Q =18

HuaAn Funds e PR S AP AL 5y ROTIBGRIR B 77 B B Ik IR 4> 2012 4E 25 1 IR

ez PR ARV AT 53 BT G\ BOIE S5 3 Bt B e B A
&
2012 SE30 1 F=RRA

201243 A 31 H

ReFHAN: BPRESEHEFRAF
EEHEN: PEIERITRBERAH
WMEXHAW: —O——FNA-+=H



O LELis

HuaAn Furis 1 35 00105 5 B IFHGUEBOE 2B S I B 4 2012 42505 1 RS
§1 EHERR

G TN (W H s S RAIE AR A B st A AT KR B 38 D R
BRI, I A AR B . HER RN g M AR AN B B AT

BEEARE N B TRy BT A A PR A ml AR AL S5 [FAE, T 2012 4F 4
18 HEM T ARG M 45 Fabs R IAEE A ARG S N2, fRIER
A AL RO % SRR B B

S A PN LIS T R SR I SR A BRI IS R 4 0 7, (AR
UF R4 — e R o

A ML S AR LR E I . Bt WU, $E S e % v sk
AR AT- 40 B AR HE G IR 4R S5 U 15

AR I & R R L H I

AREIIE 2012 4F 1 1 Hilg2 3 A 31 Hik.

§2 EEFEHBN

2. 1 FEE 7= HNEo

e & TRIRR He2z FAFJE SKETRE
4 FACHY 040190
< G 040190
E e (BT AR TF IR
e EHENH 2010411 H18H
WEWIREE SO BUSEL | 784, 843, 484. 1247
‘ WA $%E T HARETF, SR EARITRE, 18K ERER
Bt Hbr . s
i 25 RN B R 2= Fae /M
AHE Gl R A R e T A I R R T H
\ FRETE. R IIFE U8 AN £ 32 Bt e 3k 4 T 0% 5 23R
P A , ‘ o ‘
B PERE, SEUY G LA v 1 S BRI . IS
BT, AFEEEE T HARETFI LA T I 4 %




O LELis

HuaAn Funids bire S i as 5 T G R BOE S # i ik

SRSy 2012 4RSS 1 EERE

FELIKI90%, I BT 2 52 (R £ X AN L 0. 35%,
TR BRI DR ZE AN L 4% o Q1 DAY i 502t 3 D O 4 G HC A
DA 3R 5 SRR 2 AT R R 2 b IR ], KR
BN R SR B 3 S B i 2 52 PR R 2 0k
B2 PN

N5 {as e i

95% X _EAUEJE Sk A AR B s R + 5% X R AR T Bl A
YIAE R

IR A 2 A

ANH G Jm TETFIRRIE &, U S5 Wit i Tk
ke 5 MMAEE. AN REA TRk
S N NSO [ O N G R SR ST AN =
PIACR T A A (0 AR s FF AL, J& T Uk 8%
GRAE G AR R IR o ) i o

2R EEUN e L AT IR )
HELEAN Hh I R AR A T IR AT R

2. 1.1 HinEE&EARKLR

RN ez A Sk AP AS ) BT IR HR HOIF 5 5 9 4
4 F A0S 510190

e A (BN Ao IR (ETF)

S FAEMH 2010411 318 H

WM BN IR | RIRIESRAE S T

Vi

T 201141 A10H

A4 Mgz B G i AT TR0 ]

AL NG IR

Hh I R AR AT IR AT R




O LELis

HuaAn Funids ik ikl e 5 AROT RS EBAE T8 RGP IE G 2012 4250 1 TR

2. 1.2 HirEE&r ot

B BRIEAbR A FRE, JB SR R (i 28 P AT B 2 22 B/
.

