EREE

HuaAnFunds e Sk AN A Sy TP IR BOIE S 0 I G 2011 4F 4 AR 7

EUE Sk AP AT 5 B FF I 8 BGE SR B TE E
&
2011 FXFEERE
20114 6 H 30 H

ESEHEN: BPRESERFRA A
EEFEN: PEHIBSRITRGAERAR
MEXHEY: —O—F/\AZTIH

0



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

$1EERRLBEZR

1.1 EERR

BN EFS . ERFRUEARE TR R B R SRR
TR, XL B B S ME . ER IR S 3 AR AN ) SOE A IR A DT . A
RS DR =42 U BT EHS 7R E, HHERFKER.

FEATE NP E LEaIT R A IR A AARIEAIL AR E, T 201148 [ 25
HE T AR P56 hn . ¥ ERIL. FNED BRSO W42 . R AHS
AN, REEZNBAERBOCE. R SERRIA B B RE N .

S48 PRV LAURSEAS H SR ST I IR A BEURIE Y 6 4 %8 77, (EANERUESE
G EFH

LA GOEAMRE AR R I . B9 KUK, BB e BB ek mr Y
A4 (58] S A e 4 PR 47 S 0 I 15 S HE o

ARG I 55 R AR L L

AAEWIE 2011 421 H 1 Hig2 6 A 30 Hik.



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

1.2 B3

“wn
—_

© 0 00N NNNNNNNNN00 000000 AR R R R R R DWW NN N

Ol = W NN = —

© 0 3 O O1 & W DN — > W N NI ~N O Ol = W DN = [NCR

DN =

FETPLIR L T ettt 1
TR oottt ettt ettt ettt 1
B a1 1 OO 4
FEGEFEATEII .ottt 4
BTt T R L 2 OO OPRTTON 4
B e NG 1B o o ) N U TR 5
G BEFE TT I oot 5
B (< SO 5
TS FRFRFIIE BT MEZEIN oot 6
B A& Ll 1= 7O U TR 6
FETIEIZRII et 6
LI G OO 7
B N St 2o L 1 0T URUTT 7
B BN A FE S VRSP AS T DU B s 10
BN AN A PAZ G BT LTI (oo 10
BT A P FE A B2 SRS AN SR ILUEI oo 11
BN ZMAETE UEFET SATWEB I E I s 11
BN TN JE S A AR P IV oo 12
RO A JE S R 20 FCAE DU BEI oo 14
BT A A ettt 14
et AP ARTE S AT NS TE DL B oo 14
FEE AR I N AL S 4 PHs AR5 AV RN 20 B S DL IR 1 ] 14
FEE AR A AR BRI 5515 B A AR I LS HERIRI S8 B R R 14
FAEPEM SR CRETHTE) e 14
P TIZR 1ottt 14
FUTEIZZ <.ttt ettt sttt sttt n ettt 16
FIA BB GEEIFED AEBNZR oo 17
i N 17
E AL i TR 36
AR LG P LTI oo 36
L RE N A S 11 a2 R 37
AR 2N Fo A o e 8 7 1 O A D NP R T AT IR S B DS A o 38
e AP I B LA T TE R AR E oo e 40
AR FEATTT5 i A I AL s 41
R s SO o B4 B8 1B LU AP /N HE A R T T A B 5 T WA 41
AR 2N Fo A o 40 8 7 1 LU A DR IR 24 TR T A 58 7 SCHRRIE S L B W4 41
R TR A SO o 24 28 7= 1 LU O/ HEA I AT T AR BGIEBE PN 42
B L A BT <ot 42
B A TR N =~ OO 42
WHRFE SRR N BULIFFET NG (oo 42
L1 O U o 2 2 o < NP 43
PRI S A M B FFE AT IE ST o 43
TR FE BT BIAL ] oo 44



EREE

HuaAnFunds AE e Sk A b AT 5 TR T BOIE S5 B P Ak 42 2011 AR AR R 5
10 L R L1 = OO 44
10. 1 FEEAREIIFAT A TET T oottt 44
10.2  JEEEFIA. EEILE AL TIRESIEE T TIFERANF LD 44
10. 3 WNIEEE RN e TS TRV IURTA oo 44
10,4 BFEGPEETEIEIRIIIES oottt 44
10.5 N T g Lo o I R T 45
10. 6 BRSSO BN D2 ARE AT AL T oo 45
10. 7 B 1SR Rk /= Vol 7 B By oL £ B S S [ 4 /T 45
ORI = 0 N iy N X L OO 46
11 S Y L& 55RO 47
11.1 SV L& 5O 47
J R g L TP 47
I R T 1 5 s VTP 47



EREE

HuaAnFunds

RSk AR AT 5y BTG FR B Z7 B G 2010 A4 R

2.1 FGHARBI

2 EE&EFN

Ry AR S AN AR Sy BT ISR I S R T A 4
FE G RIRR ez FAEJESKETR
e 510190
AL 510190
FaEETT Ao IR (ETF)
K&a A H 20104E11 18 H
42 UN e 3 B A PRA W
EEEN oh R ARAT B A PR ]
i AR T B 3 B0 A0 436, 150, 7964
B4 G TRl AF 2L ANSE I
ié%ﬁim%ﬁ#x% A S
bl E 20114E1 H10H

2.2 FEEr=MHuiH

BBt Hx

B PREARR AR HG I8 SR ER R O 2 B AN BRI R 2 f /S
e

ARSI R M e A, B 58 i bR e S oy 4l
JS N AL BRI BRI BT A s AR AR (13 B0k
B S R AR REAT AR 4 . ARG O
AN B R AR e P 15 AP S A7 e 2% PR ) ol S EE B A
BB A, HERRRNE DL CnRsitEA L e
Fe IR IRAA LR 5D T BUC R L
R B S I, AN g m] LI At Il 55 55 20 45 X R I
FRECH B I B e o AT BB 0E AR I FiE AU fr i
AN B PS03 IR 1A 5% 7 LI AN T 3k B8 4L (17 90%.

b & LR

AR Sk AR

IR AL 2 A

ARG R T REIEG, W S TR GG iR
HEG TGy, 8T b MR A

4




EREE

HuaAnFunds

RSk AR AT 5y BTG FR B Z7 B G 2010 A4 R

AR I Pl Ry BRIk R S g B
ey BTN A BB EAR IO, A
28R B 15 85 13 BT P2 1 T 8 41 1 PR 25
AEAIALL.

2.3 REEHMANESTEAN

E| L UN HEFLEN
P R SE AR AR | T ELEEITRO AR
AN /A\ﬁj
[P 0 e
EapmEa A | BRI 021-38969999 010-66105799
B 7 BB 4R fengying@huaan. com. cn custody@ichc. com. cn
B R SS HL 4008850099 95588
B 021-68863414 010-66105798
" T AR FE M 360 5 | AT R TTW
B EIEE B oK E 38 B KA 55 5
T AR 360 5 | AE T PEIRIX R T TN
VAN LN B iR BROKE 2 B 37 KAk 65 %
M. 38tk
HIS 15 &t o 200120 100140
LA PN 255 LG
2.4 FR#HFELTR
AL G B EER AN | P EETRM . ERUETR . UESRIiR

i

RGP IR IE SO
BENELIC 9k

http://www. huaan. com. cn

G AR AR T A B A

URETIV A< FE % 360 5Bt bRk E PO JE 38 B

2.5 FAhAERTER

i H K I HdE
TG C LAY W ERE R SIS A RHE A | TR )ik 166 5k

w) i o3 o

KIE 36 5




EREE

HuaAnFunds

RSk AR AT 5y BTG FR B Z7 B G 2010 A4 R

3 EEMSIERMEEFERI

3.1 ERKWHINYSIER

SRR NIRRT

3. 1.1 MR $EAIatn

WER (201141 H1HZE 2011466 A 30 H)

AW S PI B 32, 472, 906. 63
AR 32, 714, 830. 03
TIACT- 341 55 4 40y B 391 ) 3] 0. 0624
A AT Y8 H B A 2 2. 42%
A RSy BB -2.23%

3. 1. 2 HIREHEAIEbR

HERAIFK (20114 6 H 30 H)

ST n 53 PC A

-50, 015, 382. 11

IR ) 173 e < 00 BRI ]

-0. 11

L N S A S eI 1, 088, 159, 209. 79
BT A B EL 2. 495
3.1.3 Bir#iRIgts WA HIR (2011 4E 6 H 30 H)

TG BRI FHE I R ~4. 41%

e 1 AW C S Rt S A A BN o Beptiia |

FABN (ANEA S

PrEAZ B> FHERAH BT R0, AT D A 2 S et n_EAH) 22 se i

{HAE M A -

2+ iR eb SR b AN EIE AT AW A 5 B 1 A 0, T ANl i 5k
Bl 2 KT AR T B A
3+ JOR AT A gy BRI R IIA B8 7 A 503 rp R 23 BE A 55 2R 70 BE A Fh S8
I M AREL CHHIRRH, AN SR EHD.,
4. RIS T 2010 5 11 H 18 HMOL. BUEAIE IR, AILE AL AW —F .

3.2 EEHERI

3. 2. 1 ZG Al (e 3 K 5 R 05 [R] 39T 451 b e v i % ) LA

- e | WETHER
N D — A\ a: 2L AL
BB | e | MRS | SRR | 00 | 0-0 | @@
=] V. D A}
O E4EQ)
@
\ﬂ_ —/\
;iéi I 1.51% 1. 13% 0. 26% 1. 13% 1. 25% 0. 00%
o= A
;iéi I —4.33% 1. 02% —4.83% 1.02% 0. 50% 0. 00%
\ﬂ‘ #/\
;iéi/\l —2.23% 1. 12% —1.60% 1. 12% -0. 63% 0. 00%




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R
H 34 il
A —4.41% 1.07% —4. 08% 1. 14% -0. 33% -0.07%

3.2.2 HESEFRAEMDRESHHRTHFE KR KIS RSt B

W 2 AR ) HL
A Sk AN A 2 BT TR R 2 B B G
DY RV KR 5 L G LU 2 3 g S e F4n) LE I
(2010 4F 11 A 18 H# 2011 4E 6 F 30 HD

6.00% -
400%

2.00%

0.00% I'. Al | \
-2.00% -
-4.00%
-68.00% -

-8.00% -

-10.00% -

2010-11-12 2010-12-18

2014-01-18

2011-02-18

2011-03-12 2011-04-18 2011-05-18 2011-06-18

|— %= HERLETF —Zau]

e AHEET 2010 4F 11 1 18 HBRAL . Uk AR, ARKEE i ar A — 4
MWAE CEUEE kAL AT 5 BEHBEIR SO TR 3 st ke e A [H)) FlE, Ak C A
e AR HE 3 AN AL G BT 4L S LI FT SRS G R SR 10 B st

AT R E

4.1 ESBHEANRESLERB

4.1.1 ZEEEAKELEHRREENZK
e F B P A A b EE IS 2 F e L 47 11998120 5 3CHEHET 1998 4 6

WL, JeE A B E B A F 22—, WP 1.5 (e AR, A B sefE b
RS SRk S o X HATMRACS Bl < (ERD Baw. BilgEEERARA
w BB BRI AT AR IR FE B B A AT B WA 2R



