ERES

HuaAnFunds U BT E RS S B F G 2011 G 4R 2

TR T BRERIEF R EE
2011 SEPFEERE
2011 4 6 H 30 H

EEEHEN: PRESEHARAF
EEREN: PHERRITROARAH
wEXHAY: —O—F/\HAZ+NIH



ERES

HuaAnFunds Mg T2 R SRR UE S5 P 3 4 2011 AE RS
§1 EERRLER
1.1 EERR

BN ESF S EFURUEAMR S iR BAAE RO RS
IR E TR, I LN AR LS L R RN S R AN T S A R e
fF. APAEEHRE O =02 Ul BT E RS AR, I EREKE K.

FEEATE NP EE AT IR R A FARIEAIE & A R E, T 2011 4 8
H 15 HEM T AR R0 4SFabr. ERI. FNEDBCE DL M52l
M AEMEENE, RIEEZN BN R EICE. 1% SRR ek 5o
I

S48 BN ARV AURSEAS H SR o7 1 Jsl ) BURD s R 4 8 7, (HAER
WL — e FA .

HEEMR G IFARE I R IN . $OBH XS, B3 E EAE s vh i
AT 20 [5)  AS R 4 B 48 S U i 5 R R

AR I 55 RAR L L

AW H 2011 £ 4 H 22 H GE&ARAESH) E 6 A 30 Hik.



ERES

HuaAnFunds B2 10 Y J e SE R 545 W 4 2011 4R Y4 AR 5
1.2 B

§1 BRIl = 15T 1
1.1 K OO 1
2 1111 OO 4
2.1 FEGEFEATEII .ottt 4
2.2 BTt T R L 2 OO OPRTTON 4
2.3 B = LN B S o T = N 5
2.4 AT JEBER TT 3R et 5
2.5 o £ 2 OO 5
3 B A = I B R (= s RO 5
3.1 B e I 17 I = TR 5
3.2 FEBIMEZR I oo ettt 6
4 I NG 1R 8
4.1 B = L NG S e 2 L 10O 8
4.2 B AR B AR IE S IE IS T DU UL oo 9
4.3 B RTINS G IR DT B TV e 9
4.4 B BN PR A I B SRS AL BRIV v 10
4.5 ERLANXT EMAETE . W ATV ER T EE R e, 10
4.6 RS I R A AR P S I oo 11
4.7 B BN A 1 P R A TG LT BEIH oo 13
5 Lo =G 1= SRR 13
5.1 WA AR FE S FCE NI SIS TE LT oo 13
5.2 FEE NN A AR ST A5« R R 2 B S5 DL

] 13

5.3 FEE NS AR LS TP I 5505 RS AL SE . HEMAI SR R BN, e 13
6 R S e i e €7 25 2 ) LR 14
6.1 BRI ATUTIZR <ottt ettt ettt r sttt rens 14
6.2 3 S TR 15
6.3 FTABARGE (FEGIFE) AZBZR oo 16
6. 4 i s OO 17
7 B A AR A oottt 34
7.1 e R ol g k= e = 4 /DU 34
7.2 IR FZATAL IS ZE I ZEFEIE LA oot 35
7.3 BAAR N SO 7 JE 4 W VL LA R/ INHE P R T RS B AN s 36
7.4 E e I e 0 Iy NG Ly OO SRR 37
7.5 L E (/e i S T KA Y K s 5 A R RO 38
7.6 BAAR N M8 by JE 4 W 1 L R/ INHE A TR LA G5 B AN e 39
7.7 AR N Fo A o e 8 7 1 LU A /IR 24 R BT A 58 7 SCHRRIE SR L B W4 ... 39
7.8 BAAR S S 7 JE 4 W V(L L R/ INHE A TR T LA BB WA s 39
7.9 E i AL R e /e TR 39
8 e b o SN =1 s TR 40
8.1 WA FE AR TEAT AT IBIFAT NGERY (oo, 40
8.2 RIS P MM G A TFIBERIE L ITEDL oo 40
9 DA G N o A s RO URURRR 41



ERES

HuaAnFunds B2 10 Y J e SE R 545 W 4 2011 4R Y4 AR 5
10 L R L1 = OO 41
10. 1 FEEAREIIFAT A TET T oottt 41
10.2  JEEEFIA. EEILE AL TIRESIEE T TIFERANF LD 41
10. 3 WNIEEE RN e TS TRV IURTA oo 41
10,4 BFEGPEETEIEIRIIIES oottt 42
10.5 N T g Lo o I R T 42
10. 6 BRSSO BN D2 ARE AT AL T oo 42
10. 7 B 1SR Rk /= Vol 7 B By oL £ B S S [ 4 /T 42
ORI = 0 N iy N X L OO 45
11 S Y L& 55RO 47
11.1 SV L& 5O 47
J R g L TP 48
I R T 1 5 s VTP 48



ERES

HuaAnFunds

LT A BB IR S B R < 2011 P4 AR T

2.1 FGHARBI

2 HEFAH

B4 4R A E R S dA e
KL TRIRR ML TE ) R 5
Fodr BN 040020
AT 040020
iz 7 RLRITT IR
Fea R AR H 20114F4 J122H
A SLIUN Mg B 4 AT PR W)
REREA o B ARAT IR A PR v
T SR e < 0 A0S A 3,093, 118, 586. 007}
B Al A7 223 ANSE 1]

2.2 EeRiiH

BB H AR

ARFEG T (B TR0 T g T g T 2T AR
ARILATY, 735 rb B 2B G e B R R (R LBl
mio AEMARIEHINES RIATER T S SElE e B MK
SRR

AFESRERM “B M 5 A N R ARa A
PG BESG . B SREX “ B iy 7 0y kAT
b, FZIF BB TR A U R R H AT Bk

P A BT
M ik« B B R 7 SR AT R 3EAE L, SR B
IR BTk, 18 F R AT 43 BT RN S R B AR 4 A
AW R Y vk S
N=RYZAe = 2% 27 % 2 ﬂns"llé =P ?ﬁLi’i
S PR 300 48 H i 25 2 X 80% + 1 [E £ 75 4 Fi5 Fh il 35 &

X 20%

IR A 2 A

ARFER 0 B SR A, 0 XU B O R AT v T
REMIES . SRS M Ml iEE, 8 TR
DR e P 1 v XU P BE i ol




ERES

HuaAnFunds

LT A BB IR S B R < 2011 P4 AR T

2.3 EeBEANMESEEA

T H X e IN HEETEN
4 7 W E AR AR | T EERREAT R AR
» /3]
W4 VEP FR
CEgEaE A | AR 021-38969999 010-67595003
B BB AR fengying@huaan. com. cn yindong@cch. cn
B RSS 40088-50099 010-67595096
fEH 021-68863414 010-66275833
L T AR S 360 5 | bRt I X A Al KA
B LR R OKE 38 B 25 5
T A 360 5 | BRI I X W T oK
A Y/N: 1R B i ERRORE 2 % 37 #1501 Sk
P, 38 &
IS 38 G 200120 100033
EEREN 25l L O
2.4 fFRBEHA
ARIL4 i G B EE R ACA | P ENES . BUESR . IR

K

R P AR AR IE S

www. huaan. com. cn

BENELIEC I 9
B AR AR A B T AR F i 360 5B Lt E B K JE 38 1K

2.5 FHARAHRTR

iH K oAbk
T C LR e B AT IR A+ TR A 360 5 L
b KB 2 B, 37 #&. 38 4%
3 FEMEIERMESFERIN
3.1 FELSIWEIEAM LI

AT -

PN

3. L. 1 HiR%gEAiats

WER (201144 H 22 H (E4SFEEMB)
Z£ 201146 H 30 H)




ERES

HuaAnFunds 2 RO A I SR TR S B HR A 4 2011 AF AR
A O SE P 2 -19, 152, 634. 94
ASHAE -23, 348, 898. 79
TR ¥2) 35E 4 40y B A S A 3] -0. 0060
AW IR Y8 B AR 2R -0. 61%
ASHIE A B IR 0. 10%

3. 1. 2 HIREHEAIE bR

HERIAR (20114 6 H 30 H)

HHOR ] A7) A ] -18, 588, 357. 47
HR m k93 P S 4 0y A00R ) -0. 01
L S A S E I 3, 096, 099, 402. 63
IR HE S A E 1.001
3.1.3 Bir#iRIgts WEWAK (2011 % 6 A 30 H)

S A B B E IR 0. 10%

E: 1) Prid ke h S b AN AT RFA NI AT 5 3 < (1 5% T B Y (A9l »
ot A 2 5 I TG < 1 PR B[] Y L 20 M P 80 % 2l L S e #2550,
AN G IEEN TN G Wi S o (A TR 1 G

2) AWICseH e fE AL AN IR BN Bentiliad .

FABN (AEA R

IrEAR M) FHERAH IS HLJR RO, A S A3] 2 se il on B A 22

SEHEAE S A -

3) WIAHT {23 HC AR SR A B 7 S 5 v AR 23 BE A 5 R 20 BE A HH 2
SCHLER 2 I UREL COHIRRAT, A S AERD .
4) AFeET 2011 4 4 J] 22 HEOL, BEEAREG IR, AR — 5%

PR

3.2 EEHERI

3. 2. 1 ZG Al (e 5 1 5 R S0 5 [R] 3910 451 b e v i % ) LA

L s
| paed | s | SR
" WA | . o oo | FEERC AR B B
B B i e 52D MRS | R 2 O—-6 | @—®@
H N \
Vi =20) ESE)
@
HEIAH 3. 62% 1. 11% 0. 98% 0. 96% 2. 64% 0. 15%
H oA
Ezi§%§;f‘ﬁﬂt5 0. 10% 0. 85% —6. 73% 0.91% 6. 83% ~0. 06%
X 7

e 1) AFEET 2011 4 4 J] 22 HEOL, BEBEARE WK, AFEEARH—

ST S SR

2) HeG IR G EL AR HEE =80% X YK 300 45 HI 75 2 4 20% X Hh {51557 s

B

3) MAEHEEFMRE: AREBT T HA RFmatE e TR,
A JBIBCEE (RS /MR BN AR K FAt 28 IR s R LTS L iR
BIE B2 T 73 RN G ™ SORFUESR LU H IR 2 SR VRG89 et g I

Ho, B P ERE RS RE -

AH G ARG R T I LE IV D 60%~95%, L5 F T s PR




ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

ATV T ST RAT AL GeA T A (B AR T AR AT M 1T B AMIG T 1 S 45 %
1) 80%; f3iFr BUIE. M4, B8 Mhdy T HATEE P SCRRE S o R4 08 1 Ll il s
FEIoA 5~40%, JLHBGERE T 38 4 08 = i E 10 P gl [y 0~3%; B4 sl 213
HPE 1 45 LA IBUN BT AMIS T 255 4 %8 = 1HHE I 5%,

B 2011 4F 6 H 30 H, ARSI BT FERET =LA 82. 00%, I
P T R T AT WY 2 T AT ML RAL e AT R I AR T A AT e
B 91.98%; fiids. BEE. M4, KB L HEHAEE P S ERES 3L 4% - 1 L
524 10. 63%, BOIFFLTELLEI KA 05 B4 2030 HAE —4F DL I BUR 5 b 364
PP EHET 11, 16%.