BBt Hx

ARG R e A S i, RV 5E A4 R 1) 48 ey 11
20 RS FAL ALl B B A A, I AR b (¥ 4
KOy I J FOBUTE (R AR B3R A T AH R 2 7E — e
DU AT W MR AR 148 B0 1 1 52 (R ) ke 2 3
R AL G S P 2 B, AR RRR R AR 0 (Ui s AN
PN 370 e NP R e S IS IR O/ RPAE TR
5 AR B I B SR I, AR 4 T DA A U I3 BRIE
I 20 AR R H b 0 B S LA e o AN B Pt T
PR IRHE U I % 328 B A7 e 1) % 7 LA ANIG 155k
BBE P FE I 90%

b & LR RSk ARV L

A e TR, WS la m TR G, i
JFAE e ST Mk, JE TR B b KU AL
e W A e ) Rl o AR B s BB A R AR
AL, TECRHIE R ANAREbR KR 80 R
B, B s R AR 5 AR R BT AR I I 4 5 1
PSR AFAEAR AL

RS AL 2t I

§3 EEMFEIMEESFERI

3.1 BN

Bfr: ARt

F M SRR 4 # (2012421 FH1H-20124E3 F31H)
LA E e B A -505,008.43
2. A1) 21,065,587.81




O LELis

HuaAn Funids ik ikl e 5 AROT RS EBAE T8 RGP IE G 2012 4250 1 TR

3N ¥4 k4 4y BUAS A1) 31 0.0267
4 IR FE 4 =1l 640,891,952.50
R N S O TRE X 0.817

1 Prid b S bs AT NN 5 e e I A I, Th A3
Ja S B a ACT 2R T P 7

2. AWIC LB R TR AL A IR BN . $eotlieat . AN (AE 2 il
AR zfieat ) FHERANSC 2 R, AR D9 A 2 se Bilicas in_ EAY] 2 sed
HAZ DM R

3.2 e HEHRN
3.2.1 AR A S BUFE MR LS FHANL ST L BRI 28 R HL AR

gtk
I 45:3= 4
| HES | B
FHE | BORE N
BB K hr o iz | O-6 | @-0
KxO | ez |
MiF=0) FrifE 2=
®
@
HFE=1H 342% | 1.33% | 3.70% | 1.33% | -0.28% | 0.00%

3.2.2 BEEEFAEMUREEERTH B E KA K H 5 R 57 b
HEWL 35 R AR B EE
ez BRI ANV AS S B FF RSB BOIE 5 $5 o8 B e 4
SO B K 2 5 0 257 LRI 38 R 11 g sk A o LG I
(2010 4 11 JJ 18 H % 2012 4 3 J 31 H)



O Exis

HuaAn Funids Fire ks 5 BT SSEEOE S BESOE GIBEIE S 2012 4258 1 TRt

5.00%

000 %

-5.00%

-10.00 %

-16.00%

-20.00%

2010-11-18

2011-01-18

2011-03-18 2011-05-18 2011-07-18

2014-08-18

[— %= FERRETFRE — EamE]

2011-11-18 2012-01-18 2012-03-18

T ARG T 2010 4F 11 18 HEGL. R4l (2 LiE Sk AbAZ 5 T 18X
TRHOIETF P IR I G B ) e, ARk ARES RN HIE 3
AN AAERE B 9 B8 20 15 LU 7 B R i TR 28— B S BV L R R B

§4

4.1 Hea® (RESEHPA) FN

BHARE

(TR 3 A 2T
i | s b wF Al T
— I
(CIEN | B 1A
N SIS Ml
it WZ5Ks, CQR(IE B KRt 4 il
i TR R AR A
W 12 2 A B B
vy | e, S M TR T
B | ey |18 B | soostp a2k 44 E AT
e AL TSR TR
A HWE A>T, 200844 J] EAH
W (T 455 MSCI o 51 A i i 5

s R TR BB AL A e




O LELis

HuaAn Funids ik ikl e 5 AROT RS EBAE T8 RGP IE G 2012 4250 1 TR

B, 200949 H i [A] i 4H4F |
18048 &y A I i A g Hik 75
PR R4 o HE g 1 E180ETF
B G4 . 2010
FELL AL (R I AT A I 4 K
He g AR e Sk Al A2 & LT
TR T HRUE 5 P I A
eI EL M, 201149 7]
i [F] IS FH AT 22 R IE 30045 4k
EFHR L4 (LOF) HI3t4:
2P,