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

THE PR A B A ] o

A 2011 4E 6 H 30 H, AwljE FVEH Tz 2 {5H . e idt i 2
WIUES BT <, R QPG . B [ A g aninde, edleEmAtim. #
ZEMEERA 2% EAF 180ETF. _L1F 180BTF B4 B IR EE, ez
ANEE R RS R RIS ARIE I S R AL ORI I S AR R E A S RS
RIS PR 6T AT s EE . B2 BAF ek ETF, _BF gk
ETF B4 . e AR e e R i 17 . R itk 4 . AR [
PREcE . BB IE R e KPR A 22 Ok s, &R M
BAS) 755. 14 L N

4.1.2 Ee2MH (RESELHE M) RESLHEDEKF

AR aesm )|
k4 [H 4 D HRR UEZ5 A

i
J_k T
wmnw | menm | TR

W2 E A K4 | 2010-11-18 - 84 | A L, 8 AFIESES
REeaHM, 54 Mk & 5,
B Bl B 7 CQF ([ B % 1= 4 fib
iy yia) TR o B R
UE 27 F L oK 2 4
FrEME S
R BN (4 D
T TAE, 2005 4E A
162 3L 4 A TR
O], AT K
S B SR W AT I
2008 4 4 HiHHAT
Hagz MSCT [ A fiE
i £ 3 5 T GE I B
g AR S ne i
2009 4 9 HiL[Fm}
FHAT 3iF 180 48 5y &Y
TF I8 T HouE 75 #%
YO ey BAE
180ETF I 3 4 1
R4, 2010 4F
11 H e [F N fRAEAS
& N )
kAL AT 5y T TF R




EREE

HuaAnFunds

RSk AR AT 5y BTG FR B Z7 B G 2010 A4 R

A Ok 25 5 % 5k
B K Ak G 1N Ak <
S

5

A K S 1
2 el

2010-11-18

74

CRER NE S 20 =22 1
+:, FRM (4l XU
BRI, 7 FEUFR 4
AMNEZE Ty, WAEZR
RN F5 AR B it A
RN NE X ST
F.2008 4= 5 H I
e 3w AR
Oy ) JE AT RS B
55 4 il TRE B v
Gl A2, 2009
E 7 HA 2010 4F 8
HfEAE %2 MSCT
FEl A JBe iR 0 s R iE
s A A
PN, 2010 4F 6
HE [A] B AT AIE
180 22 & R FF il =g
HOE 77 9 A 4 1
R, 2010 4E 9
H D [A] i 5 AT 48 2
MSCT H[H A fFe%k
g Y IE 2 B Ak
GG, 2010
FO11 HEFN T
A FE A e bR
e Sk AL AZ 5 BT
7 T HOUE 2 B %
B R L G
SR,

S
i}

inlg

A HE G
2 el

2011-05-26

5 4F

B, CRA (H
B <o w53 A1 0T
FRM (4 il XL ez 457 2
i), 5 ISR 4
MM, B
R DBk . AL
5 [H 1 A Bk
BB ] AT
B, =0T
i S = T
H,2011 4F 1 AnA




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

M6 22 Ik & 5 PR TR
NI RIS &AL N
N A FIIE s Sl
W TAE. 2011 4E 5
H S E AT A F 4 1)
He 42 PN

T LA H AN AR H It AR de 2 H, BIRLA T H A,
2. UEZF MNP R SGEMATIE s CUEZFAME ML G B AT BRIMED) BRI SSHLE

4.2 EEANRE PN S ESBEEMTEH KUY

AR A, AFE R B A ST A RIS HE R R e kA b A8 2 BT I
KIRBOAETF RIS G D o CRUEE Sk AbAZ ) ISR O Z3 8 B S i 55
W) A5 KBRS IE , A WESAE L B 5T i Js A AN T 2R 4
PO AR AT~ S AR N ORI 2, AR SR
JEATHE A R A VE 15 B o

4.3 BEAINMRE YR AP SHILHL 0

4.3.1 AP GHERPAT BN

Pu] AR L A FTRE S 2 K O R UE SR AT AT S S5, SN (AL
Sy VAT oy B IR BT L

TN S ) (G VA5 & BRI MR A Pk 55 ) WUE AN TR B 4
M [ i) SRS Rl UETF A o B SR e “ I TR s it Bl i, 251
7 AN TR [R] A SRS R R g Al AT By R AT AT LE B A e, SEELA-F
A oye AN, PN A A S R, RIS H O

XTI Sy, AFIHIE (A5 A AL 5y BIME-RATIANL 55 ) LAk (Hk4e
kD Z 5\ S HaNE S8 BEIMEY SN HUHT VS, ST 00 R AT,
AU H AR

2 S EAREAL S SO 2R MK A A S R 5%, 3l TR LRI
XF o w) A BRRIAN [R5 58 2 45 RO BEARIAL 2 3 22 5« 0 3008 SR R WA 3 2 e LA R AN [ i
() B 1 [R] [0 A8 23 (K138 5 W ZE BEA T 90 M o

I

0

N

Zl
=t
4_(

H

10



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

4.3. 2 ABRAEEHLAB I XASAR AR BT & 2 18] B S LR

ARSI ATy R TR IRBOE TR S W e, LA A RIS, AN 32 Bt
T B Sk AR BE ORI AR R B, LB RS B eI A BRI 2=
5t WU R AR KR B XM A R (1 <

4.3.3 FRHEZHT AL M

oo

4.4 FEATIR Y B S RO BB SRR AL SR I UL

4.4, 1 3R S B S B R SRS AIE M4 K

TSR, MR BN R, RSk AR BT B 1. 60%. AHE 4
BN 0.07T%, FREABIG MBI 1 12%, 155G A L.

4.4.2 BN RS R SRH

AR 45 300 P4 A A MU 80 K R S 2. 23% [ UM 4 L A o 1 Ky
~1.60%, FE4 i ERIITE G ELEHEE 0.63%, V&5 T HUBILUE N 2 B 5 N 2 %0k 4
EY AR

4.5 BEANMEWES . 7 TH RATWESK G ERE

NP, BEH DT BRI B DAL, Pt T fe BN IR R, JE KK
75N R ILRIVE A R R A TR AR ARG IV RN, (BT e G K ]
Vi TP AT BEAE A 4F 8-9 JT 4, BATIIA N BF M BRI BOBL SR A 2 R4 T AT L 1) 1 45 o

FATHAR PRI E 1 B N DR B AT SN2 B e A, AN A b i o 1 e
SRRz at. HAT, A e Hrse s — A0 RS E R, S & 7R
RIS TR

PR FAEESK ETF (148 BN, BAT TR 4k S TR I € 13058 H bn 5 5k, MEis e
R, e MEIREL Wb IRESRZE, BB E SRR ke Sk Al s
LA,

11



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

4.6 EE AR E P A RS M ER PSS U

1. A {EBOR KR4

oo
2~ A BUR EE R AT HE < B8 (i S AR A5 90 it 52
oo

3. AR HMERFEE T RN GRS L L EAT A8 RIA O LAEZ i)
iR

(1> AW J7H

NI RIS R A Sy, AR GRS R SRR RS, BT
FRREBRE I, EE RSB, SRl TR, JEIn RSB AR
UGN

TGN UESRRATHU R AE T 7™ B0 S5 A (K K I, 57 PPAG
F PR BETE SR IR AR R L PP I S A A IR S R o SR Ak i
J7i W ZAETR A SR [N SR FH A & 10732 LA SR FHAZ T A SR 254
(B )5 5 2 B RAT AT VA

RN BTNV IEATRE ) S TARZ

WA R, TR, S RIBIES IR, R KR A PR A ] 1
VB, NS B A PR 2 v J5 0 S8 R AR A wl BIFI T R Rl i A T DL, A2 22 it
B FEE . RUEAHREIE S LT, TR 2R . B2 2 R SR It 4
GH, LA IRA T IR

AINIESGAE, WA, 24 SN TGS . WAE G bRl % 54T
B AT B 2 A7 AR e BT R B L 5V PR MR ITAIE S 45  A HEBA AT TR
AT A TN ECH R, 5 B R R LR, ZE5 R S22, I
PRS2 B 4 B B PR 2wl Rl

K, WK ERSER, T, S RMBuEZE . Lig ARy BRI
MEEFFIEIT AR, 2000 4F 2 H NN 5G4 BAT IR 7], 7RIS BRI 7R e A
FA LA, BAEHE 2B RGN E R GG M IR R & R

T, RS GEE, AUFEM . e IRRAT S M R B
Sy ITAE. 2004 4F 8 HIIA LG A A H], AT @ i i i A 4 v 4

\

%
o

12



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

AT A & R T M ARG 5 1 e F L ] s i & B

VP22, il TREE M 2B, Fpilt, OQF (FEpr R amh LRUM) o S 4E) &k
I AN LR 2 28 G 4 B e Tl L 5 it Al N il DR AR, 2005 AR IASE 22 A4
BEA AT, YAEDIUR R RS AT, DTS2 (5 A B s e s, e
- AF 180ETF fe4E% FAIF 180ETF ez 42 AIF Ji Sk ETF lfEa FAF Ji Sk ETF BeHE (1)
WA, SR TREAH.,

BRAk, JEEIEEMAAR, TREEMt, mEaTHl, CPA b EEM ST
SARPE LS By o AR LK KRS TP IR 45 BT TAE, 2004 4F 11 A ARG E BA
BRAT], MRS EAEA . AR SR, PRSI E R,

(2) FLE®RT
FEEARAT IR R I SR JEAT (5 (8 S v R B AL 5THE, JF WA A ]
K H S BORFIRR T .