3.2.2 HEEEFAEMURESMH PR HMEMKRZZ) LEE RS
BHAE W o AR B E R
LT I SR IR T B
D380 2 TH B IS R 5 S LU & 6 g S 3Rt LE

(2011 4 H 22 H% 2011 46 H 30 H)

0,00 %

-2.00%

-4.00 %

B.00%
B0 % e e A
., ! \ ) A

-10000 %

20110422 2011-05-22 2011-08-22

|—ssRarans — Eani]

e 1) AREEET 2011 4 4 H 22 HElorn, #ubAHRE AR, ALK —
AN TEHEVAR S

2) W (LTRSS A ) e, EEEEA
MY RS A AR Hile 6 AN H SRR G W& a6 mA
KIAE o« MR AMRE PIRE S MR TR




ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

4 BEANRE
4.1 EEEHEARESLBERKR

4.1.1 ZRESEBANLAHEEESNEK

Mg FE A5 BIAT IR A W) 28 v [EIIE I 25 UE IR 47 [1998] 20 5 SCHkifE T 1998
6 Hor, AENEMESEIEARZ —, HEA L5 {2 AT, A A
AR UG RERME SR A S X . HEn AR Bl CBRED BAF L B E
PREFEA R AR il D8t CBRED ARAF . iR E e vt F A f
O3 i) FH TR 2 22 3 0 BB A7 B 2 ]

BA 2011 4F 6 30 H, AR NILE I T e F i, it 2
HEARIE SIS, QIR A e p B A e . 4w A
K. BEEMECERA. % EAF 180ETF. _LiF 180ETF Bt 4. 227 A
S e PN K IS S SRS AR IR S e DR IR e AiE
Wi i A R b s AT Al e
WSk ETF, BE sk ETF BRHEEAEE G . AR g 1l o . A2 A I B BT 0%
e iR G . B EBRICE . R HERIE IR . B KT R R RS
22 HOPGaEG:, BBt IBGA 3] 755, 14 {C AR

4.1.2 EeoMH (RESELBE M) RESLHEDEKFE

FEATE G AL G20 2

wr | ms CBYFL) s ]
FIRH | BEHM
Mg | A | 2011-04-22 - 16 4 | LiEEmit, B EEMS
&M Tl S dEHOk & R, 16
5 & FUFR SN
il 7 LT B AIE SR A | R AT

BB AT ERES A PR A A
ST N w22 K R |
UE Z5 B 5T B A3 R 2 w47k
BB T AE 2003 4E N N HE 22 Hk
SEHAWRAA, GALIT
RIEHEBstn. &
WP A L 2 AIE R 3%
I A AR R R e e 8




ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

FRELEE, 2007 4F 3 H 42 2008
T 2 AT 22 AR 5 5 9 5
G RS,
2008 4F 2 HEMHATLEUE
FRBEEMIEEEH,
2008 4 10 H & [A] I 4 T4E
B RZ O I I 5 R O
RIS WIE S L, 2011
SF 4 G R A I 1)
e,

e 1) BCACRAER HATEALE H IR AR e 2 H, BI85 H oy
1.

2) UEFF ML SCEMATIE P2 CUEZRME AN 5 GRS BT RR) IRIATIOR
ME .

4.2 EEANRE YA FESIBEEMTEH KT

AN, ARG BN MBS A ORI AHA M e (IR T R R A
SRR G E ) o (PRI EBBEE R R e U W 45) 55
AT ORI GRS I RIE » ANFE WSEAE L R o 1 B BRI 2 2k 4 987
FEFS TR RT3 |, e i A NBOR BORR 28, A AEEVRIE LR
AT B R AR G TE o

4.3 BEANMRE YR AP SHILHL 0

4.3.1 AP GHERPAT BN

KN N ARG AR B K R R RS AT AL S Kk 55, BN
(5 Gy it o>~V AE 2y BRI AT L

TN S, AT (SN VA o B INE-AL S TS5 ) e A A5
e W TR i) SRS (R UE TR A Sy o O SR U IR TR G A e ot s LE il 23 e
AP ANTRIE G KT [R] 1) SR SE ] iE 2R o8 Al A by AR Gr kAT LU
SKHLVA AL S e ARSI, NS I A A e F A, RIS H S DL

XFIANE Sy, A FIE (A2 50 8 VA8 5 8 BEIMNE-RAT IR 55 ) LR (%
& (kD S 5F N5 Bk 5 B IpE) SR AT RE, BT
RAF, AR




ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

NCIREySMNE A1 3N R SR/ BN I H X 2 o I i R
FELEXS 2w B B AN Rl B B8 4145 (R B AR et A 22 5 L 0 BTSN IR o R 22 57 DA
LA [N T8 2 0[] i) A2 5 (A8 2 W 2233847 9 A

4.3.2 ABRAGEHHABT KSR B R A& 8 L5

AL G AL & FIE , ARG RIBER T 1 LB U S eI &
KIZESE . HHT, SN I WA 5 ARG XU AR [ ) <5

4.3.3 FRHERZHT AL UM

o

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

4. 4. 1 WEHNESE R REFIBEDT

Wi CPI E Pk . TR MBOKIFLE, P EREE T 2ELHES N
A, S I 0 2 AR AT 2 3872 E T K ol . AJE4r 4 H
THROLLUE, SRICT B @RISR, 5 A aLlUa, BA17% &2 1ia gk
i LRI, VR 2 ATV 2 7 R REAR T JF A 7 AR 0 2 Ak, BRI R 715 2=,
MTTAE 6 F R A LR AT S 5 B T B s

Mo b, I rE T S i A 1 P AR AR, UG (B 2500 e
], 5 14 UG FRAT T AR IC A i LA A s 3N 5 D e 1) o S A3
SRE R RIS, A R VRIE. R CRI R 255, RARUR
W WA RIKRE, LR IKEN AT bR 38) R USRI R AN &
WA Ly #BA . AR, RS E SZ A Tl K s TR s B
T WATH R IA R A o

4. 4.2 WMEHNES R SERI

BA 2011 4E 6 J] 30 H, AFEGHBHUFE N 1. 001 76, BAL ARG B 1S
KA 0. 10%, [FHALLERIEAE T 2K-6. 73%.

4.5 BENXEWES . 7 HH RATWESK G ERE

W BUR R R IE S S B E R S, FEHI e b WA PR Bk
R ZAESS, Dk, AT 2011 45 N P2 M5 LU Rl REAREE AL 1 J# 10

10



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

e S . AME I RAE T, SMBCRERENNE ST 2R, XML
27 T g e e B AR E Y . BATTIAY, BBt R AR, BRI
fruf iz, ST MBORK RGN RFSEN ) 2@ U, JTHE S BRI AR 5, [
WIS O MARBUS ERARARR AL s S, s BT S Wi IEAE SR T

W, BATTN A ARE S A [F BRI T 2B 7 ), 52 o A Pr e AL
PETE BORTHORN 98T ARG THR AR BL S e PRI P IS v, 2
SRANBEIE PR (VI AE EE AL ATEAT DTN o Xt T G IR, B o i e PEA T A
A URFF AR AL

4.6 EE AR E P A RS M ER S HE I U

1. A {EBOR KR4

o
2~ AN BUR R AT He <3 B8 (i S AR A5 90 it 52
o

3. AR HERFES 7 M IR ST 4> 1. VAT RE ) FIAHOG AR
AR o

(1> 2w J7H

NIRRT Sy, AR SV EAE: T RE R  ESRTR S
AR ET DA, BE il a B, Sl TSR, e Eias
BAHKATTN B o

FEIRTT G SR RATHUG AL T IR SR Ui (R SR AR, 9t
PPAh TR A B R (RS R 5 L PP SE S AR R R B | # K
B ITVE S BEZIEZF 0 SO E s RIS R A 5 10530 A SR A7
ARSI A J5 B 2 4 B AR AT B TV 8

FHRN BTNV AT RE ) S TARZ

WA R, LR AL, A RIIES RS IR KB A R A
w) TAE, #E N2 IL G AT IR A ] 5 8 58 Ja AT A mlBFI TR RE B = AT 0
ez B BEd et P2 ARG Eea M, TR e e
PRS2 B, A LG P IRA /) E R0

11



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

IRRESEAE, DFRA2EDT, 24 RIS TARRE . AT GV B FrUE I3 £ %t
TEFEIA A PR A W5 BB B S L B & V5 AR B AR IE 25 8 %5 4T
AR AT R A T T A B FENPE L S (5 REORELR S ZRE R
AR EE, DT A BA R A A RS .

Kiw, WIRURIEMBSLE, T2+, SERNMIES. Ll R )T ERES50F
FUITNFHESFIE T TAE, 2000 4 2 AN ZIEGEIERA R, EREEHTT
R NFA TATVAE ST, BT 8 RS HC B R G AR e 2 L TR SR
7S,

W, BRGNS, SPrm . AR RIRRAT R S NG
P A& H LAE. 2004 F 8 JIMMASEL LGB AR A, AR e W a0 7R
WA, ARG E NI M. PG R K BEG 2  [i]E ai i
S

VFZEZ, &b TREE M4, #2gi-1:, OQF (PR 4xmh TRET) o B4
FAEFF RN LR 2 20 8 B2 e I S VR sl NG il R CAE, 2005 4RI
LI GEIAT A ], EATRIETUA AR g 3 A I, B2 [ A i
SRPEHT. fE4z FAIF 180ETF M2 [-iIF 180BTF Bf%. 4 FiF i3k ETF Afez |
UEESk ETF B3t 48, Sl TR B &R,

MRk, R4z E MR, TREEmit, mgaihif, CPA hEEMA
Uit dERb 2 o AR KRB TR 45 T LA, 2004 4F 11 H A A2z bk
GEEATRAT], AT S AL SRS . AT E A, T I 488
5251

(2) FEEWAT

FEE AT IR A N B SR JBAT A5 S T M B 5T, I AR A
28\ R AN A BN 6

(3) kIS5

SRR AE AR . BB A M3 24 P ) L o A AR S

4, GRS 5 PUE M T

RIEE MRS LA S HEEE .

5. Z 5N H RIS T7 Z AR A ATART FR ) 2 b 58

12



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

Z 5B AR 7 2 8] T AR F R 2 R
6 CRELNIAL A E O 55 IO 1 o 5 R JEE 25
oo

4.7 BENXFR S PRI 2 Ao Ol B

AR AN BEA T 2 7 P o

5.1 MEMANAFEESIEE NEMTFEIHFILAH

AR, b E BT B A IR A A AT A R, AR T
GEFFBRFEEIRD) G FEE P BANIAAT IE , AAFAERTE R
WA A48, e RIBURSTBIEAT T 308 NN 55 .