-5

AH
KAt
K4
2

2010-11-18

74F

B HReR 5w it, FRM
ARl XS BT | 7T4EUE SR
SRy, EAEZR RN T
(NS4 SN /NN 2 iR i
TAE. 200845 H i A\ 2 35
S A PR A G AT AR
B 5 G il RS e i
FEIM, 20094F7 H £20104F:8
HAEAE 2 MSCIH [ A 18
H5 48 5 2 I S P O A ) 3
S, 20104E6 F i [H]
I FHAT 14 18078 5 4 FF 8 X
FREGE R RSN E S
P, 201049 J1 e [A] I 4R AR 4
“ZMSCIH [ AJKE Fi B 5 7Y
IEFHR RSN,
2010711 F 2 [A] I 48 AF A4 2
& Je e BAE e Sk Ak A8 5
AT 30 H8 BIE 27 B 98 3k 4
5 S (P e e e

S
g

ARIL
Sl
I
2

2011-5-26

54F

B, CFA (H PR
SFTITD , FRM( il KU 4
D) , SEEAFSR. FE4AT
M2 [Ty, BAT 3 4 MOl %
1% o BG AR EE B AR
L A HRAT X ph A B B




O LELis

HuaAn Funids ik ikl e 5 AROT RS EBAE T8 RGP IE G 2012 4250 1 TR

A4 R RS 657 BRI 45 L
201141 FI NN 22 3L 4 45 B
N /N Rk i g N S
AN AT A FE T A . 2011
RS TR AR A RE G S LT
TG 3L G 2 PN S . 2012
TE3H L A N AT AR 2 bR 4
BR A7 v 45 BAIE 2 B 3 4
(LOF) IMARe2a,

TE: 1 AR FIATE AR H TR A rlfE i gog 2 H, BIRAR 35 H i
2+ UEFF ML SGEMATIE 2y CUEZRAE AL A L B R4 BEIMED I SR ALE

4.2 EENX RS BN AT SIE AT 15 5L Ul

AN, ARG B MR AT IR E L L (R Bl e sk4ib
ETF B &R AR (2 BAE e sSk4b ETF BRHE G550 ) 25478
SE SISO, A WS L B RS ST s U RS P R 987, 7
PERI B AT SE B RS BT NBOR B RA i, AMAAEIE IS EOR JEAT
B B R A T TE o

4.3 AR5 B
4.3.1 N VAZ Gy Bl IRAT 15

HRYE R ERE IS GE I AT AT S IR SR, 2w
T T (R B IAE RA R A PAC S BRI R, K dat a4 TFBesE4
REE B 7 A B G S S A B A S 0 AR T AT BB L AL S AT A
FASAN A TAE S B . P S A 45 -

TERESCER Y, BHFSE A LR R 24 W) B B 25 SR AL A 3R AL UM R Bt
AR, RS KT KIBMSAE GSRAEWT TR H R G h 4507 2R R 2%
RPN G AR LA P2 (5 AR 45

TERCRIRTT, A T S A 2 G G BRI B0 45 10 AURS R o8 S, il T
FEREIATAZ Ty PRSI, DA R 4378 414548 2 S (K1 2 L AR ST Pk o [R] e



O LELis

HuaAn Funids L iF sk b 28 5 ROT R EBOE S5 3% 35 S It 4 2012 4558 1 BEMY

IEPATBER R o BB BT S A PSR TR SR AR,
BBt A 2 BEAE SR A 2R, B I B BB (R B el ™ 6 1) i 4t
FEFF o

FEAZ Gy, ) SAT IR A A H L, B PR BB AL 5 2 AP AL )
PATHL =

(L ZHPr—gailss, BRI, . Wwlsm. 2
ST, SR N R R AR R S AR AL S I LA AP

(2> o fr—Higplhss, BRAERIMZE M BT S Pk, %k
T AE Gy AP BT A5 44 SORPAMEAT FR o A7 1200155 A A W) 44 AT Wil 5 &%
W2 SE B R R DL AT AR A5G LB 23 BE T MU 2EA T 23 il o A TR 28I /N Jo i A B
BATEEBI O IC, LA W) 44 SOGRME, MIBCOt il e S MRS B 25, 34T
NS RNER