(3) THImE55 P
XPAISAE AR . B S 2 B 2 P L A A AR

4. FefMS 5 uigoE (S ENRRR
AN B e VR 2 ZAE A B ik
NS

125 TR AN

o
N\

5+ ZHAMERFE S5 Z A7 A AT AT H KM 2 b 5
Z 5 S ERE 7 Z 18 AR F R 23 4 5

6 CLAELNIAT AR R O i 55 1O 1 o 5 R P 254
o

13



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

4.7 BENXFR 3 PR A 0 B OO ) B P

AR A AT RS 7 L o

5.1 MEHAREETE ABEMTFEEILH Y

2011 AP LR, AEGFEE ANAEXT BE e Sk AV AT 5 RO IR Hir 77 45 0t Ak
EHFTE RS, SRR GIEFRBERE AR S IR AE RN R 5 T (A S
SE» AMEAEART I H SO HEA AR AT, e RIPUSSTELT 7RSS TE A
VAN D E

5.2 FEANMEMAAZEB ISR T SEHE . FEIEERL
3B

2011 4 b4, RSk A A 5 RO TG TR BOiE J Bt I N BN ——F

LA BT IR wAE BRI Sk ANV AL 5y BT TG IR BOIE SR 3 B R (M e Bt ia A« 2

EHAHEVE A TR B A B AR TS FE IO S AR W L, AT

PUE I A WA AR 2 (94T 0, 525 FL R 5 IR RA8 VR ™A% 44 R e 5 1R] 1) 0 e ik
7o AREIIN,  EAEJE Sk b AT 5y BT T AR BOIE 7 B0 B AR BEAT I 70 i

5.3 HEANALERERETMFFEEEFANFNEL. HEHNTZEREREL
AT NN A 2 e < 7 PRAT B 2% ) G R 45 5 1) Lk S Al A8 5 R
AFREAETF BT 2011 SFAF IR P I S5 4R bn . 1HERIL. A IS O
SR B AN RREAT TR A, DRI AR SR
6 FEEMEFSIRE CREHH)
6.1 B HfiR

b M BUE Sk AN AZ Z) B TR B0 R 4% B A 4
SR H: 2011 4F6 H 30 H
Hpr: NRHoc

— FRTES TARER
B WES | o6 R30m | 2010412 A 31 B

14



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R
BATAE K 6.4.7. 1 52, 333, 008. 77 81, 321, 001. 82
el 299, 512. 36 5, 812, 260. 86
A7 PRAIE 4 - -
R S M 4 il 6.4.7.2 1, 060, 204, 561. 09 1,019, 771, 753. 93
Horpre JREEABEH 1, 060, 204, 561. 09 1,019, 717, 682. 33

REBHE _ -

i $ vt - 54, 071. 60

PP SRR S B - -
e S g 6.4.7.3 _ _
N IR AE 4 il 6.4.7.4 - -
I IRCUE S5 5 K 36, 662. 25 -
IR S 6.4.7.5 2,918. 67 37, 930. 64
INAdiveill 1,477, 693. 62 -
IS L FR I K - -
38 9 P 5B B - -
Hofth gt 6.4.7.6 45, 839. 72 -
A RSN 1, 114, 400, 196. 48 1, 106, 942, 947. 25

s AR LEER

PR R s 2011 4£ 6 H 30 H 2010 £ 12 A 31 H
1 it
T K - -
AT Sy M 4 b fr 5t - -
A G Rl A7 A 6.4.7.3 - -
S HA (9] 4 il % 7 R - -
N AT UES I 5K 25, 270, 996. 04 -
INRRPL4EIE= - -
A7 BN P 444, 517. 85 478, 442. 12
AT B 88, 903. 56 95, 688. 42
AR B I 45 o - -
AT AE 5 3 6.4.7.7 173, 393. 04 713, 833. 36
AT R 2 - -
IAS AR - -
A A1 - -
38 908 P 5B A Aot - -
HoAth 47 % 6.4.7.8 263, 176. 20 80, 000. 00
i et 26, 240, 986. 69 1, 367, 963. 90
F A E AN 2
SECHE 4 6.4.7.9 1,138, 174, 591. 90 1, 130, 345, 823. 00
45 T A 3] 6.4.7.10 -50, 015, 382. 11 -24, 770, 839. 65
P W g Bl 1, 088, 159, 209. 79 1, 105, 574, 983. 35

TN 8 B ad v

1, 114, 400, 196. 48

1, 106, 942, 947. 25

e AR EOEH 2011 4 6 71 30 H, FESMAUFE 2.495 Jo, Fee iR A

15




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R
436, 150, 796. 00 {4}
6.2 FliEE
P N S NI 1) 2 S o A R DA D G R AT = A
AFRER: 201141 H 1 HE 2011 4E6 J 30 H
Hfr: ARG
A HA
i H eSS | 20114E1 H1 HZ 201146 A
30 H
—. A 37,901, 766. 15
1. A B 75, 705. 12
Horrs 73R BN 6.4.7. 11 70, 381. 17
i A BN 5,323. 95
P SCRRIE SR AR -
SENIREE SR 7t re N -
HoAt A BN -
2. Fptilas (HREL “=7 1A 37,328, 721. 68
Horrs SRRl s 6.4.7.12 19, 623, 435. 58
TPl -
i3 ¥ o W i 6.4.7.13 2,617, 080. 54
P SRS P A5 -
firE T 7.14 _
Jie A 7.15 15, 088, 205. 56
3. ARMEZIM T (PRLL “=7 5 .16 241, 923. 40
vID)
490 W fzs (R UL “—7 SIS -
5. HABWe N (FRKLL “=7 S1HA)) 6.4.7.17 255, 415. 95
B —. #H 5, 186, 936. 12
1. AR 3,417, 524. 70
2. BB 683, 504. 94
3. BN -
4. A RH 6.4.7.18 662, 925. 88
5. FIESZH -
Mo S [P 4l 0% 7= S -
6 HAth % 6.4.7.19 422, 980. 60
=, FEES (FHREHLL “-” 51 32, 714, 830. 03
51)
W DS BT H -
V9. #FlE Gl “-” SIHF) 32, 714, 830. 03

e ARILST 2010 4F 11 A 18 HALr, TG FAEE eI EiE (2010 F 1 H 1

16




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

H 4 2010 426 H 30 H) i,

6.3 FrEEMNZ (EE&EHE) RIIE

g e S N 1) 2 1o | A LS ) G W = R B s A S A
AARAER: 20114F 1 H 1 HE 201146 H 30 H

gfz: NIt
A5
I H 201141 1 HE 201146 A30H
SRS R 53 ECAE A E N
Eggggﬂgzﬂég;F§§%°ﬁlﬁﬁ‘ 1, 130, 345, 823. 00 -24, 770, 839. 65 1, 105, 574, 983. 35
TR E B R
(I 1P E AR B 2 (A - 32, 714, 830. 03 32, 714, 830. 03
R SINED)
ARSI RAL )
%;égﬁgégzgiifg%ifzf? 7,828, 768. 90 -57, 959, 372. 49 -50, 130, 603. 59
SIS
Horp, 1354 Bl 1,702, 757, 229. 38 -45, 090, 910. 59 1, 657, 666, 318. 79
2. FE4 Ak -1, 694, 928, 460. 48 -12, 868, 461.90 | -1, 707, 796, 922. 38
1LY ST e R
A5 NS B 7 A ) i i )
B AL ) A sk
UL “=7 SIHA)
jiégégigzé?;%iéﬁixlﬁ‘ 1, 138, 174, 591. 90 -50, 015, 382. 11 1, 088, 159, 209. 79

e AKEEST 2010 4 11 H 18 Hilar, KR BT AR (2010 451 H 1
HZ% 2010 426 H 30 H) .
R P kg WA 55 T A s 43

AR 6.1 £ 6.4, WASRE R R A5 N%#
W AR MO B, TES LRSI P, Sl o
AR

6.4 IWRHHE

6.4.1 HEFEAKRFMN
AR Sk ANMEAS B BT AR BOE R B 4 (BA R AR “AFL 4 ) Zrp EAIE

17




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

IR B I oy (DU faiRR “hERER 27 ) UEMRFRT[2010]1203 5 (O TA%HE B
TEE Sk ANV A 5 BT TSR HOIE 5 B 08 B S LIRS G SR AR ML 52 ) i, et
A A PR A FKIE Ch A N RISREIE S BEEHEE5) A b sk Ak as 5 Y
TSR RO R BRI O A 0T A TF5EEE o AL o SR R AE 5 B IF IR
B, FEWIMRAE, WXL EEACT NG EILEE AR T
1,130, 323, 223. 00 JC (7 SRR , & Ak RS vl 45 T BR A )
AT ORI 7 (2010) 55 293 S TR T LUGHIE. 2 EHE S % 58, (CRiE
KAV AR By RTF IR FE BRI B0 G A5 (7)) T 2010 4F 11 H 18 HIExUAERL,
R A AR H LM FURATY 1, 130, 345, 823. 00 AL 4, Hrh AW 44
BTG 22, 600. 00 B AR A, AIEG MRS E AN L LHSEIARAR, 54e
FEE N LR AT IR A R A

i

AT 5 RS AN AREOHEAT O L, AR RSk A AL S IR IR SR HOIE 77
PR AL B ) R R Sk AV AT 5 BT I IR BOIE 7 50T I S Ui ] 45)
MG e, Rt aE A RARME 2010 4F 12 F 17 H ARSI FT
e 2 H BAE e Sk AR Bl S EA 2,626.685 s, A G B I (H Y
1,137,752, 523. 50 JG, HIAATHESHHLHA 1, 130, 345, 823 £, Hr A HiH: 44
A 1,007 JC. WAEILEM AR AN, SEEAHHTH ELGh 0. 38320263, 5
JaFEBAR U AU 433, 150, 796. 00 473, 75 Ja kM AIAHEY 2. 627 Ju. HIia
B IAT A W) CARE FOR IS LLE], X & I A AR AT NN ) B AR AT T 9
S PSP IC N BEUESR Sl 4 A IR DT /) 1 2010 4 12 F 20 Hit4T
TARBIL. & LFAER S (LLRRK “ LT ) EiEfR 5 [2011]1 5 3 % [H
&, AHEG 433, 150, 796. 00 A4 1~ 2011 45 1 J] 10 HAE EACHTHAC S

WA Ch A N RSN ERE R B R E0E) T RUE RS AP AR 2 Y I I8 i 2k
FFRBIEG TG A RIE, AFERK TR BEE bR e Ut b, ik
JRABE o A B S ILEBE H bR, KL n] D BT AR A B BB iR
BGIE A I 25 SEVFRE B BE I LB i TR o ARGt T AR e Eus o3 I 2
e AT B PR B AN T3 4 8 7= 1B IR 90%,  ABUIIE K HoAth 4 i T EL Fr 5 ¥ ELAD 446 J 9

18



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

R E U I RE AT o ASE R AL SEEREAE N . b ek Ak g 4.

AR BEAR IR B BN A 22 B A BT B 2 ) AACEE <R H b ETF, T+ 2010 4F 11
JI 18 HZRERIRAL T 2 BRI Sk AL A8 ) BT I AR B0 S5 43 8 B e L 45 (LA
NRIRR “Hede PR ek BTF BERAES:” ) o Mese B ek BTF BEREAE S N AR TP
RIS, B HARGAIERU, LR D HOE S0 TAKS.

ANWA SRR AT G (1 2k 8 BN AR e L BT IR ) 1 2011 4F 8 JJ 26 Hiit
AR

6. 4. 2 STHRF G I EEA

ANFE G 1) W0 25 PR i FROM BGRE T 2006 4F 2 H 15 HAA (1) (Allax V) — A
ALY 38 AR S TR L5 A R A S v HE S P R e o Al s T D A
R UL SLARAH DGR e (LU AR “ Akt En)” ) . spEER &A% (201015 5 (IF
FF P B A B XBRL AR S 3 5 R RER A FIE AR BEIR 5 )y i EEZR L s T
2007 4 5 F 15 HWiA I QEFFH RS ST ENSHRE 1) CRIERsk b As 5 3
TSR HOIE S5 5 08 5E 0 4 B [A)) RITE IV 5540 B B 470 7 (1 v [ERIE M 25 R AT IR A
TRE B SOVE I HE AT S 55 3 A 4w 1

6. 4. 3 TAE ANV S vt N F HoAh G SCHRE FRI A5 B

ARFEEL 2011 4E 1 H 1 HE 2011 4 6 H 30 H B 540 E RS A2 TH )
MIER, JUSE. SEdEH ik T AIES: 2011 4E 6 A 30 HIM SR A& 2011 4F 1 H
1 HA 2011 45 6 H 30 H kW0 A28 e R RIS G 4 (B AR 2 1 055 A OG5 B

6. 4.4 EESUBORMSTHbTH

6.4.4.1 SIEE

RISV NATI T A1 HEER 12 A 31 Hik.