5.2 FEEF ARHRE WM AL S BV RN . RIS
L B

AW, AFE NI E ST E . S a A FBF I USCRARAT O
SE» RARTEE BB HEVE L SRS IRADT S AT TN R, X
B IR TT T HEAT 1 B, AR RN G B NAT 400 TR 2 S 0 B A AR
AT A

I, AR AR S A 3 A

5.3 EANARLERREPMSERFNENEL., HHMTERRE
i

ACHEE ARG 25 T AR o (KA 54500 0GR RO W55
SR BOAAATRESNE, RESUAN AR R BT RS
HIKIR

13



ERES

HuaAnFunds

LT A BB IR S B R < 2011 P4 AR T

6

6.1 T=Hfiig

SR LT R ER U TR

WE#EH: 201146 J130 H

FERMFRIIRE CREH )

Hfr: NRM
o AR
L P = 20114 6 H 30 H

SN
BATAE K 6.4.7.1 173, 760, 550. 37
ST 46,941, 981. 21
A7 H PRIIE 4 -
APk e 6.4.7.2 2,815, 655, 739. 62
Horprs RSt 2, 666, 645, 886. 82

T LB -

i ot 149, 009, 852. 80

R Erall s s -
A e vt e 6.4.7.3 _
SENIRAE SRt 6.4.7.4 191, 200, 000. 00
I IBCIIE 253 K 22,993, 850. 58
ISR S 6.4.7.5 955, 502. 87
I I JBE A -
IS L FR I R 317, 467. 47
T SIE T AR -
HAh % 7= 6.4.7.6 _
P At 3, 251, 825, 092. 12

SRR ENG | WS ol ff;'{% ’

1A
T A K -
A oy VE 4 il A 5t -
A 2B L il A7 Ao 6.4.7.3 _
S HA A1 4 il 0% 7= R -
I A IE 33 SR -
VA e [m] 146, 685, 454. 56
I At N AR T 4, 309, 159. 48
MNATFEE T 718, 193. 26
A B i 45 9 -
IATAZ By B 6.4.7.7 3, 355, 323. 07

14




ERES

HuaAnFunds A B TR B SR S5 B G 2001 4P 4 B4R A%

[ AT B —
AR S -
N ASE A -
T SIE JIT A 47 £ -
HoAth 471 £ 6.4.7.8 657, 559. 12
et 155, 725, 689. 49
P E A 2 -

SECHE 4 6.4.7.9 3,093, 118, 586. 00
A 53 B A 3] 6.4.7.10 2,980, 816. 63
iR S hEnan 3, 096, 099, 402. 63

DTRIIAT A e it

3,251,825, 092. 12

e 1) AR H 2011 426 H 30 H, FHEEMEIHE 1. 001 6, FHEE0EI

M5 3,093, 118, 586. 00 4.

2) AF4T 2011 44 H 22 HROL. BEARE IR, ARIEERFHE—D5E

FOPARERE, R TC FAEREE (2010 4F 12 H 31 H) wl kb,

6.2 FHEE

E e S S S S B R S Y SR e

AAER: 201154 H 22 H GEE&ARAMH) £ 201146 H 30 H

Hfr: NRMt
A HA
i H MES (20114 4 A 22 H (EEEFRERH) & 2011
6 H30H

—. A -5, 852, 081. 53

1. A B 5,903, 571. 75

Hodps AR BN 6.4.7.11 1,043, 201. 29
(e iIS LN 356, 093. 91
PSRRI SR A R -

YOI

N IR B G il e 4,504, 276. 55
1Y@
HoAt A BN ~

2. BB RE (FARLL “=7 -8, 815, 059. 97

v 7ID)

Horrs SRRl s 6.4.7.12 -28, 290, 344. 96
g L] -
i3 ¥ o W i 6.4.7.13 _
PP R U SR -

&
frAdE L g 6.4.7. 14 _

15




ERES

HuaAnFunds e TH O SRS T S5 9 3 4 2001 45 4 AR 4

JE AW 7 6.4.7.15 19, 475, 284. 99
3. AR EZEEE (B ] 6.4.7. 16 -4, 196, 263. 85
KLL “=7 S
4 RS (B PL“—7 -
SIS
5. HABW N (FRLL “=716.4.7.17 1, 255, 670. 54

IS

W —. #®H 17, 496, 817. 26
1. AR 10, 813, 631. 99
2. fEE 1, 802, 272. 03
3. BN -
4. ZheH 6.4.7.18 4,764, 535. 37
5. FIESZH _
o S Al 4 g e -
B

6. HAhPH 6.4.7.19 116, 377. 87

=, FEEE CoRRE
L “-” BIHF)

—23, 348, 898. 79

k. PTASRL 9

PO RN (5 1R <7
SIHF)D

—23, 348, 898. 79

e AT 2011 4F 4 H 22 Hor, BRIOG BAERERT EEia) (2010 4 4

H 22 H& 2010 426 H 30 H) %ids.

6.3 FTHENG (FE&EHE) Bk

St AR T R SR TR S PR 4
AW 2011424 H 22 H GEEA&RAMH) £ 201146 H 30 H

Hfr: ANRMoc
A
T H 2011 4 H 22 H (EEAEFRAMH) 2201156 A 30 H
S S R ECA)E A BN R AT

— WA Bk

4,119, 090, 620. 47
€ =RculEn)

4,119, 090, 620. 47

SRz E A
I3 v E AR B A A -
WD

—23, 348, 898. 79

—23, 348, 898. 79

= AR AR )
7 FE A E AR B
B GREAd L “=
D

-1, 025,972, 034. 47

26, 329, 715. 42

-999, 642, 319. 05

16




ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

Hordr: 1.4 5,042, 104. 69 -146, 254. 26 4, 895, 850. 43

2. Fee g | -1,031,014, 139.16 | 26, 475, 969. 68 | —1, 004, 538, 169. 48

DU A3 1) B < 03 B
A Ny B A 7 2 1
S HEAR Bl GHELRk
UL S

o WIRPTAT & Bk

i 3, 093, 118, 586. 00 2,980, 816.63 | 3,096,099, 402. 63
(E ERELED)

e AKREST 2011 4 4 H 22 HAGL, BTG FAERERTEL A (2010 4F 4
H 22 HZ 2010 4E 6 H 30 H) Hd.

R B A W S5 4R R IR AL G 0

AR 6.1 £ 6.4, WSIRE R R or NEEE

R AFMDT N B, BEESU TSI FRIE, P 7s
Nz R

6.4 IWRHHE

6.4. 1 FEFEAREFNR

Mgz FEL A B SR AR SR P e e 4 (DL AR ARG ) &b [HIESR I &
I D 4y (LURRIFR “ P EREMS” ) IFERVFAT[2011]317 5 O TRUER %
THER B SR RE 5 P S G SR AR IO ) A%, PR AR e LG AT B A W Ak i
(AR N BRI EIE S 45 R FE i) AN (AR e T 2 2 fB I SRR AE S5 P e 3k I 4
Y FTFATFEE . RIS N RATTFIRE, AEINRAE, BRI EA
ARG SR B354 AR 4, 118, 599, 416. 41 76, M4 tekia b R4t
TS 4% BT AT B 28 M HE K GE R 6 7 (2011) 85 134 S IR 5 7 URAIE - £8 )
FIFIR 2 &%, (RIS AN AR S a4 W) T 2011 4 4 H
22 FNERARL, Feaa R H S M AU ETY 4, 119, 090, 620. 47 43584
B, LA AEHSREITE 491, 204. 06 MI3EE M. AREEMFEES N N1
IS EHAMWAF, FEFE AN E @ AT R A R A A .

HHE Ch A N RIERTEIE R I 7)) R (AR e THE 8 U S R 25 %
HEHESERD) WAKHE, RESNETHEREN RA RIFmaitE 4 T A,
LG A RBCEE CRUE MR GNP S HARZ b R e Az e BT S i

17



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

I3 BGIE B8 i L RANGE ™ SCRFIE SR L A EIE 25 o VE R4 ot (0 HAth 43
TR, R4 [RIE B 2 D RE

ARG SRR B W P I LU BIYE TR D 60%~95%, LBt T 1
DTNV ATV FE GEA T 1R AR T AR AT MR LL A T IR 52 45 %
(¥ 80%; fiidr. BUIE. Bl4r. B g TR = S RAIF S 54 987 1 Lol v
[k 5~40%, FCrPoBGIERTE 4 08 P B IR LU BYE E 2 0~3%: < B S
HAE 1AL I BUR TR AMIC T4 9™ 1 EL ) 5%

ARFE L R S L FEUE O - 80% X I 300 i Hi 2 K +20% X Hh [H 555 B 45
UG

MR (A2 T A BRI R 5 ) I, S A B
HEEEG R HlE 6 A H NS R 45 BTG ke
BT o AR A I 4 W A 8 U A

AN 55 TR R AR B G (R B N AR 2 BE B A AT IR A ) T 2011 4F 8 )] 26
H AR H

6. 4. 2 STHRF IS I EEA

AT 4 (VI 45 AR 34 I BOH T 2006 4 2 H 15 HAUAG (1 (A2 - e ) —
SEARYEIY A1 38 TEARSSTIUHEN] I JS A (1 A 2 THAE U N AR R . Ak 4y
VAU ARRE DL S FAR A S (LSRR A ” ) o A [EHE M 2 2
(201015 S CUEF BT IG5 HAKER XBRL ABEARER 3 o CHF B 5 R AR BE AR )
FEESE P43 T 2007 45 5 F 15 HAAG IR CUEZR 8t 3 G s T LS53R 5 1)
(AR TE G B S ARLIE S5 B SE G 4 & [ ) FOAE A 4540 3R B BT 4R (1 v [
UF W 23 R A (R DSRIE B SV IR B AT I S 45 3 A 4w 1

6. 4.3 FEIFANY S vHAE ) R HoAt A SR E HI P B

AREEA 2011 4 4 H 22 H CGEEEFARHD 22 2011 4F 6 30 H kA0
SAREFF G AT MENI SR, B, SEREHh B T A3 4 2011 4F 6 F 30 H
A SARDE LA L2 2011 4F 4 J] 22 H CGEGE AR H) %2 2011 4 6 J 30 H ik
[ P 288 P SRR 1 AR B R D S5 AT A5 R

6. 4.4 EELSHBERMSTHE

6.4.4.1 &HEE

18



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

KRGSV NATI T A1 HER 12 A 31 Hik.