(3) AT b 55 G 2 I TR 5B I, S 210 e A7 g4 i Js )
ML A FBIEIAI ) MSN RE,  AAT I F SRAN G AL, fENE B A TE. 2

HE AT — RGPy, WAL H G RPN UL AT A 5 4 L2 5
BB R, A5 L T bR, DA OR T 28 45 RS RO AL S b R X
No AR N VA A AT LB IS, HBAR R 44 SRS, B AR T 17E &
MM REE S5, T2 2.

7Y 1 N RS R (Y N F RN RE g WA S [ P 35190 WARETD S U R P aedi Ny

BBt B N IR i b A8 5 08 Al . BEAT AN AR A TFAAT IR HIE L BAAY
w2 SCHEAT IR — 20l I Bl L AR BEBE A 5 [R) H ORI AT 2 H 10 S 1) 48 5y

] HE 3 BN A1 AT Zy AR 2 38 (1) 57 8 A8 Zp A7 A EAT ML A% 5 DAL 7 B B AR i
Sy NS =5 fE 8 (e B EUERGERNED, ElIS BRGS0 T
U A S IAE Dy i i 22 SRtk AT di A, WP ANTRI B B8 21 il a2 o H 1) 1] 48
Sy IRy I HURIAS S W 22 384T 93 #r e

AN, 2T VA8 Sy i BB AT I DL R

4.3.2 FHATHAT N I



O LELis

HuaAn Funids ik ikl e 5 AROT RS EBAE T8 RGP IE G 2012 4250 1 TR

WA EIE RS GEFRBESE AR A VPSRRI, Add
MR ERERZ T RSBt AR R T ITHEHIE T ASEGE . LB ERBEE . i
77 [RIMEBE TR S FPAEAZ 2 BT SCRAT 18] [ [ B 1) A8 Sy R, JFAE BBt R 48
T TRCE, KL TR RG] I s 1O R L R R H R )
AZ oy (W5 B I S I A2 2 (e s ARG BT A T R 1A A2 2y 70 A R GE . RHAT
KIFY AT Gy Fa bR BEAT FF SE M, I 58 WIS AL 45 1] ) /) 1) A8 23 AT Ry 304 1 S i 00
Hro

RO & SN BT Bt & 2 5 A5 P 2 IF5e i s o v TR H A2
Dy AT D I PRI A by R iR = H A B ) 5% DU T 2 K. it
. BB G 0 IR AT 5 SRS A I ARSI B AL 5 S SE Bl b, (H
AR, A H D, SUE AR 1 I by B A ik 27
2 H AT 5% 1M A JR] ) A8 2 G v B A S Bder B I A ROKR T, R A HIAT
FH

RN, RIS .

4.4 AR BN B <5 BB SR AL SR I U B
4.4, 1 A5 TP S G B s FB AR /A

AL, [ KA AR AR A R LL 3 TR BmaE A2 20 AN RIS
FISEmR, SEK A AEZ L Rl o OUL T, by 23 v 0 Al ) 4 ) 18 e i
PFLE R ANk, BE&E T C AR TAT, [N, R AT R SCE . 6
VAR P i % B A AR T 1 PR R R T T S 5 o AR W 1) e 478 2
2011 ECEIIERH AR BANE, Wi FEER T BRI, &
ITNEENTS, BRI PRI
4.4.2 A HINFEE LS

B 2012 4 3 /1 31 H, AEESMEUFEA 0. 817 Jo, A WG 25 14
KAy 3. 42%,  [RINY & LEACREAERG (28 3. 70%, BRER W £9-0. 28%, AZ=JTIL
G HEREARZE 4 0. 061%, FEALERER W ES 0. 95%.