6. 4. 4. 2 ek AALT

AR IR AN o AR T

6. 4. 4.3 SRUEF=MERAFIMFRK

(1) b ™ 1533

19



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

ST TR 5020 A2 SR UELH i AR S v N 24 0045 o 1) < %
P G R A e R P R R R R . R R T AR
X <R R 7 IR AT T R HEAT B8 ) o ARG BTG Gl 8 7™ 23 28 0wl Bkt B e il s 7
A BB

AL FFA I BB L O BT LR (RSO BUIER ) 73 28 LA Suth
(VIR H AR VRN Y 0 5 10 Gl 77 o BRATAE LRI AR (R Rl s 7 AR W AU
R LRI AR R8s sh, DA SR B H I Se U EAR S vk AP s i) < b o
FEG = Dotk LAAS 5 P B S

AN B FFAT (K FAR BT 7 20 SO NG I, LR R AT A7 RN 245 28 s 4%
IST IR FE AEA B T 3 B R DT <e 0 I ] (R AT A il B

(2) G52

SO TRIRRTI 00 LA SOt LIS BT A 003 0 el
LA S5 . A5 AT G40 0 A& AL B EL LR B A
WA G . AR U 5 L5 45 R O

6.4. 4.4 ERIPHMEMABEIVIGETIN. R EMLIEFHIA

SRR R R A T T AL i Rl RS R T, TS S H AR A vl
FEGE TR AN . LA Se it & FLEAR S vk AN 3 I3 o (K < 92 77, AN A
PEIARSRAT 2 B P N I 2t 0TSO AR b R 2 C a5 (E MR A B e e
A BT R H BB RH AR SR H b AR, S SO H o I
FoAt e R A BRI AH A 2 9 VR AHTAG R A <0

b I /A 1 T N = 2 Bt g AN B K A L ot A SR (9L GO/ Y A [E R NS &
Ty Ot NSRRI A B i D1 BRI SRR R 3k, DASEAR A AT JE 7t i

ST T < i 0% 7 B < e 1) TR ROR) 2 28 1 Bz < B 7 T A JLF- B

20



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

A7 ISR ARSI, £ il 5™ o 28 1ERAIA IR il BE 7 1 AL A2 3l
IRV 28 5 H 455

6.4. 4.5 <gRlBE A0 GRS Al E R U
AFEG A I BEE B0 U BER AT TR (CEZOYBGIESSE) 4240 I A 52
2 e E IR T A E

(1) A7 AE 375 R T 2 (1) ez i B2 AR H I 3258 2 i i 0 o Se (s A5{E H
TAL Ty s ABERIE A oy H 5 T AR R R A2 F R A HAES R KA T UL AR A A S e 25
&R, $ i 5 H A8 By ks i 28 Se (e

() AAAETRER T (M i TR, dnfl i 1A 5 Bl sd o H e D h e i A 1
FRAA, S IAUBTE P DT T A S KA AR N 21, A B A B Th i EAAA
SE 2 SUHME

(3) i T HAAAEE R, R W25 8 W A [R] HLA DA 13 S Ag
Sy s S Ul HAT Al FEVE (A E RO E 2 Se o MESAR S 22 2SO B I
AZ 5y R8T Al AT I T 3058 B Fr AR T (R A A 25 B S ot AR [R] (0 At <l L 1124
A~ SeU e DL BT HLARUIBOE B SE . SRS BRI, RO R R
(O IRZTE S OO U URE RS S E e EPNE 8

6. 4. 4.6 SR =GRl 5 1 HEE

ARFEGFE 108 P RIARAR ) 53 A Ok S o P R B 7 057 o A SE S IRTL A AL
HRAS BB 4% HAZ 59 W7 HE 4542 14 s S, SR P 5 S B 0 (o Fe AR i 1R v i
B AR TR

6.4.4.7 SLES

SIS G A A AT FE G A B0 T S5 4 1) 8 AU 1T B 45 T 1A 4 T30 20 I 1)
RA BT B U R 43 5 1 1 SE RS G 0 AR B T R4 0 AU 43 H AR 7 9 i fr) 2
S EE LA RE B2 EE TSNS o p T H R ] 5 | Y S R < AR B 40 ) T

21



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

CRGI L INE e =74 B L N R RN

6.4.4.8 Mz FHEE

B ot VHE 48 O ST HE AR ST e B CLSEHIL Y- A H D B [P A
AR 5 P BB (BRI A (R4 SRR 7 E I L SE B At oy e (i L i 5
(gl ARSI HE S E HA ) ek [ 5 < A T, R D s [P g T o 5 ) e 2R 0
RSt by < B U BT S0 <, DA R P A e FR S AR 35 T LB A
BT LA ACS I3 I SR AE AR A AL (B 98 AR 0 /TR ) 23 e E AR S/ (33 %) 1T
KA AR S AE R o 0 1 <5 T2 < FROB A H B e R A A HIA A, JF TR
SR AR A/ (R 5450 .

6.4.4.9 WA/ (3K KB &

B SR A3 DR AL RF AT 0 1) I A 00 B < JBe AR 0 B ey B vl 2w AREARG R A N P A3
IR ORE R UL NISE S a A S L G i s et € sk e 2 LINVAS EERIIE TR IR 7 W N REIFSE]S
FEIE TGO T B TT7 AAT ANV ACHTAREI AN NPT A3 BLR 13 A o AR o

LA se e v H AR S vh N 24 04 2 1 g Rl 8 7 £ 155 A 90T 1 2 Se i 42 5
HA A A SEUHEAR S s TAEE R, FEO SRS WA A B30 8] 1) 22 B A K
Peotlean, HAH AR A2 SEUME AR S £ 5 1) 2 S R AR S

ISEIAE 5 AT ST TR A (0 R S NS S B R 3R T B, S P AL S HL ik 2=
SRV L 2R

6.4.4.10 FHAFHARMITE
AN G 1) B BN AR RN 2 2 FH 0 56 00 1) ik 4 & R 20 58 1 2 SR R

22 H A

A < R DA BT AT TR0 DA R R SR 2 S B R AR T B, SEER A R i HL
R SN IR 7 S 2 7

6.4.4.11 EEKFRFHSEEER

22



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

B eSO HUAAT [F) 5 0 OB KLl et AL U BC o 4 AR 20 BE A
R RSB 0 (R R e 22 16 ) 7 2B R R S L . DA R R < 3 B0 o 7 ZE IR R 5
PP AE) A IR A W] 4 53 BC R 1) < B0A J AR 23 BC M F 1) S8 0 5
A IR R BE M (0 R S BB 20 DA 7K, JUDSHIA mT 446 23 PR AR PR < 008 U AR R 2 e )
I (LS BB 73 AR S BLER 23 5 AR o gt PR H A% IRk <5 R TS A< ke
REAR IR B RV HARIM AR IL ) 1%L L, 5 TRt o e . BRI 23 e BUR
2 WATE A R AR E

205, AU BOFE et T 0 ZE BRI AT B B e H

6.4.4.12 ML
ANFE LA BRALZAGE M) BRI T T B A A A i e i, DL E
0¥ A A S A 7 73 B IR 20 B A U

LR R AR AL S W RN AL B SISl o). (1) A i fiehis e H
WA P ARON RAEBAT s (2) ATE G A G BN BENS 2 IV 1 2 G 23 1)
ZE R, DARE IR B TR P RS (3) AFE S RE s IS 4L it 20 1 I
FROLS A ORI A A R T B RIS B A28 70 8 BATABL
ZEUTRFIL, IR H AL e & IER, WG IF—AEE R

AHe g HHT AN 2B 0 iiadl, AN BT o0 i i i 5

6. 4. 4.13 HANEEKN ST BEEMSTHlivh

T

6. 4.5 2vHBURM STl vhAR 5 DA R 22 56 B IE A 1 B
6.4.5.1 &IHBURAR RN

T

6.4.5.2 vtflivhAR AU

T

23



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

6.4.5.3 Z45FEIERULH

T

6.4.6 B

WY BOE. KBS BRI B[20021128 5 (6 T I atilE S5 35 9 k4 et
AT ] A T8 0 ) B (2004178 5 (G THIE I Bt I S BB il s ) . WL
[2005]102 5 (R TIBELLAA NFHFBIA RBER B SN AL (20051107 5 (KT
B B LLRIAT A NS BLBOR (A 7@ ) B [2008]1 5 O T i Bids 1
PEERBOR A S A DA BE IR S 554545, T EBLIA R

(1) BURAT R 7 UG R B AN m T e WA B, AEBCE LA

(2) Fe KIBEE  BTFINZE NN S e LB AV P A3 B o

(3) X B A (1 A Aot AL, 1 A AT (0055 (R il A [ B R AR IR AR
FHAREH 20% N ANPGRS Bl e X RE IS BRI B . 20
N, BT A RITE R EES IR MR LRI R 50% T AAS AR ANBLTAFA, Ak I

PUATBLE A E BN 20 FAREA NITABE, B AW AL DT A5

(4) S S BRI 0. LelFIBER BN B A oy BERL, SRS A RSB SR A o)
ENERL

6.4.7 EEMEHREINE MULH
6.4. 7. 1RATHERK

Hfr: NRMJG
AR
A 2011 4F 6 11 30 H
AR 52, 333, 008. 77
& AR -
HAbAT K -
=078 52, 333, 008. 77

6.4.7. 2 X G &%

24



EREE

HuaAnFunds RS AN A 5 BT TSR TR O S B0 4 2011 AR AR B R A
Bfr: ARt
AR
I H 201146 H30H
JRA AP IgIEN NI D)
i S 1, 082, 828, 235. 38 | 1, 060, 204, 561. 09 | —22, 623, 674. 29
A 5y i i - - -
]
% AT 7 - - -
I
= - - -
e - - -
% - - -
Tt - - -
=02 1, 082, 828, 235. 38 | 1, 060, 204, 561. 09 | —22, 623, 674. 29

6. 4. 7. 3 fiE &R =/ S

TAE o

6.4.7.4 ENREERBIE

TCAH
6. 4. 7.5 MIKF &

Hfiz: NG
EN PN

H 2011 4F 6 11 30 [
I A7 R 2,797. 35
IS B A7 R ~
I IS HABA T 2R -
IR 524 A5k 4 A1) JEL 121. 32
I IS5 27 A -
IS N 3R B IE 7 ) -
I L FR O R IR _
HAth -
&t 2,918. 67

