

10. 7. 1 2@ FIESF 24 R 32 57 B Ui AT B 2 B3R A &A1
SHUERAL: NIRRT

1% SEAE 5 I S AZ 5 T A 4
KEH | LHHIT b 2414 2 3
i AN . 5 5 Al 4
] A I o
BEEE e | B | g
[ LA il
ES 5 RIS
> N\
ﬁﬁéz 11]2,378,515,814.52 | 19.02% | 2,021, 719.25| 19.28%
]
ESJES|
i; ﬁ; 25 112,018,532,277.81 | 16.14% | 1, 715, 747.47 | 16. 36%
]
e 78 B
&k 77 . .
4 1] 1,345, 142,937.26 | 10.75% | 1,092, 935.46 | 10. 42%
Al
(RN
2 Ik
iﬁif 11]1,247,722,453.73 | 9.98% | 1,013, 782. 86 9.67%
DA}
G|
#OE e
DL 1N/1N
i; E; 2; 11]1,109,063,061.15| 8.87%| 942,699.17 8. 99%
G|
ES R~ 51
?g%ﬁ 211,035,520,601.21 | 8.28%| 880, 192.52 8. 39%
3 ai)
EE/NE]
NG
S 174N
) ) . . 0 5 . . 0
i; E; fi 2 987, 515,663.75 | 7.90% 802, 363. 56 7. 65%
AN
]
HOR
o e
E; EE i; 2 956,251, 109.15 | 7.65% | 812,815.71 7. 75%
7]
PR 2 ]
H R 1 602, 586, 555. 53 | 4. 82% 512, 197. 09 4. 88%

41




ERES

HuaAnFunds

G QBHIE T P G 2010 A4 AR

CIRNTIRE S
i i A7
B 2 ]

th 74 Uk
77 B
1R 2

Zl

525,808, 017. 13

4. 20% 446, 935. 88

4. 26%

Pl
S

212, 563, 498. 59

1. 70% 172, 710. 25

1. 65%

l;“_(l

> 8

88, 843, 059. 41

0.71% 72, 184. 99

0.69%

= &R
S H

e N e e R
e g

10. 7. 2 A FIIESF 24 B 38 57 B TuiE AT FA RS B3 MR 00

SR

AT

725

[ AZ o)

BLIEAE 5

77 T AR

JRAT B

i =Z430]
oi7 1k
AL A

¥ L 451

PG
W J AT A
WU Lt

JRAT B0

=
SR
{11957
AL
T
Ee il

JRAZ 80

[ 3K AIE I
Jie 13 A7 PR

A

40, 060, 639. 30

39. 17%

Hh [ B
AT PR

i

ERIKG
EF7 A7 R

UL

AL TR
1R

i

42




ERES

HuaAnFunds e QTS BE YA r 201 4P AR SR

¥ 7 E 25
By a R | 8,567, 600.00 | 8.38% - _ _
5 )

[ 28 H %%
UE 25 ey | 39, 666, 558. 70 | 38. 78% | 140, 000, 000. 00 |  100. 00% -
HRAH

i 3 AIE 7
Jie 13 A7 PR - - - - _

A

8L I
E 25 8 - - - - -
LN

NS ERT|
W25 B4y | 8,664, 380.20 | 8. 47% - - -
H IR A

L P I 25
Wt AR | 5,324,476.10 | 5.21% - _ _
NG

R ITUEZF
Jie 3 A PR - - - - _

i

R RIS
1R - - - - -

/N

JTRAESR
B 3 A7 B - - - - -

]

T 1 Zrm L A5 OCiE FEbriE:

HegB AN SUEFUE IR E NI, A S AL il J7 K5t
WY, JEFARUEDN -

(1) AERE B ™14, R AR, JFRem e SEaa i m iR
W ER

(2) WFFESE Ty, A7 B IR TEH U AT L TIRETEN B3, RS R A KL Gl
G a8, Sttt R IO BT SR AR AT (4 R 55

(3) HAT I LRI AE L, REMSARANAES) 2300 25 51, oK RS M iR 2l 4
BRI, N FE ATl

(4) HAbATA TR 3 AR 2 ML S E S R o

2. FRmE ALY OCIEFERE .

43




ERES

HuaAnFunds e BIPIE IR BB L 2010 SF P AR AR

(1) XA 5y ook s i I 27 iR 55 EA T PPAG

FRIE 9 A Jo B8 B e L B8 08/ T 3 B 20 ol 2 SR O LU G N B il 3R )
FRICIEFERRERT (TR R AR S5 PN INED, RHEIEAT 5y B e i) 57 7 iR 55 R AN R
S AT VAL o

(2) 3G CHrieag 5 o0 HiF %K)

TIP3 08 / h 37 PI E X B8 AE58  H Te o7 7 1 4 VR A 46
R, FOUE PP oG, S GOl s T HIF 2R, XHUEr g4 o)
TC AL EANEAN G UL HEAT B3

(3) MRIEAT 5 FAICAL FRERAT ) 7 il 22 B L

DN I3 )R A BT 98 B B e P B I/ T I R AL Y g A8 5 F.