6. 4. 4.2 Lk AALT

AT IR AT T AR

6. 4. 4.3 SRUEF=MERAFIMK

(1) B R BE ™= i 72

SERLTE T TR A 330k LU et B vk & H LA v A 24 140 & 1) <
R SR R A Rl ot 7 A RE A R B . R R 2 SR
TATE RN G R TR R B ERIREAT B8 ) o AL H TR oGm0t 70 S0 )
P SRt 7 R RE A R BB

ARG FEA ISR L R RO RAT A2 T H (BN BUERBE) 780 LA
SO T H AR T N S IR 38 R G il 0 7= o BRAT AR T LT AR I e R e = A
= TR T AT AR R = B At, BLA S v i HIE A e EAR B v A4
o PR 4 R AR 7 SRR P LLAS D PR R 7 H 7R

AT A IR HOA 2 0 77 73 200 BESGRIT, BLARARAT A7 SRR il
PRI SENGH I G o SR I FE AT R T 3 B et (Rl < 4 ] e
W AR A R

(2) SR v 23 2

SR T I AI 2330k LU et B vk i H LA v A 24 140 & 10 <
7 A5 S FLAh < il A7 057 o AR TR <8 H AR TG Bl 0 0od 0 20 LAY So i vt HL AR
BN I R 1) G Rl 65T o AR R (10 At < R £ 5 0,4 S H [ 4 il
RN 2 8 AT R4

6.4. 4.4 SR MERMAGKFIGETIA. JFEHBMEZIERIA

G R P B T AR G O il T LA R — T R, TR HaE A
AL = SR AN . LA SR BB HLIL AR ST N S 4 2 1) b 0t 7
WA IS AR TR AR OGRS 2 B AV N S & s ST IR AR P 3 8 5 R W AR R
(IR e AR B e JE I B b I B R 1 L (R L, R 2 B A A B
TRUH o I HSCRORURT Al 46 Rl 67053 (1R AF DG AT B 98 FH U AT AE A A 501

D) /1001 [ 7 =l = ) B RN B e L s S A 174 GUND I (K E BT R =R
v, NISCEROURH A < Rl 6 AR ) SE B A 20k, DARER A AT Je it i

19



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

2 WSO RE T <5 5% 7 T < i R P 5 [RI AR 2 2% i Rl 0t A A E L
BT ()RS MR CLAE RS I, 2 bR SR ™ o 2 AN IR S Rl B 7 16 R
IR B BT 3835 T 48 5 H 45

6. 4. 4.5 SRR =04 R 6 5 Al 8 R U

ARG MBEEARETE  BERBET AT A TR (2 BGIER ) # R Js )
1 78 A SOME AT A -

(1) AEAE 5 BR T 3 1 G il T B A (8 H T35 58 G s it e 2 (e A
HHIEAZ 5 AR EGEAS S H IR GG ISR KA F R AR BAE SR RAT WU AR K A2 5
WA IE 5 A A IR T K1Y, 4% eili A8 By H T 3458 S At a8 28 Fu v fi

() FEAERT IR T S M b T, Al fE H EAC 5 BRI a8 by H R 4 DF iR
T KA, S IR SR AT AN R R R 3R, AR A )
T LA E 28 ot B o

(3) it THAMFAENE R, RAN%Z 538 8% W\ 5] AR LA 4 5
B A2 Sy A B UE ELAT ] S 10 Al (R AR 2 28 oM - AR ARG 225 ARG
I IF B EAS 5y () &7 B A AT I T 3548 S A T I A 2 i o oA [] fey oA
Gl R AT A SO E ISR T IE R R E B8 4 o R A BRI
Rl et KM AT S5, b 5 A SR e A RIS 4

6. 4. 4.6 SR =GRl 5 1 HEE

AT A BT AR H 1) SRR A R B b 0% 7 Mg Rl Aot o AR BE VA
A RS US55 HLAC 5y BT A i S, Rl 7 55 G il S (ot e R I
(KI5 AT 98 R T R

6.4.4.7 SLES

SIRCHE G Ay o A0 AT 4 3 AT 55 B 1D 4 AL 1SR A 2~ U 46 - 5 4
JEMRARA o BH T AIR 43 5 RS 1) S OIS 4 0 303 )y T 64 44T 4 H AR
3 H R <0 00 BB S A 78 ()R 20 B SR8 o p T FR R R B2 ] 5 | ) s i 46
AR 5)) 3 ) T AR I A R E  TBe [BI A DA A A o b g A R[] 4 ) 0, 5 s
e A T | PR B N < ) SISO < 8 R e R < ) S SRR B k2>

6.4.4.8 M FHES

PR UE S AL O S IPHEGRUR SEI PG o DS P R 4 1 R I Bl 2

20



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

(15 (3 BTN, FE Rl D [ 25 PR 4 R0 oK 23 C IR 2 SE IR 2 o k< v

LEAI TSR G e A S LT HE S R T v D B0 [ R 3 T, R e e [ 3 g

ALE7 (4 BT AR SR 2R o A (B L9 T B I 0o 1085 1 U 4 T R 4 H I

W H BRI RN NS, IF TR A AR RNE/ (Bt 80
6.4.4.9 WA/ HR) K &

I SR U A R A 0 ) S ECAS 0 B 4 JBE R o byl 2 A AR ARSI A AT
PHBE IR A A P BRI o i34 R 0 4R A7 U0 ) 1 A5 PR e S T R 3 vk B
R FIBRAETE IS B0 6257 RAT ARSI AN N FT A8 K75 3R A A
AR

PAZA S v i H AR 2y v N2 J1458 25 1) < il 08 7= A6 R 0 R 1R 8 S B
RN 2 SN AR EN ARG+ AL T L SR W AR A S A0 ) ) 2 A0
WA, o EFE A M E AR Z) 4 53 45 5 11 A So B B A3

ISR EIUE R A S TR0 A A PR AR JE SN A2 S B R 3Rk B, S PR 38 1 1 4k
Rt NI RN E /g Eo R

6.4.4.10 ZRAHIFIAFIE

AR IR BN R I RN FE 45 20 7 2l P VoA 55 0 I e 4 ) 240 11 S RO
HITE H A

A 4 Rl A7 BT 45 A O TR A TR R S R e SE B R 3 B, S B Rk
HERL 2 RN AT i BRI

6. 4. 4. 11 F& R EBUR

T —EE A WSS TR A S LG T L, (HIE S AR
AN R B4 21 ) SR B4 21 R 4 40 R0 T80 H ) A B A B b 4
DR AEAT PR TE o A AR AR 23 IOV r (19 R S0 7 (R G 2 B VR B 1 A 1)
ARSI Bt DA S 4 0 BIAC B AR IR AR SE ISP HE 55 R IE 48, IR m 41 43 i
R0 E] P <6 200 A R AR 73 AR o 109 S BIER 43 + A R AR 7 AR ) o SEEEI 4)
A AE, DU AT A4 43 PRV (1 < 00 A AR 2R 23 IE AR (2SI 00 3 AR R A 512 R
W FE AR o HARIES /3 CBUR 1S 2 WA G & A vh IR A DG 3T

205 5 L P SRS T2 LR B T B 1

21



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

6.4.4.12 s

AL DL A A b IR RS T R AR Al e 28 4, A

B3k FE A E 4TS R O B R 2 A R

COE T R AR AL W R L T AU I ARG 7y (1) ARG BEfS
TEH WSS AN KA (2) ARG B RE8 & VP 1 2H B
ML E AL, DAYOE R B B PR IS, (3) AR 4 Rt LA 2 il
G I 8RB« G BRI i B S A G TS B RIS
FATAN A TRE, IF Ha e — e 400, WG I —DNEE .

RIS HHTA— N — B RIS, AT EEIEAT 0 iR 1B e

6. 4. 4. 13 HAREER S BORMS Il

(1) EZL ST RO K

AR A JEE 4 P AL DU o [RIIE B 2 Ao VP IR AT A 2 45 A, AN T4
il 5 LT 28000 [ 43 B RIS 2 5 5 1) 2 S0 L ISR FH 100 408 40 75 12 B R B A
W

X TR R IS R 52, AR EEE B & A2 [2008]38 5 (T HE—
TUESFBER B AL 5 e TR W), AFEERA Ch ERES L P23 B A0 (i
AR /NG TS R A AEL 1) 2 26 75100 B AL R R A0S0 2 10 J K S i Rk 4 5 7
P RS R S U BB SRA A, S i 42 BB BT AR AT M R AT B B3R 5 AR EBUR
R 17 37 R 2R Ao R TR 014 R S A SO EL IR o bR R30I 28 125 1) DR B Al
BEALHE Prde UAT ML K) AR 5l B8 7 TR 1 AR S e R S A R I A2 3),
5% RO 57 TR AT 38 A5 WL 1) ) 48 AR A 2R R £ R e 55 2 e M L™ 2 T K 52 1

.
2

FEARAT 18] [F) MV 173058 5 I 55 e B AR v Rk M 2k 2 o772 [2007] 21
T ORISR RA T <A b2 THAE DAt (R 55 e iy B T A7 R I

TEND KA A EA E 2> SCE . AL G35 A I RAT 8] [V 1 37 057 4 I e
AT IEAGE, BARMGEARR . S B R 25 3 b S [ 0810 45 A PR ST 2wl o
SR

6.4.5 S TBURMS b2 U R EHEIER B

6.4.5. 1 £HBERARE KU

L

S

‘_}:Il' ELP

22



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

T

6.4.5.2 S iHhTHRE KB

T

6.4.5.3 ZHFEIER T

T

6.4.6 BiIR

WY BOE . E R BLS BRI [2002]128 5 (T IFRGEIES R R4 A
B ] AN Y WA [2004]78 5 (0% T-UEI5 43 B o Bt WAL IS S 1) 3 61 )
AL (20051102 5 (ST B ZLAAS NS B R BUR KB A1) A (20051107
5 AR TIRBARAE XA NFHFBIBER A il &) MBI [2008]1 5 (T4
N AR TR BRI A S I AbAR S VR BRI 5L 55 B, BRI R
LU

(1) BARAT S 4 7 NGF R B AN B T EN BRI L, AEBCEN LB

(2) HeAr KW BFIZEM N S iEE VBT A A3 o

(3) 5 A HUA 1 A VA 5 FLEISON R AT T3 (KA b 7 [ 3 4 IR &A1 I,
ARG 20% 1K N T4, B ANEHSC AV T o Xof ik B A 0 SRS P L
RN, o BT A AR R SEEIR R BER . AU g 50% T AAS A48 BT
PR, AR RRIATBVE R e B0 20% ARG AT ARBE, B ANE AL T A3 o

(4) F4 S H R4 0. Ll BE AR B e A S BV, N ANE OB 5
A8 Gy ENAER o

6.4.7 EEFNFEIE KA

6. 4. 7. BT

Hpr: AR
AR
A 2011 4F 6 130 H
AT 173, 760, 550. 37
JEIAAE K -
HAth A7 3K -
& 173, 760, 550. 37

6.4.7. 2 X G L&M=
A, NI

I KHTK

T H
23




ERES

HuaAnFunds Mg T2 R SRR UE S5 P 3 4 2011 AE RS
201146 H30H
AR Y IR AIEN N R EARS)
Jis = 2,670, 846, 807. 52 | 2, 666, 645, 886. 82 | —4, 200, 920. 70
5T 144, 945. 95 139, 852. 80 -5,093. 15
%5 BT T 148, 860, 250. 00 148, 870, 000. 00 9, 750. 00
&1t 149, 005, 195. 95 149, 009, 852. 80 4, 656. 85
AR & Al - - -
g - - -
HiAth - - -
it 2,819, 852, 003. 47 | 2, 815, 655, 739. 62 | -4, 196, 263. 85
6. 4. 7. 3 fiE &R =/ SR
96/3:\‘ %}\ o
6.4.7.4 L NRELERIHE T
6.4.7.4. 1 FMENRESRE =Y REH
A NI
AR
15 2011 4E 6 A 30 H
K I 4% %0 Horpr, S AT o]y
A 5y B SN IR B IE 5 191, 200, 000. 00 -
it 191, 200, 000. 00 -

6. 4. 7. 4. 2 HR LW = BB AL 5 EE K527

ToAH
6. 4. 7.5 MWCF &

Hfr: ANRMoc
AR

A 20114E6 H 30 H
I IS A7 R S 50, 157. 96
IS A7 R I -
IS A AT 2R S -
N D i ps 19, 011. 51
I IS 27 ) 886, 331. 96
IS IAL ST N R B IE 2 ) IR -
I L FR O R R 1. 44
HAh -