6.4.7.6 HAb¥%r=
Hpr: NRMt
AR
A 2011 46 7 30 H

HAh S ISR -
R ol H 45, 839. 72
&t 45, 839. 72

25




EREE

HuaAnFunds

RSk AR AT 5y BTG FR B Z7 B G 2010 A4 R

6.4.7.7 N 5 % H

Hfr: ARG
g EN PN
2011 4 6 J1 30 H

A 5 JI T 30 AT AE 5 3 173, 393. 04

AT ) T I AT AL ) B -

=01 173, 393. 04

6. 4. 7. 8 HAL SR
Hpr: NRMt
AR
A 2011 4E6 H 30 H

AT 257 B A o R G DR UE 42 -

VA gz [m] 9 -

JASH i v FR O B -

7] DB _

Tiide o 173, 560. 90

AT T E 9 -

FEEAT ] o 89, 615. 30

=078 263, 176. 20

6.4.7.9 LS
SRURAL. NRTIT
AT
e 201141 H1HE 201146 H30H
FEEmE () K T 4= 00

AERER 433, 150, 796. 00 1, 130, 345, 823. 00

AT I 652, 500, 000. 00 1,702, 757, 229. 38
AR (BL “=” SiA

H1)) -649, 500, 000. 00 -1, 694, 928, 460. 48

AR 436, 150, 796. 00 1,138, 174, 591. 90

TE: BRI Bl )R e O o by e /S FRO S ] AR ) R K £

6. 4. 7. 10 R4 BCF)E

Hpr: NRMt

IiH LV 73 AR SEIH KBRS
FAERER -1, 905, 241.96 | -22,865,597.69 | 24, 770, 839. 65
ASHAE 32, 472, 906. 63 241, 923. 40 32, 714, 830. 03

N B i e o
IR

-18, 951, 728. 16

-39, 007, 644. 33

=57, 959, 372. 49

Forp JEg HWEK

—26, 143, 850. 83

-18, 947, 059. 76

-45, 090, 910. 59

e A CHEIEN

7,192, 122. 67

-20, 060, 584. 57

-12, 868, 461. 90

26




EREE

HuaAnFunds EAFIE LAY AT 5 BT R PR BOIF % 3 4 2011 AR AR LR A
A I E S FE A - - -
AHAE 11,615,936.51 | -61,631,318.62| -50,015,382. 11
6. 4. 7. 11 A BB
mpr. ARt
A
HH 2011 4E 1 1 H& 2011 4E 6 J 30 H
T B R BN 62, 414. 44
7€ WA AR BN =
HAb AR A BN -
,nﬁiééff(\%UA»WQJ\ 7, 966. 73
HAh -
&t 70, 381. 17
6.4.7.12 BRERE W
6.4.7.12. 1 R W I B #k
Hpr: NIRRT
A
HH 20114F1 H1H%E 201146 H 30 H
Bﬁ%f&%&fﬁ—%iﬂﬁ%%%%{)\ -22.903, 185. 50
Ji SRt S EIPE N AN 42,526, 621. 08
Ji5 SR TR B BTN -
&t 19, 623, 435. 58
6.4.7.12. 2 IRERF W SEREEMTA
A ARt
L]
HH 20114E1 A1 HZE20114E6 H 30 H
S S AT LA 224, 760, 543. 46

H *ﬁ&mﬁﬁﬁﬁ

247, 663, 728. 96

—22, 903, 185. 50

6.4.7.12. 3 R E

Hpr: Nt
A
HH 2011 4F 1 1 HA& 2011 4F 6 J1 30 H
VB2 ] 5 4 473 U1 S 0 1, 707, 796, 922. 38

H P AT B [ s

20, 097, 070. 38

k- )E%mﬁﬁu@

1,645, 173, 230. 92

SRR N

42, 526, 621. 08

6.4.7. 13 FFRE W

Az NRMoo

27




EREE

HuaAnFunds EUF S AN AS S BT G AR BOIE 5 0 IR 4y 2011 E AR IR
A HA
If
H 20114FE1 11 H %20114E6 130 H
eSS (T I i 5 B0 A A B A 34, 550, 425. 90
i e iR (et e Aot g 21 B S s LA
% SEHATR (e i M Avids 2N A ) Rl 31, 928, 000. 00
il ISR R B A 5, 345. 36
(C s 8 A& 2,617, 080. 54
6.4.7. 14 f7AET B3
Too
6.4.7.15 BRI
BA: AR
H]
T A
20114E1 H1H %20114E6 H30H
J SERE G P AR R R 2 15, 088, 205. 56
R B = AR I IR L 2 -
=anh 15, 088, 205. 56
6.4.7.16 A W EASHRE
pr: NG
H]
K AHA
20117F1 H1H 2201146 H30H
1. A2 5 M 4 Rl o 7= 241, 923. 40
— R SRR 251, 995. 00
(e 2 d s -10, 071. 60
AR Sl s 8 _
HEHRH -
2.1 T A -
— R -
3. HiAth -
&1t 241, 923. 40
6. 4. 7. 17 HA A
A AR
H]
K A
20114F1 1 H £&20114F6 30 H
g IB R BRI -
A 255, 415. 95
&1t 255, 415. 95

VE: B AT FR B0 R AL Ay S A SR B I, A A ACUBESR
RIS B SN A B AN A AEL I 2280, o ) B R A AU S A i IR v 5

H 55 FH R A A R PR 2250




EREE

HuaAnFunds EUF S AN AS S BT G AR BOIE 5 0 IR 4y 2011 E AR IR
6.4.7. 18 X 5
A AR
H]
i H A
20114E1 H1H %20114E6 H30H
R o i 3528 & 3 H 662, 925. 88
AT T 3528 5 9 -
arn 662, 925. 88
6.4.7.19 Hih#H
AL NI
A
i
nH 20114F1 H1H %20114F6 A30H
B9 54, 547. 97
5 B9 5= 2 119, 012. 93
BRATIC X 2% 208. 00
S TECRY ¢ 44, 160. 28
Fa g H 2% 205, 051. 42
arn 422, 980. 60

6.4.8 BAFI. - MMmRHEHEI Y

6.4.8.1 BHEIN

T

6.4.8.2 TR HEHFH
o

6.4.9 KEEFTRRA

6.4.9. 1 AR & MIFF RS 50 R BUHA B KA 3 SR R K SRBR T A AE AL 1B Ot

o
6.4.9.2 ARG W EEE KBRS K& REKTT
RIKTT R ARSI KRR
e bR AR AR (“fegdbg” ) AEEEA
I R ARAT IR AT IR~ 7] (LR AR
177) HEEA

ez e Sk ANE AT B R IR Bk
PP IR IR 4 ( “ e Rk ek
ETFI )

ARTE S (R R B NS B HLA R

T RIRIRHRAT S $IAE TR H ML 5530 Bl N % — AR A5 30T AL

6.4.10 AH A K& _E4F AT L BA TR KRBT AL &
6.4.10. 1 BT RE T3 5 B ICHEAT AL 5
6.4.10. 1. 1 REAL 5

29



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

To

6.4.10. 1. 2 BUER &

o

6. 4. 10. 1. 3 NSRBI 4
To

6. 4. 10. 2 REX 7+

6.4.10.2. 1 HEHH%E

A ARt
A
H 201141 H1H 2201146 H30H
MR AR 4 N SO A A L B 3,417,524.70
Hodr: SN2 i 3%

W 1 ARSI BN B IR A A 1 BN ey — H L 4 %~
HHE 0. B%IE SR, B H R REH AR, & A3 . HirHE A h:

HAE BRI =7 — H 2% E X 0.5% / M REL.

2. AF4T 2010 4= 11 H 18 Hkoar, Kb Je BAEE A HeHImE (2010 421 A 1
H % 2010 4F 6 /1 30 H) i,

6.4.10.2.2 LB H

Az ARG
ZSi
i 20114F1 911 52201146 /30 H
2R PR IR R e N S A PRFE A B 683, 504. 94

TE: 1y SOREEIEE AN E LR AR T I Peddnin— H e B8 3HE 0. 1% 4
PRIk, BHRWES AR, 3. Mt E a0y

HAEE 2 =1 H R 2@ X 0.1% / M5 REL

2. AFEET 2010 45 11 /] 18 HEAL, Rtk BT EEIn (2010 4E 1 /7 1
H# 2010 £ 6 H 30 H) %idis.

6. 4.10. 3 5RE 7 HATRAT R BN T3 KRR (& BW) &2 5

T

6.4.10. 4 ZFREEFTEEALIEESHENR

6.4.10.4.1 MEHAELSEHENEZHEEREBRRARESHENR

T

6.4.10.4.2 MEPRBRESEHEAZ SN HAD KRBT B A E S HER
UYL 1y

AR

KERTT 44 FR 201146 A 30 H

30



EREE

HuaAnFunds AR AN AT 5 RUTT TR GBI 57 B R Gr 2010 440 R

hﬁ{j; R PR RE B 03 00 o i < R ) B 451

Mg BAF e SkETREGEE | 331, 078, 556. 00 75.91%

e AFEST 2010 4 11 H 18 Hlar, KRG FAaEErTEb#AE (2010 451 A 1
HZ 2010 4£ 6 J1 30 H) #¥E.,

6.4.10.5 HRETRE FIIRAT KRB S £ RA B

Hfr: ARG
AH
KELTT 24 F% 201 14F1 1 H #2011 146 -30H
IR R0 ELERIPSN N
EPIIW%E?THRMSKEAT 52, 333, 008. 77 62, 414. 44

o AR HRATAA R B AT AN B LR RAT IR, SR IRAT RDNE AR

/%\ o

2. AF4AT 2010 4F 11 A 18 HEar, BT EAEE A EAF (2010 21 H 1
HZ% 2010 4FE 6 H 30 H) %#E,

6.4.10. 6 AEEFEAHINSERBAHIESFIER

T
6. 4. 10. 7 HABIRERAT 5 TR 1) 15 B
T
6.4.11 Figsr B
o

6.4.12 XK (201146 H 30 H) AEEFHKREZRIESH

6.4.12. 1 FIAEH /B EIEF U THRFE FREZRIES
o
6. 4. 12. 2 BIRFFH 10 ET i 5 R 5 il 52 B A 22

SRR NIRRT

It 5 K
1
BEE | gy | é?; S fﬁ Kokt UiFS HEA | %
N I B B EEY %ﬂi 43 FRAS A 7
e Dl 1
/A\
Wi #
N W
600216 2011-06-27 31.39 | 2011-07-04 | 32.60 | 160,735 | 5,139, 033.39 | 5,045,471.65 | —
/3 x
% £H
35

31




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

N
= &
i i

600315 N 2010-12-06 36. 88 - - 25, 250 923, 731. 00 931, 220. 00

K PN
t =X

Il

TE: AR 2011 47 6 H 30 Hub#5Aa BL_E DA 2 A (1 FOR S 0n] e 4 K3
M T AR I A5 R B 52 s A R B SRR A i o AT FE IR FOR L MR B e, 4238 5y Ttk
L