JCHIEHIZER) KHX IR s a1 45 Rk AT H k%, IR H it L.
(4) PRl 2538 s s N
SEMH NSO PR ZR 2T GEZRAS S oo M), FHEA3E 44T

AL
. 512 1 A e ILFF 25 0 53 T A8 B
L T S 0 WA ) — 2 55 BT
10. 8 HAth | KFEH
[ AT S | e
D e R SRR 0 TR 7 éigﬁﬁﬁ%
%ﬁ%%%ﬁﬁﬁJﬂLﬁﬁ&%ﬁﬁ «%EE#W§ 2011-01-04
AT HW) B A BV B I o 45 1S 7 3
2| S e W B BT IR AT éﬁiﬁﬁ?”
oy ) Y1 A 4 2 RA BTR B IR A <$Em%ﬁ§ 2011-01-04
e
- FI =) 4 3
3 %ﬁ@%m#&ﬁ%@ﬁﬁ@%ﬁ%&ééiﬁﬁ?%
SR N4 B 10403 38 4 40 BR K I 4 «ﬁﬁﬁ%ﬁ§ 2011-01-13
L H10. 2075 s
2 s
MR L S LN e
W AT 3L 4 I 2 AL VR B 2y | CUEFRERY . | 2011-01-31
o (b L 240

44




ERES

HuaAnFunds g QU S B Y 3 4 2000 4 F 4R AR 35
N
5 CRIFUEZAR)
KB UETFA R SAT AT IIF | CUEZRIHRD) | 9011-01-31
BTSN A S (CREEENR =it
I ] A 3
6 (BRSO <
KT U AR TTAE AT N IF | CUEZFRRDY | 0011-09-14
TN AR ML ) A 15 C EEZRR D
FHON ] A
7 (BRSO <
KT NREESFRAAMW “ BrRE” S| GIEFRHERDY | 5011-09-19
fAE I A S C EEZRR D
FHON ] A
8 (BRSO <
KRTHET G RMEBE W AR A | GEZFRHRD | 5011-03-10
F) I E Bk S5 1 C EEZRR D
RN ] A
9 CCEWFESRID
KT B IRERAT IR AR AR A | GIEZRIRHRD | 5011-03-21
TR EE S A R
N ] 3l
10 CCEWFESRID
KEZmh E TRARATNNBTFRAT | GIEZRRHERD | 5011-03-31
FE 4 F B A NG B 1) R
N ] 3l
11 CCEWFESRHD
KTHETFIEEGFRAM “ BRE” I | GEZRRHRD | 5011-04-08
R R A R
RN ] 3l
12 CCEWFUESFAR)
KB UETFA RS AR AIT | CUEZRIHRD) | 0011-04-11
RIS A HLA I A 5 R EEZR D
FH N ) A Sy
13 (AN =" OR
KT B INEERAT-HIEL201 1M FAR | CIEFREHR) . 0011-04-18
T3 RIWAT I S S A 15 R EEZRHRD
FH N ) A Sy
14 CCEWFUESFAR)
KT B8 AT VTR M B MR AT A A PR | CUEZRIRDY 0011-04-18
N ) IR AR 1 A Ch EEZRHRD
N ) A 3y
15 | oo P s CCIFUEZAR)
KT B 5 BAT I 3 A BR 2 W) O I GEZIHY - | 2011-04-23

JEEIE A DL 1 2~

(P [EIEZF D)

45




ERES

HuaAnFunds BB IOR R4 2011 AR RS
F12s ) W 3l
16| et a4 A IR A T 0 éigﬁﬁﬁ%
IS INATIBERAT W _EARAT . FHUERAT (i R %&;> 2011-06-30
FE G W) 2 AR TR B A 1S 1S 7 3
17 QSN =i "N
KT P RIERITRO AR A A NI | GEFERHRY < 2011-06-30
TR I AR WAL I A 15 P ERESR )
A ] W

VAU EOR G CAE IR RS CEUESFR) . CGIEZFIHR) .
FEEZ 4R Y A2 &) W5k www. huaan. com. en _F4%#5 .

11 #EXHEZF

11.1 £EXHEZ

v R M 2 R A 2 GBI UE 3 43 BE Ak < W L R LA

v (R BPFIE T B AL e A ) s

v (R BPFUET B AEBAR S U W )

v (R BIFIE T BT AL I E P00

v AR ST PAAE R R M 2 R R IR B TR e 1R 2% T 7 T 5
v R BNME S5 TR AT L BN 2 ] R

v BEE AT AL S5 B HEPE RIS A

v AR G AT PR WO I gl 25 R

O 3 O O v» W N+~

11. 2 FricHh

e MM SILE NP AP, IF &8 T 58 BN T P

http://www. huaan. com. cno

11. 3 &

B T 5 3 BN LI B, S ] A 25 B
e IS S

g B BEARAF
—O—#/)\HZ=tNH

46




ERES

HuaAnFunds e BIPIE IR BB L 2010 SF P AR AR

47