& 955, 502. 87

6. 4. 7. 6 HAh Y=
ToARH

24




ERES

HuaAnFunds

LT A BB IR S B R < 2011 P4 AR T

6.4.7.7 N 5 % H

Hfr: NRMt
g EN PN
2011 4 6 J1 30 H
A 5 JI T 30 AT AE 5 3 3, 351, 305. 07
AT ) T I AT AL ) B 4,018.00
=01 3, 355, 323. 07
6. 4. 7. 8 HAL SR
Hpr: ARt
AR
A 2011 4F 6 J1 30 H
AT 257 B A o R G DR UE 42 -
A TBE (] 552, 834. 92
JASH i v FR O B -
7] DB -
Tiide o 104, 724. 20
AT F4 -
=a7h 657, 559. 12
6.4.7.9 LS
SRUAL . NG
AT
5 2mM£M%wE(%ﬁ%@iﬁﬁ)ﬁmn&mHBO
B () K 11 4 %00
HeARAERH 4,119, 090, 620. 47 4,119, 090, 620. 47
AT Y 5, 042, 104. 69 5, 042, 104. 69
ASHER] (PL “=7 SR
F1)) -1, 031, 014, 139. 16 -1, 031, 014, 139. 16
AR 3,093, 118, 586. 00 3,093, 118, 586. 00

He L IS AR AN VB[R] e 4 A i

2. B, BMARAIEEFEMH, RIS A N U7

e SR N AR S i T D B VAL I N YN R 2 il 1P o N AN
4,118,599, 416. 41 75, L34 4, 118,599, 416. 41 340040 SEAEWIRIA G %

SHEILTE AR T 491, 204. 06 JG, $74 491, 204. 06 43I 4340 .

6.4. 7. 10 R4 BCFIE

Hfr: NRMt
IiH CLSEIL A7) AR SEIH KBRS
R A A H - - -
A -19, 152, 634. 94 -4, 196, 263.85 | —23, 348, 898. 79

25




ERES

HuaAnFunds

LT A BB IR S B R < 2011 P4 AR T

B i e o

A5 564, 277. 47 25, 765, 437. 95 26, 329, 715. 42
Hodr, FE4 AR 2, 064. 48 -148, 318. 74 ~146, 254. 26
N I E 562, 212. 99 25, 913, 756. 69 26, 475, 969. 68
Ay B A - - -
AR -18, 588, 357. 47 21, 569, 174. 10 2,980, 816. 63
6.4.7. 11 FZF BB
Hfr: NRMt
AT
i H 2011 4F 4 H 22 H GEEATFAENH) 2 2011 46
H30H
AR BN 910, 043. 65
& WA A BN -
HAbAT AR SN -
ShE AT R BIRON 133, 156. 08
HAth 1. 56
& 1,043, 201. 29
6.4.7. 12 RERFEW R —F LB EEZMIA
. ANRMt
AT
W H 2011 4F 4 H 22 H GE&AFRIZERH) £ 2011
F6 30 H
S HA I SR AT S A 659, 270, 649. 47
e S HH B SR A R B 687, 560, 994. 43
SR SR ZE M IRON -28, 290, 344. 96
6.4.7. 13 fRFHRE R
TG
6.4.7.14 fiAE TR E:
6.4.7.14. 1 fT4E T BERB—FLEZBCEEE M
oo
6.4. 7. 15 BFI S
Hfr: NRMt
AHA
i H 20114F4 H22H CEEAFAERH) 2201146 H30
|

PSRBT A K A 2

19, 475, 284. 99

SR RN oA

ot

19, 475, 284. 99

6.4.7.16 A R EZR IR

26




ERES

HuaAnFunds 3 Th 2 B SR S5 4 0 4y 2001 SRR AR SR 45
A NI
A
i H 201154 H22H (FEEEFRAZH) 201146 H30
H
1. A8 S P4 Rl s = -4, 196, 263. 85
— R SE R -4, 200, 920. 70
(e = d s 4, 656. 85
AR R e Al v A -
— R P -
2.1 T A -
—RGIF P -
3. HiAth -
&l —4, 196, 263. 85
6.4.7. 17 Al A
A AR
A
i H 20115E4 H22H (S EFAERH) $£201146 H30
H

4B R BN 1, 255, 670. 54
&l 1, 255, 670. 54

VE: U m] SN S IR BN T B BN o AR ) B ] Bl A4 5 AT
SONTL gk, e B AR 25% I N TR BB 7™ o ki T PR 40 Bl e [ 21 AT Hf g

PANZE PR o R R, el

Y ) 25U N Eh M e

6.4.7.18 X 55 H
Az ARt
EN
i H 201154 H22H (FEEEFHARH) $£201146 H30
H
T BT A8 7 3 4, 763, 860. 37
AT T 35722 5 9 675. 00
&t 4,764, 535. 37
6.4.7.19 HAhZ%H
A NIRRT
A
g 201144 H22H (GEEARAERH) 2201146 H30
H
CiRaR g 30, 314. 90
5 BB 5% ot 74, 409. 30
BATIC R 3% H 10, 753. 67
HoAh 2% H 900. 00

27




ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

| &t | 116, 377. 87

6.4.8 BRI, B AR EEI U

6.4.8.1 BHEIN

T

6.4.8.2 TR HEHFH

o

6.4.9 KEEFTRRA

6.4.9. 1 AREFAFAEEHIRREFALE RF)FRRM KRBT RAEZRLK

B

To

6.4.9.2 ARG EE S KA REA 5 K& RET

KT 2R HARENRA

e S A R AT TR N )
( “tp23Lg” ) FEESEPN L FEEVEME O . LA BN
rp [ 2 R ERAT IR AT B A
( “FEERIRIT”) FEAFEE N P

T IR ORIRAL By YA 1E 5D 453 B Py 4 — M i I 45 kT 37
6.4. 10 AR E A K b4 BT LL A IR] B SRR T A2 5

6.4.10. 1 B KETTA 5 B ICHATHIZL 5
6.4.10. 1. 1 RERX 5

AFESAIRER (2011 44 F 22 HE 2011 4£ 6 JJ 30 H) Tl LB AL
Sy TCHHT I B EEAE 5y o ANHE4: T 2011 4F 4 ) 22 Hsor, RIS FAFRS Af by
] (20104F 4 H 22 HE 2010 46 H 30 H) %,

6. 4. 10. 1. 2 BUEAR 5

AFESAREL (2011 44 F 22 HE 2011 4 6 F 30 H) il KB TA
Sy TCHHTIORGIEAS 5y o AAKE4: T 2011 4F 4 H 22 HEor, P FAERE Al HG Y
fA] (2010 4F 4 F 22 H& 2010 426 J1 30 H) %3,

6. 4. 10. 1. 3 N3ZAF KB K &

AFESAIRER (2011 44 F 22 HE 2011 4£ 6 J1 30 H) TN AT
P 4. AFe4T 2011 4F 4 H 22 Hor, Kb Bl L AE] (2010 42 4
H 22 HE 20104 6 H 30 H) %k,

6. 4. 10. 2 JEE T HH
6.4.10.2. 1 E&EHRH
Bfr. NRIMJC

A
201144 H22H GEEETRERH) $£20114E6 H30H

i H

28



ERES

HuaAnFunds g T 1 U SE AR SR B W 3 4 2010 AR RS
H e AR 1 3 4 Y S A
- 10, 813, 631. 99
1) B 3

JHEY R

Horp ST BN %

4,441, 538. 37

D) SUESE B I 8 B IR A H] A BRI 20— H %4
PEEEHE 1% R, B H B R A HIK, #%H 324,

HAUFF AR HEHARM=0r—HEE&% "3 E X 1.5% / JFERK.

2) AHLT 2011 4 H 22 HEfor, B EEE eI (2010 4F 4 H
22 H% 2010 4F 6 F1 30 H) %id.

6.4.10.2. 2 &L EH

Az ARG
SgE| %%L
201144 H22 H & AR H ) 2201146 H30H
4 0 he A TR e < 1 ST A
RIFEE B 1,802, 272. 03

D SUAPEEFER N E e R AT L $ 4 — H 28 %8 =14 0. 25%
A R4, BHEW R HHK, #%H3%f7.
HAUF AR : HIEE R =mr—HEE% 7 HE X 0.25% / HFERE.

2) AHLT 2011 44 H 22 HEor, KL EEE e AN (2010 4F 4 H
22 H% 2010 4F 6 F1 30 H) %id.

6. 4. 10. 3 5REFHATHRATREIENL TSRS (& RW) 32 5%

RIS AAEIN (201144 A 22 HE 201146 A 30 H) %A 57T
HHATAAT R [ENE T 360 G 225 . AFE4T 2011 4F 4 A 22 HE%Ar,
R EAEEE W] ECIATR] (2010 4F 4 H 22 H% 2010 4E 6 H 30 H) #idf.

6.4.10. 4 ZFREEFT B R AFEEHIE N

6.4.10.4. 1 EHMARSEEANSHBETRESERAZSRHR

TCo
6.4.10. 4.2 MEHRBRESEEANZ SN EA BT R A E &R TE R
Tco
6.4.10.5 HREEHRE RNBRITFERRIE LA RF BB
AL NRHT
A
KK TT 4K 201144 H22H (GEEETRERH) 2201146 H30H
IR R %0 AR BN
HWARAT 173, 760, 550. 37 910, 043. 65

T 1D ARG IR RS TE N BURAT R, FARAT R R 3t

/%\ o

2) AFEET 2011 4F 4 F 22 HEor, B EFEE AR (2010 4F 4
22 HZ 2010 4 6 H 30 H) ik,

29




ERES

HuaAnFunds g T 1 U SE AR SR B W 3 4 2010 AR RS

6.4.10.6 ARESTEAHIANSE KRBT AMIESFHKTFR
o

6.4.10.7 HAhIREEAT 5 2T K& 5L

T

6.4. 11 F¥E5RLIHEIL

o

6.4.12 HIAK (20114E6 A 30 H) AEESFAENHEZRIFH

6. 4. 12. 1 BIAMGHTA /8 KRS T TR FEA HHE Z FRIES:
T

6. 4. 12. 2 HIRKFA I8 I 2 S5 00 52 BB R

T

6. 4. 12. 3 HIARFIF IEMWAZ 5 AR ARSI 527

6.4.12.3. 1 RITH T2 1E B

BRI IR 2011 4F 06 J 30 H 1k, AFEGICHAT R T 607 1E R AZ 5
AR AR 7«

6.4.12.3.2 X5 i H%SE R

AWK 2011 47 06 H 30 H ik, AIEETEAZ S Frilinfiids E WAL 5
A A HCA 1 5 o

6. 4. 13 ST E X & EH

6.4.13. 1 KB BURAH 48

RIS — NI T Esh B I SE AR B 5 4, 641 RSG5 T 7
B TIRA B4 . RS I M4, 8 T 5w RS B sl
AREE G BOR ) Gih TH BRI . BER R . BOFEEE . 52 i
UG PSRRI R P 0 2 o AT G Ar H o 208 15 3 P i I i 5 X e 4 il T H AR ¢ 1)
P = B HEAE B RS Wi sl P XU B T 3 AU o A 66 43 (1 96 4 BN = XU
B HRLIR 2 B H bR A HOKE DA _E XU 47 A PR 2 BT 2 Y AR 4 7 XU Rl
i (AN A e FE IR~ Ali DLSIEE “ XURS A 25 AH VTS 17 AU i & H e o