6. 4. 12. 3 HIRBIFFIE [BITEAT 5 AR A HRI I i 27

6.4.12.3. 1 BTG5 IEEE

AR WA 2011 45 6 H 30 H ik, RIS TCHAT IR T A 6155 1ERIEAE 2 R
HCIR 5105 o

6.4.12.3.2 G iz IiE EE

AWK 2011 4E 6 H 30 Hil, AIEETEAZ S Fiimfiids W48 5 h e A
HAP I 57

6. 4. 13 ST H Xk & E

6.4.13. 1 R EHEHBURMH LR

AFE G RIRHONIE S, RGNS, RS Bk ied, 24
H XSG SRR R S 7= il o ANIE PRI il T RO IR . AR AR H
AR TE I B T I 53X 4 G LA DG IR XU 3= B R AR XU SR sl PR RS A% T
A o ANKE 4 52 A o AR 1R 501 B B2 1 B AN A S S R SR R A 5, 5
H A (145 B3 15 S AU FE R AR Bl AT AH N R 38 o AR DRIRF BRI 100 (490 2 KT 52 AH 532
J BRI T G128 e AR I F8 BUS A I S5 15 ) 5 BTG A IR SE B e 1 A e e B 11
SR, e BE K I F AR A B B0 T 1A AR S SEfr B AL, BRI
ARG T H AR TR 2RI

AN )R e BN AR AT AT KR AR AR Il i, ST 1 AU P il 63 2 A
Oy S BT o . SR AL N XS B AR S5 AR SN 55 B T 1R ke
RIS B AR R o AT (IR A S PR RS B R By o, 7 oedhl
S8 DRSS PR AR WA, o DL o I 32 T PR AR T 58 s B B 2 T ST XG4
2z Bh o, DHEAIE 2> 7] HH 208 R XU By Y R Rl Mt s A 55 3 A J2= i X
56 BRI DT T2 2y M ARG A AN XU BB A 5T, B O 1 & PR T D 1 5 e A XU
BB ST B BSOSO . IMSRER N A Rl ST BB T, IR E K
B o U RS ) 20 R T B R A

AN <5 (10 2 < BN OGS T < Rl TR Y XU 7 B vk 2 R Tl o S MR A A
I IRI TR 25 A0 5% Fof DR A2 (R R RES R o MEE 0 BT IO A 5 A, AT B XU 45 %

32




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

(17 FE R AT HE IR SR S R PRI IE o ARE S 0 BT R A1 B8 Y A, AR AR SR < 8 %
Hbx, et pris e TR, Wl f S EATRbr . B, JB R R
AR DU R (R B BERTAR R B AR RE S, BN ) SE ] 5 Foft UGz 047
R A MIPEAL, I AR PR, R U2 A W] AR 2 IRVE A

6.4.13.2 15X
15 IR A i B B AE AT oy IR RS 6 R JBAT S A DA, B ke e stiit
TP RAT N BLEL . FE4E AT RIA BAE R 00, BB Bt 5 RN T AR AL 1A

55 o

ASHE G IR 5 BENAEAZ By TR AZ 2 o5 T B IR DLREAT T 78 70 (KPPl o AKE <
(RERAT A7 AT TBAEAS L B AT P B BARAT, 5 HRAT A7 A G (45 Y XU AN
Ko AFEGAEAE 5 FITEAT IAE S $4 LL op IR A0 45 AT IR STAT 2 ] A8 Sy b 58 1k
UEFF AR IS B, B2 MU m] BEPEAR D

A K4 (L 4 NN T 5 F ARS8 B R, ek o R S R T A5 2 R ok
PEHIE SR AT N RS, H o o e e e LU s XS . 1 2011 426 F 30
H, AL REAE IS (2010 4 12 A 31 H: 54, 071. 60 T) »

6.4.13. 3 R

TRBN M XS A FE I 4 e il L L AR IR X 2 FE B o« ARFE G Rt sl US>k 1A
BILGER AR, BT R st z, SERFESHME DL A I 58 gl A 4,
BRSO T i AS, DT 3 e G e 2H 5 T A 25 A R 5 BT 25 1 XU

BEXTSCBE SR AZ R B XU, A4S < 10 2 < A BN o 7 g XU B )
BOE BN IE LGSR, XSS MR AR AT R EL (K A A, R4l G+ e b s
by A FERLIN ) W ACHLRE IS datbn . e TR AR RE 0 B2 BBt b R EE 451 LA
LI 32 PR (VI8 B8 b ol U 55 o AN e B8 1 S AT (W IS AN B I S < ¢
PR 10%, HASTE S 5 i AL G 05 BN PR At R e L R — K A W)
FAT S A I IZAE SR 1) 10%. AT PRI AEUEZFAS S P Ly, DI ER B E
B S PR s < B A B I 52 R AEUAN BE B e LRI DUAh, FERIIREMR I AL 4
e BN R I, DA BRI RS TG N AR B o A, AR < ) T e 52 H [y <
iAW W= DA S5 A A VG e d e N N ol S N DU S S S U T @ gl
APIN KIS

AT P IR A i e R A BT A 0 24058 2 H 3000 —AS T BAA BN, Al
(0] 35 < (3 B (P A 8 A ) Tl 5 2099 H AT IR, DS I T 0 B 8 R4 IR ) 5
29 BB

6.4.13. 4 TiHAE

37y A i ik < P il L (1 24 SRR B AR R DL it B A P Ak T i 25t
1% DA ARSI A BN I A, AR A 3 AU AR XURSE AT A A% DA o

33



EREE

HuaAnFunds

AR Sk AL AZ By BT IGIR B 77 8

P4y 2011 AEPAE R A

6.4.13.4. 1 FIZXK:

AR A i e LK) 2 SR (i B < B 52 T 3 A R AL B A AR BBl R
Rl S8 0 4 ot B SOl ] [ e e R R 7 A1 8w TR S /A IR /T O DN g s A
7R SIS < i LA TR REAS A B Ta) 45 SRR B 7 37 A0 S S0 R A7 IR RO B

KRl AL

AN B FAT (R A URNE 537 AR T Ak S 5 S8 A <8, e AR B % 7 A < il 4

I AT, DAL G N e 28

b
=t
=1

AR o AN IR e 4 BN R BT AR SR < 1A A 1) R 3 BB P e L AT M 42

6.4.13.4. 1.1 FIZRE A

BRI AR AR RS AT T i A

Hpr: AR
2011 iiﬂfg 30 H LAFELA lf_ES ’ éiu AR ait
B
BATAEK 52,333, 008. 77 - — - 52,333, 008. 77
G AT 299, 512. 36 - - - 299, 512. 36
A oy V4 e - - -1 1, 060, 204, 561. 09 | 1, 060, 204, 561. 09
PRI 259 5K - - - 36, 662. 25 36, 662. 25
R S - - - 2,918. 67 2,918. 67
INEsdivel - - - 1,477, 693. 62 1, 477, 693. 62
HAthBE ™ - - - 45, 839. 72 45, 839. 72
et 52,632, 521. 13 - - | 1,061, 767, 675. 35 | 1, 114, 400, 196. 48
i
I AR 598 5K - - - 25, 270, 996. 04 25, 270, 996. 04
AT A N F I - - — 444, 517. 85 444, 517. 85
NATFERE 9 - - - 88, 903. 56 88, 903. 56
NATAE 5 2 H - - - 173, 393. 04 173, 393. 04
oAt A7 f5 - - - 263, 176. 20 263, 176. 20
s vt 0. 00 - - 26, 240, 986. 69 26, 240, 986. 69
IR BUREH T | 52, 632, 521. 13 - -1 1,035, 526, 688. 66 | 1, 088, 159, 209. 79
iifg’i‘goi LIy ;5 5@3 ik ait
BEre
PUTAERK 81, 321, 001. 82 - - - 81, 321, 001. 82

34




EREE

HuaAnFunds AE e Sk A b AT 5 TR T BOIE S5 B P Ak 42 2011 AR AR R 5
iR & 5,812, 260. 86 = = 5,812, 260. 86
A Ty Pt = - - 11,019,771, 753.93 | 1,019, 771, 753. 93
VISR JE - - 37, 930. 64 37, 930. 64
ek 87, 133, 262. 68 - | 1,019, 809, 684. 57 | 1, 106, 942, 947. 25
A5t
A/ BN R - - 478, 442. 12 478, 442. 12
NA B 2 - - 95, 688. 42 95, 688. 42
WA AZ 5 B - - 713, 833. 36 713, 833. 36
HAb A f5 - - 80, 000. 00 80, 000. 00
Uik - - 1,367, 963. 90 1, 367, 963. 90
PR GUR B | 87, 133, 262. 68 1,018, 441, 720. 67 | 1, 105, 574, 983. 35

T R PTR NATER T AT 2 SO E, IF% IS Z00E 1R F0BE i
H s H 20T B2k

6.4.13.4. 1. 2 FZR RS AU T
T-2011 46 H 30 H, AIELERFH ARG MG,

TARSE

GO I R o

SN SR iR

6.4.13.4.2 AMC A

AT XS A2 Fig <z L 18 2 Se A fEL AR B i Bt DX AN 5 AR By it 4 A e 2l
(RIS o AL IR B AT B8 77 B St AN BT oA, R TE FE R AN A

6.4.13. 4. 3 HAbM ¥ R

FCAt A s RS 2 i i < P 45 < i R 1) 2 SE B R SR B < 2 DAL Bk Tl ) o
AN LA R T 320 A% DR 3R AR Sl A A e sl R KU, o AN 4 2 B8 T UEZR AL )
it B Sy (K e SR A5 B i s ) AR AN RS USRI T PN IE SR A AT AR B B 2
T DL BCRF PRSI A2 0, AR AT REKUR TIESF Ty 37 B AR B Bl (K 5 i

A FEORIGE AR BIE, B 58 A5 UbR (10 15 2010 R A70 1 2l e A i
SRR, PRI bR A48 Bt I S AT A AR S EATAH N 2 o AR b (10 Fi
ﬁ,%éﬁnﬁm,iA%ﬂuméﬁﬁﬁ%%ﬁ&%%ﬂﬁﬁ&W@ﬁéo%ﬁ%
PR EREAAR MR SN, 255 A AT D0 Al PEIR DL S FH A RITBE [m] () TR
SR O M SRR GUBOTAN AE A, RHRBT A S EAT IR, DR AR
RIFEEL

NI Tl I P BT A A (1 70 A B AR AN A XU . AT TR A h, Rk ek
FRBUSAR BN 28 38 1S 0 P IR S 83 08 LU AMIR T3 G B8 7 4RI 90% .« AR, AT (1)
e N BE HOR AL G I KA LR M St s, 3033 ] 22 bl e iont ik 4
BEAT WS &, AL HE VaR(Value at Risk) i AR S5 R AR < 101 (7B AR A A XU,
I ) S S ARG R A T BRI AT 2 7 o

35



EREE

HuaAnFunds

RSk AR AT 5y BTG FR B Z7 B G 2010 A4 R

6.4.13.4. 3. 1 EABMAE X i O

LT, NRTTG
AR AR
2011 4£ 6 H 30 [ 2010 4£ 12 A 31 H
T H IR b L4
o il FEEHE L N FEEHE L
51 (%) % (%)
Lo TEERE™ | 1,060, 204, 561. 09 97.43 | 1,019, 717, 682. 33 92. 23
~ RSP %
R E S - - - -
BGIF %
HiAth, - - -
it 1,060, 204, 561. 09 97.43 | 1,019, 717, 682. 33 92.23