45 HEAXEMETE BT EATVES K ERE

10



O LELis

HuaAn Funids ik ikl e 5 AROT RS EBAE T8 RGP IE G 2012 4250 1 TR

AL BTN Al R 1RSI B B A i DR JE AR AL 2 6 1 A2 AR R AT
Xt P L (R i AR o G AP A SR PR S5 B B2 95T B D . R IBEAR 1R 5
Wi, e85 6 2 MEBT R AR T, SR8 JOEMN B AE S e B s
AT T (VA AR R4 o BATTTITH B T CHEZR 20K, Al 8 AR 24
AT P k=, S AK A BERe 2t — 2B (Rl

HA A Betida. Feale B SkaR 8o R 2 o B, HfhifE e 28] T
LA MR X, B0 E X # A MTITUHAN E 2 780y, e SRRk
WIBLTRT e AEN Bk JESKIREAE R BN, BATAR S AU R B x (M3
EFRBORIL A B S5, FERARER R 2 AR R R 22, IS TT, BB SR K]
RUE B .

§5 BEAGHE

51 REFREERHEBN (EHTETFBRERELEE)

B CE Sy ions
A T H S (6
FIEb (%)

1| B 309,395.00 0.05

e B2 309,395.00 0.05
2 FEEHETE 606,816,202.36 94.63
3 ] 5 g 2 PR % 10,019,000.00 1.56

Hrpe iz 10,019,000.00 1.56

P SCFFUESR

4 | ERbATAE B
5 PN IR G Rl

Forprs SB[ 1 SN

& Rl s e
6 BTG H AT G 23,575,648.49 3.68
7 FlAth % 2158 7 507,768.49 0.08

11



O LELis

HuaAn Funids ik ikl e 5 AROT RS EBAE T8 RGP IE G 2012 4250 1 TR

8 &5 641,228,014.34 100.00
5.2 iARBZ HirESHAE GER TETFERERESES)
364 7t
gt | e | BT | N
5 BHA NV IXIE] FEEHE L
R i
il (%)
ez | A8 gy M| A 2 B | 606,816,202.36
WE ek FF s X | 4 B
A (ETF) H R 2
7 T FF ]
1 Ji% S 94.68
)& i1
BEIF 2
Erde
4
5.3 MEHREITIL R ER TS
o B o 34 Bt il
R0 ANk 5] NRIE (o)
Eef (%)
A R\ j;)k\ %\ “@ik = -
KAk - -
C REBENA 35,875.00 0.01
Co T, Yok 16,060.00 0.00
gzl IRk,
C1 - -
+
C2 AW, FKA - -
C3 &AL E Al - -
£, b2, 3
C4 i .

12




O LELis

HuaAn Furids [ L 6l 58 55T GRS SO 2 578 G B 4 2012 4255 1 R0
C5 7 - -
C6 . s - -
c7 DL B 13,131.00 0.00

*®
C8 B=2h. Al 6,684.00 0.00
C99 FAb I - -
5 HL) BRI A 1264200 0.00
ARIAY4

E jEiiiN4 - -
F AT Al 889.00 0.00
G RN 38,181.00 0.01
H LR AL ) 2,989.00 0.00
| Gxfiliy PRE L 184,783.00 0.03
J [ b 24,838.00 0.00
K i &4 4,833.00 0.00
L 5 3 1,964.00 0.00
M SNEEN 2,401.00 0.00

it 309,395.00 0.05

5.4 REWIARIE A SOYE G ZEE T E IR M R T+ A IR R R 4

b e
P | REEARRS | RS | HE JB | ARMECT) | AE S
(%)
1 601318 | [P 3,700 135,346.00 0.02
2 601601 | HEIRAR 1,800 34,722.00 0.01
3 600050 | A [EEE 6,700 28,341.00 0.00
4 600048 | fRFHL" 2,200 24,838.00 0.00