A K I BE 4 BN ZRAT A THT XSS A5 A R (R, 2887 T ARV 28 1125 13
SN BB WG HIR RS IR XSS BB AEAH 5%
TR RSP XU 5 BB AR K R o AL G 5 4 B BN AE S T4 1 W or UG 5 B 2%
B4, ATTHIE UG FE I 2 B, o SSGE k XURS: 42 ) B AR i 452, AR P
J2 J TRV S R P8 1 2 G 25 RS A e A ) H 478 1k A2 v XU B Y A2 il 45
Jitis AE PS5 3 AR 2 T DRSS A BB B 2l M SR A S R XU A B 6 BT, PR T
BB AR S8 IS AV ARG B HURIBE 7 G B BE . STl 45 o IS SEREAZ X 2
FIPAT ST, IR ATB S . XU A B R 0 R SRR R R A

ARSI 13 4 BN T i L 1y RO A B vk 32 Bl e 1 o dr A
SE T AT R 1 A I A5 A UG = 2B ) m] e 2k o s PR BT IR A1 B HE Ok, IR
AU 45 2R (14 1 B R L B TR) 8 IR 0 AR IR o M 2 BT I A B R A, AR

30



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

AFEE T A AR, iaHe B Pris e TR, ke i XA TR
B, R RH R R AR T, B 5 ARG 2R P R SE MR N, ELAR RS, IS ml
XF B S HEAT B L A A AN PEAL, JFIERIAT N PR, R U 2 A W] K 2 R
LN

6.4.13.2 15X

15 HI RS A2 i B B AE AT Iy I RE R AT I 6 PR JBEAT S A DT, B B T
P L RAT NS ZT s 0485 A BIIA RSN 00, P EOE T I R 2
AR R AR o

AT (R RE B B NAEAS S BT A8 2 0 T B B AR AR OLREAT T 78 20 R DPA o A
S RARAT A7 AT TBAEAS L B T AT P B A BEARAT, DRI 5 2 RA T A7 A G I
T AR AN TR o AKEGAEAC 5 I HEAT 1A 5 $ LA R IR 23 AL 45 AT IR DTAE 2
H] AT T T 58 GIE TR A BCRTR IR 5, DRI 29 AR m] REVEAR /1N AEHRAT (7] [H]
b T S T AT S i 0 A8 o o T REA T AR VP Ak IR AR A2 5 AT PR A A9
TN PR P AU

AN S V0 g BN O 1 P ARG 8 PR AR 0 50 W% o 55 FH 25 2 0P
A RAE BT A AT NG P RS, HLAE 73 BB st DAy 5 XS . - 2011
6 H 30 H, AREEARRATE RO,

6.4.13.3 Wt R K

AN RS2 FR 35S 2 PRk il T 2RI X 2 RERE o AL S it sl ok XU —
J7TRR A TR 3R N n] Bl I R e R LR I &8, 75— 7Tk AT
P f R BT AR (R AZ S T 35 AN SR 1T i R 1 728 T D) el sl DRI 43 W 4 vp iy eV A i 3
H IR 2005 B L A BRI AR R AR B

B o) A VB[R] 8 4 PRI Ut s XU, AN 4 1 3 4 1N s H G AR L 4 (1) A
D2 [P 0 A T 7 MR A3 TSR sl 75 3R, AR e e 4L v il F B4 3kT
52 AL . AR H AR S G it T ERUEMI4&, AeEdE
WAL B[R] R R AL FE X, i DR R O e [ A e SR (v st UG, A7
AR S R A2 .

B P i AP AR DR IR ot Bl XU, AN 4 1) 35 4 5 BN 3 o b a7 1 X RG: 7 B
PRIV E WA E LB SR, R sl M AR AT RE S M A AT, B R AL A R
S EEFRAS . AR I TR N AR I RE I 25 B Fabe s LA P AR RE R ZE IRt
Atk LG A8 L R Y0 52 R A (R 30 8 S P L9 25 o AL 0% T KA ) AT IR I
TEA I I T = HE ) 10%, H AR S S AT 4 13 4 BE A B HiAth
HEICFEA — R AT RAT ISR A B ZIE SR 1 10%. AL FTRE I MIE
FAEUESEAS S BT B, AR EARAT R RN 173728 5, IRIR R B b 81 (35
Or G P I T BT N 2 SRS BE [ A ik S LA, AR A R AR AR 4 (4G
EEANMHEEE, AN MG eAh, AR S n] i S H [A] 6 4 fl
Py AN TR S N R sh PE T SR, PR — AR I R I R B
112 SRYHE

ARIE S BT (1) A G il 0 e i A A0 2052 B0 H A 0 —AS A LA AR,
A B2 [RIE S A (BT B AL ER) TE I e 23 H FANTEIR, DRI i 42 40 B0 A R
IR 2 21 IR 4

31



ERES

HuaAnFunds

LT A BB IR S B R < 2011 P4 AR T

6.4.13.4 TN
37y AU 2 i ik < P i <l L (1 28 SRR B R I it B LA P A T 4 4%
FAHE DA Z2 KA By i A A AR XU 5 AR 4 ARG « AN XU AR AR A A DA o
6.4.13.4. 1 FlZ XK
AR P i g R R 2 SR (i s < i 52 T I A R AR i e A2 9 5
112 oo A1 530 e . W e 1) Y S S 7 1 S A TR 2 /A Wi R =R N DR
86, H i B R A< A e i T LA T g SR Y3 T) 5 SO B 11 M) 3 e A i

X AR AL B LS 1 XS o

AN 4 ) e < BN R SO AR e < T 1 1) R A< S P e 1 A ML A7, Tt

AR BT AL 5 IO AR5 xS 4 G 94

= s

TE

M,

AT FAT (B 3 e 58 AN Rl AT S, DAL G (N Je 2y
A BV T == d = N k0 R 7715 B S S A O e e S [ B84 U S S
PR EEON AT AR AR A B BT A

6.4.13.4.1. 1 F|Z XM O

fr: NRMoc
o ALY s | 5eEE Rtk it
BEr
BUTAEK 173, 760, 550. 37 - - - 173, 760, 550. 37
A B 46,941, 981. 21 - - - 46,941, 981. 21
PSR 149, 008, 799. 10 | 1, 053. 70 - | 2,666,645, 886.82 | 2,815,655, 739. 62
FNIRE Gt - - - 191, 200, 000. 00 191, 200, 000. 00
IRCUE Z7 S K - - - 22,993, 850. 58 22,993, 850. 58
IR ED - - - 955, 502. 87 955, 502. 87
AT HA 99. 40 - - 317, 368. 07 317, 467. 47
BE sk 369, 711, 430.08 | 1, 053. 70 - | 2,882,112,608.34 | 3,251, 825,092. 12
Uikl
JEASF [ - - - 146, 685, 454. 56 146, 685, 454. 56
DA BE N Fi - - - 4,309, 159. 48 4, 309, 159. 48
MR 2 - - - 718, 193. 26 718, 193. 26
A2 5 B - - - 3, 355, 323. 07 3, 355, 323. 07
oA A7 £ - - - 657, 559. 12 657, 559. 12
Bt s it - - - 155, 725, 689. 49 155, 725, 689. 49
R 3 K ke 1 369, 711, 430.08 | 1,053. 70 - | 2,726,386,918.85 [ 3,096,099, 402. 63

32




ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

A 1) RPFTIRIARIEE G MG A SOE, I AL R0E R %
T e A H B H 2R T a2k

2) AFELET 2011 4F 4 A 22 HEor. BEARGE IR, AESRE 5%
BOVAERE ) RILTG FAERE (2010 4F 12 H 31 H) Al kb,

6. 4. 13. 4. 1. 2 FF R B BUR M 73t

T-2011 4 6 J1 30 H, AIESRATINAC S PEFTRH0E A SO E 8 1
TERTECA] A 4. 81%, DSl T IR 46 (R AR B0 T AR B 0 7 1 (BTG TR o A Kk
BT 2011 4F 4 F 22 HOL . BRARE IR, AFEGARW— Mo, K
TG FAERE (2010 4F 12 /1 31 H) Wb d .

6. 4. 13. 4.2 SNC R

AN RS 2 i < il 1L PR 2 S0 0 A SR B < i D) MY A AR By i o 2
PR o ARG IR A7 08 7 S Rt LA N R, R G E R AN AU o

6.4.13. 4. 3 HALMH XK

LA R XSG A2 i e < 5 < L L) 2 S R e IR < i o PRI B vl 3
A FR RGN A LA T 7 1048 DR 32 AR Bl 1 5 A e s PR AU o A < 1 P 8
UEZFAE 5 e by BORAT 18] R 3 28 5 IR IBE SR AN e, 9 T W 11 FEA A7 A IS >k
PRI BAANIE SR AT A 18 B 2B G DU RR R ST 5 R, e m] BRIV T RS T
AR ) 1R 5 o

RIS IS A @R BB A G, R “A Emr” 5
“EATN R ARG A BB BN, IR 2 B L S BRI 4 AT
BRI SHIBATIE O, MO B8P~ C B S 4B R IR e s 0 BANIE R 1)
RN TWNOR 0 T Vvt & o e e S (A DA N B S (O 50 QLIS 1A - O N S Y ]
B BN S JAES G W SO R BE I AR AL, 0T BT SR IR AL E
BATIEIE, SR AN AT BER A 1 T A0 ks XU

AN 4 T o P % 20 [ 20 A B IR A AN A XU o AR B TR 40 5 v i S %
PR FE S A 60-95%; i, M TH. M4, BGE. %/~ L RAES L
PRI E T [EIE I 25 SO VP G BB 1 JLABE 5 f P oy B4 W5 = 1) 5-40%, K&
G ORI 4 s B Y HE — 4 T DA IR BBURF A5 25 1) LU AR B D ANIG T3 4 8 7= 1418
(F] 5%, WLAh, ARG (5L BN E H O AN 4 BT REA IRIE 5 0 A S B 42
ST IAIZ 2 R oE VA R ST R B i, fUFE VaR (Value at Risk) FaAn%s
SR A T 4 T (0 P e AN A AR, B T 5 b o IR A T R A 4 36

33



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

6. 4. 13. 4. 3. 1 HAH & X i O
SAAT: NI

ARHR
IiH 2011 4F 6 F 30 H
N R E b B G VPR E L (%)
MBI R | 2, 666, 645, 886. 82 86. 13
T AR G Rt Pe - BOIE Bt - -
HiAth - -
&t 2,666, 645, 886. 82 86. 13