6. 4. 13. 4. 3. 2 JLAMAE XU B BBURAE 20 BT

| BRI Z5 LB LIS I LA o B B A
X G I v (B
RS (il AR
HIK A 2 R 255 .
oy

2011 %6 H 30 H

A& LB HE_E 5%

BN45, 604. 007 7

b & LEACHREME B FE5%

/D295, 604. 007 I

Vs AT 2010 4F 11 ) 18 HEor. #kib FAERE R, A4 por IR,
WA 0 T 2 50 B b T S A AN A XU BRI 2 T o

6. 4. 14 7 Bh T HARAN 73 & 7R R T 2 U B I oAb B T

oo

7.1 WIREEHRTAGHER

T BBEAGWE

AR NIRRT

T
! A G R RO
1 G MEs s 1, 060, 204, 561. 09 95. 14
Hop, 2R 1, 060, 204, 561. 09 95. 14
2 ] 5 AL 2 5 % -
Hrp: it -

36




EREE

HuaAnFunds

RSk AR AT 5y BTG FR B Z7 B G 2010 A4 R

Vi LR

ERLRT AR

SKNIRAR R 58

TOT IR I R 7
ST

5 AT AR G H AT 611 52,632, 521. 13 4,72
6 A - T8 1,563, 114. 26 0.14
7 e 1, 114, 400, 196. 48 100. 00

7.2 WIREATDROBEEBRAS

7.2.1 FREBRPREATI A ROBRERTAS

SAURAL: ANIRTTT

YR Y
R A2 A ot gﬁﬁf;?
A Ry MR L Dk 2,236, 122. 00 0.21
B KA, 142, 515, 164. 99 13. 10
C fillig b 207, 537, 833. 63 19. 07
CO il Yok 31, 035, 231. 15 2.85
Cl g1, . KE 14, 317, 783. 20 1.32
C2 KM FKH - -
C3 g, E R _ ~
C4 s s, Bk, 98 931, 220. 00 0.09
Bl
C5 H 3, 339, 033. 66 0.31
C6 &g, EEE 42, 265, 343. 47 3. 88
C7 BB e, AR 89, 170, 713. 90 8. 19
C8 Be2y. AW 26, 478, 508. 25 2.43
€99 oAb - -
D HL 7 SR K IR A = R [ 30, 035, 278. 66 2. 76
N4
E L 141, 938, 115. 56 13.04
F izt . Gl 44,135, 429. 63 4. 06
G S REAN 76, 276, 221. 42 7.01
H LR AN T T 14, 047, 844. 96 1. 29
I Sl R 326, 496, 279. 28 30. 00
J I YR 4 51, 476, 548. 81 4.73
K FES RS 8, 709, 930. 50 0. 80
L P |4 5, 500, 487. 32 0.51
M TS 9,299, 304. 33 0.85
=7n 1, 060, 204, 561. 09 97. 43

37




EREE

HuaAnFunds

FAE Sk A b AZ 5 BT A T BOIE S 3 P

b 2011 4 AR

7.2.2 BARBARIEATI R B

A AR R AR FFAT R B 52

R
Bt o

BHE

7.3 JIRILA RYPHE B RFHE IR/ N R TR B R

R

7.3. 1 BIRIEHB I IE A RHME & F S T FE L KN PR R 355t

B 4

SHIHAL: NIt

I 4 R

P Ji SR ARG J SR AR e O NYIIRIE] FEHE L

(%)

1 600036 FHRRAT 7,692, 208 | 100, 152, 548. 16 9.20
2 601668 rp [ AR 23,104, 748 | 93, 112, 134. 44 8. 56
3 601318 Hh [E -2 1,341,750 | 64, 766, 272. 50 5.95
4 601088 v [ pip A 1,813,327 | 54,653, 675.78 5.02
5 600030 R E RS 4,128,047 | 53,994, 854. 76 4. 96
6 600050 H (] 18 10, 186, 039 | 53, 476, 704. 75 4.91
7 600028 oA 4 6,473,370 | 53,275, 835. 10 4.90
8 601390 e [ 4k 12,237,088 | 48,825, 981. 12 4. 49
9 601601 o [ AR 1,666, 433 | 37,311, 434. 87 3. 43
10 600019 N 5,528,697 | 33,338, 042. 91 3. 06
11 601288 LMV ARAT 11, 283,100 | 31,592, 680. 00 2.90
12 600104 WA 1,575,772 | 29,529, 967. 28 2.71
13 601857 RN ESP R 2,166,099 | 23,588,818. 11 2.17
14 600048 PRA b = 2,116,203 | 23,257, 070.97 2. 14
15 601006 KB 2,707,076 | 22,170, 952. 44 2.04
16 600383 S Hh A ] 3,157,740 | 20, 241, 113. 40 1. 86
17 600837 TS iRT 1,859,987 | 16,777, 082. 74 1. 54
18 600690 RN 595,859 | 16, 654, 259. 05 1.53
19 600031 —=—ET 916, 078 | 16, 526, 047. 12 1.52
20 601919 Hh ] g v 1,968,139 | 16, 315,872.31 1. 50
21 601628 e PN 869, 699 | 16, 306, 856. 25 1.50
22 600519 Digk B e 73,605 | 15,650, 631. 15 1. 44
23 600887 Caillighy 924, 000 | 15, 384, 600. 00 1. 41
24 600795 HLHL ) 4,968,516 | 14,706, 807. 36 1.35
25 600177 M IR 1,330,960 | 13,136, 575. 20 1.21
26 600166 i VA ZE 1,511,866 | 13,122,996.88 1.21
27 600741 1Bt VR 2E 1,070,818 | 11,918, 204. 34 1.10
28 601899 I 1,518,900 | 10,996, 836. 00 1. 01
29 601607 g2 587,044 | 9,862, 339. 20 0.91

38




EREE

HuaAnFunds HE Sk A M A B TR 5 KO S B 4 2001 45 4R AR
30 600362 ANECTN|4 251,899 | 8,927, 300. 56 0.82
31 600900 KL HL 1,224,700 | 8,830, 087.00 0.81
32 600376 EBIRE) 603,964 | 7,978, 364. 44 0.73
33 600196 SREZ 644, 400 | 7,011, 072. 00 0. 64
34 601991 KJHE R 1,164,585 | 6,498, 384. 30 0. 60
35 600100 /) 7 1A 607,632 | 6,355, 830. 72 0.58
36 600138 W R 456,049 | 6,019, 846. 80 0. 55
37 601688 TR T5 453,000 | 5,594, 550. 00 0.51
38 600631 Ay 352,800 | 5,249, 664. 00 0.48
39 600271 iR B 199,318 | 5,150, 377. 12 0. 47
40 600216 WL, 160,735 | 5, 045, 471.65 0. 46
41 601111 r [ [ 503,432 | 4,827,912. 88 0. 44
42 600655 4 bl R 3 426,380 | 4,639, 014. 40 0.43
43 600664 WG 24 Iy 290,422 | 4, 559, 625. 40 0. 42
44 601718 g 4 660, 000 | 3,036, 000. 00 0.28
45 600415 NG L 226,734 | 2,786, 560. 86 0. 26
46 600522 HOR B 110,100 | 2,602, 764. 00 0.24
47 600998 JLHE 191,000 | 2, 358, 850. 00 0.22
48 600598 B | 159,723 | 2,236, 122. 00 0.21
49 600832 IR 7 IHER 274,509 | 2,127, 444.75 0. 20
50 601888 Hh [ [ e 79, 990 1, 890, 163. 70 0.17
51 600183 A 2SR 201,242 | 1,847, 401.56 0.17
52 600588 R A 87,550 | 1,808, 783. 00 0.17
53 601933 TRV B T 74,424 | 1,800, 316. 56 0.17
54 600804 IS L 228, 000 1, 798, 920. 00 0.17
55 601801 fie ST A% 1 111,300 | 1,621, 641.00 0.15
56 600410 R Y, 100, 199 1,498, 977. 04 0.14
57 600584 K RHY 180,585 | 1,491,632.10 0.14
58 600880 18 i A 1% 104, 758 | 1, 470, 802. 32 0.14
59 600151 WURALHE 123,091 | 1, 419,239.23 0.13
60 600770 ZEE A 71,316 | 1,349, 298. 72 0.12
61 601098 R AL 134,100 | 1,277,973.00 0.12
62 600198 KRS 86,495 | 1,229, 093.95 0.11
63 600439 il IRS 106,800 | 1, 181,208.00 0.11
64 600718 IR 103,600 | 1,178, 968.00 0.11
65 600498 ISP Sk 45,258 | 1, 175,802. 84 0.11
66 600037 AR 2 110,900 | 1, 130,071.00 0.10
67 600315 #EEA 25, 250 931, 220. 00 0.09
68 600575 TS 89, 400 820, 692. 00 0. 08
69 600874 EINEZRS 132, 000 799, 920. 00 0.07

7.3.2 BIRBIRB B 1A AME & SR E RN BE &

39




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

B 40
AT AR IR AR FFAT AR B 25

7.4 MEMABESASRERZES)

7.4.1 B RASHHE I PR &3 $E 28T 20 4 HIBE B4
S LR VAN W

BRI
5 J SR AR JB A FR N =N N I P e L
B (%)
1 600036 FHRIRAT 55, 803, 135. 73 5. 05
2 601288 ANV AT 19, 635, 876. 00 1.78
3 600031 =—&ET 16, 594, 292. 53 1.50
4 601919 v ] v 16, 327, 176. 18 1. 48
5 600030 S UESR: 15, 354, 837. 00 1.39
6 601186 Hp ]2k 13, 336, 035. 50 1.21
7 601668 rp [ A 11, 834, 000. 00 1.07
8 600383 S 9, 756, 416. 85 0. 88
9 600028 W EA 1R 9, 034, 804. 43 0.82
10 601390 Hp ] 2k 8,511, 000. 00 0.77
11 600376 B 7,901, 131. 67 0.71
12 601991 KR H, 6, 530, 397. 21 0. 59
13 601628 SN 6, 252, 645. 00 0. 57
14 601601 BN 5, 965, 799. 20 0. 54
15 600177 HESIR 5,887, 139. 31 0.53
16 600837 W U5 5, 865, 773. 40 0.53
17 600048 LR o = 5, 356, 726. 40 0. 48
18 600795 HLHL ) 4,917, 653. 00 0.44
19 601318 rp [ 2 4,745, 419. 52 0.43
20 600050 Hh [ I 3, 883, 289. 90 0.35