13



O LELis

HuaAn Funids ik ikl e 5 AROT RS EBAE T8 RGP IE G 2012 4250 1 TR

5 600887 | tHAEAr 700 15,428.00 0.00
6 601628 | E AF 900 14,715.00 0.00

7 600795 HHE ) 4,900 12,642.00 0.00
8 601766 | H[EFF4 2,800 12,432.00 0.00

9 601607 | LiffEEZy 600 6,684.00 0.00
10 600138 TR 300 4,833.00 0.00

5.5 & PRZMSFMA I RNHAFRRAE
B SR AR
=2 f5E7 A ARME OO
E LA (%)

1| X6z 10,019,000.00 1.56

2 | AT - -
3 | Rl - -
Horr: BURYES R - -

4 | kAR - -
5 | Ak IR - -
6 | TR - -
7| IR - -

8 | HAth - -

9 | &if 10,019,000.00 1.56

5.6 B HIRILA SCYME by Z G 7 158 LB RN HRAS OB 048 150 957 3 5% A 48

. A
FE | s %4 ii ARYHECGE) | (i
B (%)

1 110018 11p# S E {5718 100,000 | 10,019,000.00 1.56

14




O LELis

HuaAn Funids ik ikl e 5 AROT RS EBAE T8 RGP IE G 2012 4250 1 TR

5.7 IR HIARIE A SYE G 2= S T 138 B R N HEAR BT+ 48 B 7 SRR SR
BRI
AIE ARG AR ARFAT B SCFFUETF

5.8 A WAL A YA G 2= S T 18 B K/ IO T T A BUE S 3 I 40
AT ARG AR ARFFATBGIE

5.9 HBAGIMEMHE

5.9.1 AAREIIN, AL HTEHIRT T A UETF AT AR B BT 1L %
P, AEAIMRE g H AT F A BAFERZ B A THED AT

5.9.2 AILEEBIATT A, AMAAERTE T LGS FE Sk BER R 2
SRR o

5.9.3 HAh AT K4 B

FPs FK BA O

1 A7 B ARIE 4 41,666.67

2 | CIESRE SR

3 | MHUBA

4 VL& IBSY 253,905.62

5 I YA HA D R 212,196.20

6 | HoAth iR

7| FEHERR

8 HiAth
9 &t 507,768.49

5.9.4 R WIRFFAT AOAL T IBOYI IR w] e 557 W] 4
AR AR AR AR T A AL T VI nl F 4 507 -
5.9.5 it IR T+ A4% IR A7 AR E B2 BRA DL IR BE
A AR IR AT A4 BRI AE I 32 FRG DL o

15



O LELis

HuaAn Funids bire S i as 5 T G R BOE S # i ik

SRSy 2012 4RSS 1 EERE

§6 FFEAEESHHT)

Bpr: A

AN At LY < 0 00 i

791,887,268.75

AR Y1 < s FR 3 350

14,571,118.23

Pe ARSI S < e e [ 43 21,614,902.86
AR IR B AR 43 AL B 4
AR 7 ST J <5 3 0 s A0 784,843,484.12
§7 RAEXHHEFZ
7.1 KB
v CRE Sk AL AR 2 BT I AR O 5 B0 S S e I S 3 4 A )

2+ (ERdeskAb b AT 5y BEFRE T BOE 75 45 U3 Ak Rk S FR S50 W 45)
3+ (EUEJE Sk AbAZ 5y BT TR SR BOIE 7 B 0t A BRI 48 30D

7.2 A

e w NI &I E NN RSP, JFEERT A

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

7.3 &Y

G FRON HC M

Pt ) G s e BN IR s ], B I ) pAY i < e BN it

SAE NN T G B A 1

g HeBEERRAR
—O——#lWHA=+=H

16