B AKEL T 2011 4F 4 J] 22 HOT. BRI IR, AL RKH—15%
FLAERE, RIILTC FAERE (2010 4F 12 H 31 H) wEbEdR.,

6. 4. 13. 4. 3. 2 FAMAHE KU B BURRYE 2 T

Bt | Bk g LB E DASM I H Al 1173728 B pREFANAE

XF Bt AR H 3 < B8 1 EL Y
M Az AR

AH I XSG A% 5 1 AR 5 NS
HT
201146 A 30 H
Mk G e S HE T 5% BEINZ117, 312. 00 )5 G
Mb & LA FEE T 5% Wb 2117, 312, 00576

Ty RS T 2011 4F 4 22 HEOT. BRI IR, RIS AR50
BOPARERE, BRI FAEREE (2010 4F 12 H 31 H) nl b,

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

T BBRAGRSE
7.1 WIREEHRTAGHR

SAURAL: NI

NN e s
e A i R BT
1 s 2, 666, 645, 886. 82 82. 00

Hor, R 2, 666, 645, 886. 82 82. 00
2 fi e WA 2 FE % 149, 009, 852. 80 4. 58

Hop, i 149, 009, 852. 80 4. 58

34



ERES

HuaAnFunds e TH O SRS T S5 9 3 4 2001 45 4 AR 4
P SRR - -
3 G R A S B - -
4 SN IR G Rl 191, 200, 000. 00 5. 88
Horpre Sy =[] 0 1 S N R - -
St
5 AT ARG 544 @6t 220, 702, 531. 58 6. 79
6 At 4 200 % 24, 266, 820. 92 0.75
7 =aah 3, 251, 825, 092. 12 100. 00
7.2 BAREATUARNIBRERTHE
G NRMot
732
o a2 antrtn | R
A VSN N S Y| 4 - -
B KAk 147, 686, 000. 00 4.77
C Hilig b 1, 605, 805, 177. 32 51. 87
Co i Yokt 214, 325, 866. 04 6. 92
Cl 9190, . KE - -
C2 AWM. FH - -
C3 gk, Bl - -
C4 Fr Ass, R, ¥ 198, 346, 644. 38 6. 41
Bl
C5 ¥ 43, 847, 540. 67 1. 42
C6 . FEeE 342, 822, 600. 00 11. 07
C7 BB ey K 528, 865, 994. 63 17. 08
8 LE2y. AWl 277, 596, 531. 60 8.97
€99 HAB I, - _
D L B BRI A 7 R Y 38, 948, 245. 00 1. 26
N4
E Y 100, 118, 890. 89 3.23
F LB A 76, 800, 000. 00 2.48
G i AN 175, 554, 913. 03 5. 67
H RN EAE T ) 165, 405, 866. 10 5.34
I Grih. PRBSD 356, 326, 794. 48 11. 51
J S B =l - -
K FES A5k - -
L P |4 - -
M e - -
& 2, 666, 645, 886. 82 86. 13

35




ERES

HuaAnFunds g T4 RS R 25 B S 4 2001 4 AR FE AR
7.3 BRI AUHE G LT EHE LR /ANHE TR TR R S R P B 4
SRRAL: ANRMIT
B 5 s
5 Jie ARG 1% 5% 44 K e (B NS E PR L
1 (%)
1 600585 HEIZKYE |8, 375, 000 | 232, 490, 000. 00 7.51
2 600016 FCAARAT | 33,920, 735 | 194, 365, 811. 55 6. 28
3 601088 i E AL | 4, 900, 000 | 147, 686, 000. 00 4.77
4 600104 FiEZE | 6,699,919 | 125, 556, 482. 06 4. 06
5 600970 thAF E PR |3, 663, 333 | 100, 118, 890. 89 3.23
6 000858 TR W | 2,800,000 | 100, 016, 000. 00 3.23
7 002001 oA s | 3,300,000 | 97,185, 000. 00 3. 14
8 002024 TR HLEE | 7,299,900 | 93,511, 719. 00 3.02
9 600000 HAEAT | 9,000,000 [ 88,560, 000. 00 2.86
10 600009 N |6, 000, 000 | 76, 800, 000. 00 2.48
11 000001 WRREA | 4,299,999 [ 73,400, 982. 93 2.37
12 600316 dEEsR A | 2,233,293 | 71,979, 033. 39 2.32
13 000568 VipNZE | 1,503,497 | 67,837, 784. 64 2.19
14 002038 X2 | 1,730,000 | 65,307, 500. 00 2.11
15 000423 KRR | 1,557,000 | 64,241, 820. 00 2.07
16 002250 Beib RS | 2,013,800 | 64, 139, 530. 00 2.07
17 600176 I EBA | 2,080,000 | 62,857, 600. 00 2.03
18 002152 JUHLIETE | 1,900, 000 | 58,577, 000. 00 1.89
19 000157 HECE AR | 3,599,900 | 55, 366, 462. 00 1.79
20 600406 [ W Eg | 1, 500,000 | 54, 450, 000. 00 1.76
21 000063 I 5E | 1, 800, 000 | 50, 904, 000. 00 1. 64
22 600153 RS | 5,699,979 | 50,729, 813. 10 1.64
23 000651 IR [ 2,109,910 | 49, 582, 885. 00 1. 60
24 600741 BV ZE | 4,310,000 | 47,970, 300. 00 1.55
25 000778 B 4,500, 000 | 47,475, 000. 00 1.53
26 600887 Ry | 2,791,116 | 46,472, 081. 40 1.50
27 600518 REEZk | 3,505,555 | 46, 133, 103. 80 1. 49
28 002007 etk 1,239,530 | 42, 069, 648. 20 1.36
29 600292 JuleH i | 2,512,790 | 38,948, 245. 00 1.26
30 002008 KOs |3, 100,000 | 38, 688, 000. 00 1.25
31 002037 AR | 1,399,001 | 34,107, 644. 38 1.10
32 002073 sy | 1,500,000 | 30, 900, 000. 00 1.00
33 300182 FER Y 880, 000 | 30, 720, 800. 00 0. 99
34 600261 FHYGHEEE | 1,509,219 | 28,267, 671.87 0.91
35 300010 AR | 1,710,523 | 22,938, 113. 43 0.74

36




ERES

HuaAnFunds g T4 RS R 25 B S 4 2001 4 AR FE AR

36 002415 TR SR AL 565,323 | 22,211, 540. 67 0.72
37 600587 PR aseid 679,807 | 21,978, 160. 31 0.71
38 002475 ST 600, 000 | 21, 636, 000. 00 0.70
39 000661 KA BT 428,831 | 20,369, 472. 50 0. 66
40 600079 NAE PR 2 910, 285 | 20, 080, 887. 10 0. 65
41 600976 BGDAR I 990, 000 | 19, 394, 100. 00 0.63
42 600570 fEAERT | 1,114,690 | 16,541, 999. 60 0.53
43 000417 HIEE Tt 780, 000 | 14, 196, 000. 00 0. 46
44 000987 IR 330,000 | 6,926, 700. 00 0. 22
45 002450 A 137,800 | 2,914, 470. 00 0.09
46 002251 A 1, 800 41, 634. 00 0. 00

7.4 MEHABRERRASHEKRTD)

7.4.1 B ENESHHE H BRI S T = E 2%50801 20 42 BB =B 40

SRR NIRRT
d AR 4
5 J AR JB A FR N =N N I e L
B (%)

1 600585 HEIZ K e 220, 547, 956. 29 7.12
2 600016 PAERRAT 214, 231, 239. 34 6. 92
3 601088 Hp [ i AE 160, 942, 798. 40 5. 20
4 600970 WL B 139, 322, 031. 83 4. 50
5 600104 RS 133, 583, 348. 62 4. 31
6 600000 TR ERAT 128, 536, 878. 06 4.15
7 600036 FHRIRAT 118, 841, 602. 56 3.84
8 002024 I T AR 104, 387, 634. 51 3.37
9 000063 2 102, 099, 025. 79 3.30
10 002001 oAk 101, 082, 943. 50 3.26
11 600009 L 97, 178, 502. 17 3. 14
12 000858 fi AR W 94, 870, 803. 99 3. 06
13 600028 WA 84, 567, 702. 56 2.73
14 000001 R JEA 78, 782, 522. 87 2. 54
15 000039 Hh AR A ] 77, 952, 150. 56 2.52
16 600316 YR 71,221, 571. 60 2. 30
17 000423 AR BT B i 70, 533, 449. 97 2.28
18 000651 ¥ A 70, 424, 021. 53 2.27
19 000568 PN 2 69, 650, 362. 86 2.25
20 002250 BBk 67, 462, 639. 34 2.18
21 002038 XU Pl 63, 901, 993. 88 2. 06
22 000157 WG R 63, 499, 171. 52 2.05

37




ERES

HuaAnFunds T U SR S B Y0 2001 G 4R
| 23 | 600050 | hEpom | 61, 990, 036. 46 | 2.00 |
e AT “CTNGHN” B TS RAT A s b e LLRAZHR D 1471,
A IERIRAL 5 9

7.4.2 R2VFE SRR IR ZEE B HHE 2%E0ET 20 2 K BCE 4
SR NRTIT

r AR I 4
5 Ji SR AR JB S A FR AW RIS H R P HHE L
B (%)
1 600036 R HRAT 107, 483, 745. 70 3. 47
2 600028 WA 81, 854, 987. 78 2. 64
3 000039 T AR AL 4] 67, 740, 954. 27 2.19
4 600050 Hh [ 1 62, 441, 132. 60 2.02
5 000063 EEPES TR 54, 492, 986. 17 1.76
6 600000 THAREAT 25, 439, 553. 33 0. 82
7 002123 TS A 25, 388, 509. 09 0.82
8 000651 AL 25,299, 761. 99 0. 82
9 600863 ECELEN 21, 742, 084. 00 0.70
10 601088 Hp [ i AE 20, 237, 456. 08 0. 65
11 600104 RS 17, 685, 061. 66 0.57
12 600970 WL 16, 727, 175. 10 0. 54
13 002118 g% N4 16, 381, 320. 73 0.53
14 000778 B 13,037, 284. 66 0. 42
15 600585 HEIZ K e 12, 606, 159. 21 0.41
16 600009 L 11,995, 872. 74 0. 39
17 002024 I T AR 8, 781, 755. 18 0.28
18 000157 WG R 8, 564, 000. 00 0.28
19 300190 il 8,274, 125. 64 0.27
20 600016 PAERRAT 6, 529, 553. 25 0.21

VE: AT S A B S A A AT A afe LLSAS B ) 3R A1,
A EARAL 5
7.4.3 TNBERIEA B SE BRI ON B A

Hifr. NG
SENBEEERT A (AL i 3, 358, 407, 801. 95
SEHUBEEE RN (AT ) i 659, 270, 649. 47

T AT CRNBER A ORA) BA7 S BRI ORis) &
B B SEAL i (R e LS A K ) A, AN EEANSGAL By B

7.5 FIRIEFFEF O RIGEF R A

SHRERA: NS
| B9 | U7 il | APIINIE] s

38



ERES

HuaAnFunds e TH O SRS T S5 9 3 4 2001 45 4 AR 4
tefol (%)
X g7 - -
2 JAT B4 148, 870, 000. 00 4. 81
3 Sz - -
o BWORME SRl - -
4 A AizF 1,053. 70 0. 00
5 A S Rl - -
6 B i - -
7 A A5t 138, 799. 10 0. 00
8 HAth - -
9 Al 149, 009, 852. 80 4.81
7.6 HARIEA RMHE G FEE T S E EL R /AN EER BIRT LR AR v B A
SRURAL. ARG
B S s
Fg | figEeg fiizr x| im0 NS E P L
% (%)
1 1101023 11 Y5 23 1, 000, 000 99, 250, 000. 00 3.21
2 1101025 11 55 25 500, 000 49, 620, 000. 00 1. 60
3 110016 JHHE Ao 1,210 138, 799. 10 0. 00
4 122939 09 # 2ot 10 1, 053. 70 0. 00

7.7 FRIEA RE S ST E ) RN BT R SRR SR B

gk

A AR IR ARFFAT 087 SCHFUE TS

7.8 FAARIEA SOYHE b B S B 3 E L R NER A B A48 BUIE B B 4

AT AR IR AR FFAT B .