T AT “RNEH” (B CRARERRA” ) “SEHEH” (a “SEh
SN ) PSSR AT i (AT R e ARASEUR ) 581, AN REANIRAL S 9

7.4.2 RvFSEHSAE VIS B 3HE 2%EET 20 & KIBCER B4
SRURAL: NIRTTT

iR
h=? Ji SR AR JB S A FR AW R SE H R P e L
B (%)
1 601186 Hh [k gt 50, 747, 635. 56 4. 59
600104 R EE 33, 415, 995. 76 3.02
3 600036 FHRRAT 20, 129, 566. 00 1.82

40



EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R
4 601318 Hp [ - 17, 208, 253. 49 1. 56
5 600839 DY 1T 15, 934, 420. 08 1. 44
6 600011 1 fe [ B 14, 131, 043. 67 1.28
7 601288 ANV ARAT 13, 030, 000. 00 1.18
8 600741 IR 7, 547, 066. 64 0. 68
9 600018 s 6, 908, 569. 27 0. 62
10 600519 DOME e 6, 849, 483. 16 0. 62
11 600460 =Xyt 5,116, 518. 71 0. 46
12 600208 Brih 4, 682, 638. 12 0. 42
13 600415 ZINTE Ik 4, 656, 324. 27 0. 42
14 600166 i YRS 4,025, 621. 00 0. 36
15 600361 TR EEHE 3, 733, 840. 56 0. 34
16 600030 G IESR 3, 205, 838. 98 0.29
17 600511 ] 245 J1% 3 3, 040, 784. 86 0.28
18 601088 Hh [E] pfi A 2,494, 488. 28 0.23
19 600498 ISP Gk 2,309, 682. 79 0.21
20 600825 Breb it 1,297, 573. 32 0.12

VE: AT RN

(B “SRANBEREAT D

“SE B

(Bl “SEHK
SR ) B SE AT A CREAS P R LRSS HRe ) 3R, AN B AT ORAL 5y B
7.4.3 TNBEEREA BB B RN B AR

L VARPN

TONBCERA_(B50) b Bl

280, 757,891. 90

SRR 82D EA

224, 760, 543. 46

T AT “ RN EH”

7.5 FIRIEFSFEF O RIGEF T A S

(B “SRANBEREAT D

AIEGAIE AR RFFAT 657

“ L H A

Gl 2B
SN ) S TSR ) 5, A% I AT A 5h Y

7.6 AR SOYHE GBS T E H R/ I HT T4 B 4 B I 4

A AR IR ARFFAT 77 0

7.7 FRIGA AWE H SR IHE B R ANEEAR BT R SRS BB

A AR IR AR FFAT 087 SCHRFUE TS

2|

41




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

7.8 AR SOYHE GBS T E HL ) K/ RS I HT 1A% BUIES B T 4
A AR IR ARFFATALIE .
7.9 BRHASMEMNE

7.9. 1 A5 I A e BEBE A HT - 44 UEZR A AAT AR BAT # A T S A
WA g H AT SE N 2B A TS AT,

7.9.2 JERBTAT-T AR, BATHERE T A 1 [RDIE A B B 5 7 2 b
ihpe

7.9. 3 IR H A IBE = Fa K

Hfr: ARG
75 HFR G
1| A RES -
2 | NBGIFFRTE K 36, 662. 25
3| Ml A 1,477, 693. 62
4| BR]E 2,918. 67
5 | MR R
6 | HAh IR ~
7| FeiEd 45, 839. 72
8 | Aty -
9 | &I 1,563, 114. 26

7.9. 4 HIRFFA KL T BT S 50557 I 4

ASHE AR IR ARRFAT AL T Y v e e 5157

7.9. 5. 1 ARSE BB AT 144 B S P A7 FE UL 52 PR D0 35 A
A AR IR HR BB UE A1 4 RS TP AT AR U 32 FR-AS L
7.9.5. 2 FIRARARAB BT T 4% B P A7 AR VR T 52 R AR LU U B
AN B AN T SR AR A3 % iy .40 JBESR TP AN AR AU A2 R 2

8 HEHIFAANEE

8.1 WIRESMBHFEANSBEFEANGH

AL Ay

R | PR FiA N5t
VAR = ik VIR AL e ey NS AT (MR I 4

42




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R
H ‘ o A \ Y=y ‘ o
- P (8 . R G - Rt I BN EL 1
4,117 | 105,938.98 | 54,168,068.00 | 12.42% | 50,904,172.00 | 11.67% | 331.078,556.00 75.91%
8.2 MR EWESWTLFAAN
75 £ N FR FEAmH () 7 BT R A L A
1 VYRR 15, 328, 105. 00 3.51%
B A ]
2 KV NFF R A 11, 497, 075. 00 2. 64%
RN
3 i E A S 7,664, 972. 00 1. 76%
B DAT A 7
4 o [E F 22 N TR 7, 664, 589. 00 1. 76%
56 1B 43 A PR 2
— D — ANy
AR
5 PUHRIE IR — AT 7,309, 627. 00 1. 68%
— VG IBE 25 M &
K2z 1 SEAR
P PR
6 | Sednde LU 3, 833, 253. 00 0. 88%
%A Ry A wH]
7 W 1, 692, 686. 00 0. 39%
8 I 766, 405. 00 0. 18%
9 R 597, 880. 00 0. 14%
10 | 4p/NE& 497, 205. 00 0. 14%
1| E LT — 331, 078, 556. 00 75.91%
ez FAIF e Sk A
Mk AT Sy R T T8
F8 BOUE I Bt 3
e

8.3 HIREEEEAKMA RFFHEATTHAEEKFL

i H

FAT AU AL ()

A B AL 5

B B ) BT AT MO A SRR A

IR E

43




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

9  IJITBAEEHHRI)

Hfr: 4y

A FRAERH (2010 4F 11 F 18 H) %

T 1, 130, 345, 823. 00
AR B AT 40 0L 0 433, 150, 796. 00
A I 4 5 R 47 00 652, 500, 000. 00
e ANHR A B G e DBz e 47 0 649, 500, 000. 00
AR W7 AR B Bl -
AR AR I 4 4 I 436, 150, 796. 00

10 ERFMHER

10.1 EEHBERFAARZRIK

I N T AR AT AR S RS

10.2 EEEHEAN. ZEHEANLTIIESTHERITHERAFELS)

1o AR EHNERNHAZZW T

2011 4E 5 J 26 H, FEGAEHAKAG T BRIk ArAZ 5y BT I R HaiE 27 Bt
g e HATE N, IR E E Rk e e B

2« AFEFLENIL NI REATE M IR FHAZS Wk

o

10.3 BREESEHEAN. ZEUFE. EELEWVEHITFA

R W T AT G 7 BEAEE A IURIA « FRs TN B8 BTG I
ARSI G (FVFR

10. 4 FEEHT IR K %A

0T YT P9 TG B e A3 T SRS (1 AL

44



EREE

HuaAnFunds AE e Sk A b AT 5 TR T BOIE S5 B P Ak 42 2011 AR AR R 5
10. 5 # & A RIE ST E S R

S G R L E I SRS BT i Ol: .

HEr I TEAUR CRR s TR S IS . BRRE A RIEMHIE R4S

10.6 HHEAN, FEALRERHEEAN R ZEERL T FISFHR

A AN BN FEE AN S s BN 3 52 FE A sl Ak 11 S5 15 1

10. 7 ZEE M AU A R 5 B kA RGN

10. 7. 1 ZEHAIESH A TR 5 Rt iT RER R K& HER

SH AR T
] N TR | &
i
e | T BT
Hek e | EER || mes
: R E ] R
b B
TSI -
Uk 25 B 4y 2 | 505, 518, 435. 36 | 100. 00% | 328, 586. 03 | 100. 00%
A
10. 7. 2 He4 R FHIE S 4 7140 5 36T AT SUABE 2 e O
SR, AR TG
Wi EET) ey
i
g ik
e T b 3 il
AEEN ) sem | TIR eew | ek | dseem | X
S il e Ak
0 He * ity
/7l
R
iE 25 & 43 | 34, 550, 425. 90 | 100. 00% - - - -
e

L Z778 & HAC o ociEFe b :
BN SURFRIETF 2B I, ALY oA GurZe LT H], &

FEARAEN :

(1) W EE

MU R e g, Jf

45

REH AL HE i A v S R




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

PSS

(2) WL BE, A B KPS AT L T IDT N R, RERE AT XS ALl 5%
iy 22, PRt R TR T AR 41T 55 5

(3) BEATHMRIRESL, BESARIHES) 2 10 35 518, BoR BRI Zh 4k
R, BT L2y s

(4) FARA A T2 e AR s M RE S AE % 18

2 ZFT L AL oy HOGIEFERE I

(1) X425y ook s i I 27 6 ik 55 126 T PP

HRIESE A e Fi8 A B 8 358/ 117 37 ¥ 03 ol 2 S SR L SR RN Bl 342 oy o
WEFERRER (TR RIS VRN INED, IHRIEAZ 5y H 0 1097 R 55 U AN R 4 S 7 AT
R

(2) G CPrigag b oo i i %K)

TR0 JRE ¥ R B P B 98/ 117 o A S NS A A6 58 oy B TT 55 Tl I 235 5 DA 4 2R
FEOLIE BB e, S CHrifac o o RS E 2R, XHUWEH 84 5y H o) 2
PRI G RPEREAT I 34

(3) MIEAS B FoCA% FAERAT ) Bl ik 28 AL At

O3 ) 3 RIS 2 BRI 0 R R P B < R B/ T I R R AT Y R 28 o) o6
T IZR) SRR SR VAL I 4 R T F %, IFEE S .

CORVINVESE PSS UBIEIR=PN

B BN S ORI 27 7 20T GUESFAC B F e L P, IR R 9B Ao

3 I ALIESR 2 748 5 oA G UL o

s

o
=

10. 8 HAhE K HH

Fr N MBI | e

1 N T SO B Ol w3117 SO
AR e Sk AL AT ) B R BGIE T GIEIR) -

BRI LR S A S BT H e 2011-01-05
ﬁmwgffxggm% FFi H ( ERE )
A 2w

Vs AU RS CAE NG R A CEERHESR R GETRRRY . P ENE
FRHRY RN T W5 www. huaan. com. en _F4% 7% .

46




EREE

HuaAnFunds FAE S AL A B B TP IR B S R HE 4 2011 SRR R

11 FEXHEZR

11.1 #EXMHEX

v CEUEE Sk AL AT 5 RUT I SR BOIE 77 Bt S 5 A

v CEAEE S AP AT 5 BT IR BOIE 77 BT 3 S iH 52 U 45)

v CEUEE Sk gAY AT 5y BT R BOIE 7 BB 3 S 88 Pl

4y CRTRZAME EUEJE S AN 5y R ITIRG R BOIE 77 B0 e G S FURE L < 5 AR 1

=D
B AR I AR BRI S R e TR L 8 TR 1) 4% T2 o S A
6. RPN BRALIE . BT 2w TR
T FEGFEE NS SR AIE LR

W DN =

11. 2 fFh S

WeEHAMESETRE AN P, IF &8T5 &5 3N KM 5

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

11. 3 AR

Beot S AR BN IR R i A B, B M I R] A A < BN B G4
CONIPAYVAS PR Sl

g ReBERRAA
—O—#/)\AZ+NH

47