7.9 BHRHAEWSEME

7.9.1 2011 4F 5 J] 27 H, TORBWCEH EER S8 AT BUb§ kg 15).
ARG P S ) SRR T R S AR DGR Bk . R I, SRR
WA IS SR A 0, A AR A g ol i
RN B AT AT

A1 44 HAUEZR 1) AAT AR BAT 1

39




ERES

HuaAnFunds

LT A BB IR S B R < 2011 P4 AR T

7.9.2 ARG TR BEEH, ARG Pl es

JEZ AN IBESS o
7.9. 3 IR H A IBE = Fa K

AR E I ISR

Az NRMoc

v
Jdn

K

SRl

A7 H PRIE

I SCIE R K

22,993, 850. 58

IS IBEA

IR S

955, 502. 87

IS FH

317,467. 47

FoAt B HGER

T

HiAib

Nokl ool NN Nopl Roa i *SN) RUCH B\GR N

ait

24, 266, 820. 92

7.9. 4 HIRFFH KA T H B Al #8557 I 4

ARSI AR IR AR AT AT 5 YT e 4 (507

7.9.5 BRI SR P A AEBUE 3 FR1F 0L I
NI G AR IR 44 B2 HR AN AR 32 R DL o

8 EEMIFAANEE

8.1 WIRESMBHFEANSBEFEANGH

AL Ay

P NG
BN | Pt R R N
P | g — o
(") l L I ok N e T
‘ L ) Lt
39, 704 77,904. 46 | 557, 563, 619. 09 18.03% | 2, 535, 54, 966. 91 81.97%
8.2 MRS A ML A B A TGRS R
i P R (D T B R
RN N 0
AT 4 1, 684, 462. 55 0. 05%

40




ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

9  JIBAEE&HHEI

BT s Ay

HeHRAESE (201144 A 22 H) #t

JO 4,119, 090, 620. 47
G S

A R A% d 1 4
%éipiﬂaiéﬁwmﬁﬂigé 5. 042, 104, 69
Al
Wil AR HES RS RS
. N 1,031,014, 139. 16
Py A EIEAY i
HeEFAEMHERIREG AL SRk B
DBy E
AR 3 A R 3 4 070 %0 L A 3,093, 118, 586. 00

TE: B FH A B e N BT BT 5 e 48 L

10 FEARFHER

10.1 EEHBFRFEARZRIK

ANt A TE R A R 2 R

10.2 EEEHEAN. ZEHEANLIIESTHETTHNERAFLRS)

1. AR ERANERANFLZWT: T

2 AFEEIEE NN LTI FE M T E R NER T

D AEEEIEEA 2011 42 2 J 9 HRAm A, b E@EREITHRE,
S FT = 0 R BT R IR SR S A (R AR, HATER SRS
O ERIE I S s AZ A E GIEMEVFR] (2011) 115 5. s B v i v [ g e AR
AT BB IS5 2 BN

2) AEEFEE N 2011 4F 1 1] 31 HARATAE s S0, RS2 b B i
(s ang =91 - gt Tl SES A

10.3 BEREEEHEN. ZeWr™. EewELEHFA

WEHIN T AL SRR S VR R AR S BT
W RARFEE I P RV o

41



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

10. 4 FEEHTTHRMEHI K

ANt 0 A o < IR SRS 1) 5%

10. 5 3R &30 A BUE S THIM ST AT R 60

AN YT PN AR < R SO e v U ) S VI 55

10.6 FHEAN. HEAKESAEEANAZEERLTNEER

A IR BN U NSO 8 BN 5 52 R A A Y 5515 Do

10. 7 EMAUEHF AR Z BT A RE R

10. 7. 1 20 FIESF 24 B 32 57 B Ui AT B SR B3R A & >AT 1
SHERAL: NIRRT

224 ) NS AT %5 v 0 4
< 5 Y g
> 7‘; e e JLEE 7Y Na:
AN ELY %71: s % 2k 4 o BE HVE
Hlw LISE ] bl
11 B

B AR 27 PR 54T A A 1| 1,126,884, 964.05 28.05% | 957, 849. 85 28. 58% -
FRUET A B A w] 1 925, 677, 157. 51 23.04% | 752, 114.38 22. 44% -
IR TR R ST A A 1 724, 193, 646. 76 18.03% | 615, 564. 06 18. 37% -
R IESE A PR DT LA H] 1 596, 380, 838. 03 14.84% | 484, 560. 78 14. 46% -
AR UE S B DEAE A ] 1 368, 418, 101. 32 9.17% | 313, 156. 78 9. 34% -
[ 23 B 22l 25 A A PR A ) 1 144, 998, 130. 27 3.61% | 117,811.37 3. 52% -
SV AE 5 B A PR 2 ] 1 98, 889, 624. 00 2. 46% 84, 056. 03 2.51% -
R T [EIE 25 40 A5 PR A 1 32, 235, 989. 48 0. 80% 26, 191. 82 0. 78% -
GRS IR TR A ] 1 - - - - -
TSRS R AT ] 1 - - - - -
TEUESE A PR A 1 - - - - -
KALAEZH A A PR A ] 1 - - - - -
RS A A PR 2w 1 - - - - -
J RS BT IR 1 - - i} i} 3
VA UIE 7 7 A PR 1 B B - - -
W B A IR ST A A 1 B B B B B

42




ERES

HuaAnFunds 2 T2 Y ISR S8 0 2000 4 4R SR
G UE S A A R ) 1 - - - _
[ 47 PRS2 71 1 - R - -
e 27 R DA A ] 1 - - - _
R 2 5 PR ) 1 - - _ -
HE RS A R AR A ] 1 - - - _
o ] [ s < il A PR 22 ] 1 - - - _
HZRUEZF A A PR 2 W) 1 - - - _
AR FE PR Uk 25 AT R ST A 1 - - - _
S 25 47 B4 7 1 - - _ -
TTAIETF A PR DT AT 24 1 - - - _
RRAETFA PR DA 1 - - - _

10. 7. 2 F M FHIESF A 7 38 5 T AT AL ISR 5 % BB 0L
SHUERAL: NIRRT

iAo [B M ~E 5 BUOIFAL %)

w4

P! o AL

75 1 A4 PR o i 1k o (IR | A | UERK
e I I I

OIER7] i LA A

S]]
B ACUE SR PR SRR H - - | 6,281, 100, 000. 00 | 41.57% - -
FEURAE S5 Iy A7 R A ) - - - - - -
IFS A PR TAT A 143, 954.90 | 99. 25% | 1, 727, 700, 000. 00 | 11. 44% - -
HLE A FR ST A # - - - - - -
IR UFEZR A B 54T A ) - - | 3,600, 000, 000. 00 | 23. 83% - -
FE 2 22Uk 27 A A B A ) - - - - - -
POMVAETF A A R 2w 1,087.85 | 0.75% | 3,500,000, 000. 00 | 23. 17% - -

e A - - - - - -

LA IR SR A - - - - - -

FEFRUETF A PR ST 7] - - - - - -

A UETE A R A - - - - - -

KATUEZF Bt H PR A 7 - - - - - -

FH R UESR AR AT B2 ] - - - - - -

7 RAUETFIRARAT IR 22 7] - - - - - -

IR UETF IRARAT IR 22 7 - - - - - -

W B UER A PR ST AE 2 ] - - - - - _

HAEIESR B A R A 7 - - - - - -

43



ERES

HuaAnFunds T2 SR S5 BV M 4 2001 4R 4R R 2

A UE AT IR SUE A T - - - - _

FEEUE AT BRDTE A 7 - - - - _

Hh R AR I3 B A1 PR A W) - - - - -

HAE BRI AT IR SR A T - - - - -

H ] o < Rl AT PR 24 W) - - - - _

HEJRUES I 47 LA ) - - - N

R B E 2 T B AR 7 - - . N

WIVHIE 2547 PR AT 26 7 - - B} I

JITBRIEZF AT R st AE A W - - - - -

RNAUEZFAT R vt AE A T - - - - -

W L AREEG AL S 5 R A BRI Rt ik G . AR A LI B SR AR
TP AL PR W B R IR B A AL S T
2. AR, AL 2 LA BRI B I . R i LI IR SR B
IR IS LR R I A I P B IR R AR AT ) Tt h
PrHAZ S e
RIMUEZFA R STAE R TRV 5 0 1A
WARUESF A BRDTE A 7] A 5 0 14
B ACUEZAT R vt AR 2w BiEAS 5 50 14
BALAZ S TG s
3. ZFH T AT Oy HOCIE FEbRE:

B AN SUEFIEIF 2 E NI, A S AL il I7 RSt &
WY, EFARUEDN -

(1) WA B, ™, B Mepg s, JfFaemi ik aiattm i
TR R

(2) BT s, A WE RN T IR D1, BERE T X AL 4
b 55t £, PRk TR (TR T M A 4 T P 555

(3) AT RIRUERL, Reg BN HES) 27055 A1, S R BRIEHi 3)
BRI, W FEEBT L2

(4) FARAT AT AT AR st (K Rb S AE % 18

4. FFH T A POTIERRE .

44




ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

(1) XAE Ty B Ie ik 77 i IR 255 IR 45 1EA T DPAG

P9 R Jee s B G L W8 30/ T s 23 ol 2 SR AL ZRAR OGN B ikl E iR <2 )
SROCIEPEARUERN (F5 R ARG VPN D, IR AS 5y B 1 95 f R4S T AN 25
S AT VEAR o

(2) T CHTHYAS S o0 i %)

BIF R 0 8 P 0 3508/ T 3 R X S8 16 58 B B TG 1 (R 454 VT Ak 45
R, PRI IT, S CHrifac Sy oc gz R, HUEEAL S 5
TGy D5 R R E AT o 3R

(3) fEAL Sy HLoC 44 BAPRAT 73 i s e PR At

O3 W) 43 R BN SR R B G P B / T R AL W (T 28 B 1
TCHIEHAZR) S ISR i sr B VA I &5 AT W A%, 22l s W

CONINIEE JSSURSIEIR=ON

SEHNGHEPERIR T CGIEFFAS H SICHLA M), IRl 154

o0

s

Ao

10. 8 HAhE K HH

o A PRSI A | SRR
I CLIFESAD)
X PSR SRS | GESRIHRD o |0
AL 02335 (o IR )
554 v
2 CEMFUEZFRD |
e TV B SRS SO | GBI | oo
SRR A (o FRE 54
s % ]
3 CEMFUEZFRD |
X PRI RSP R A A0 | GERNAD « |0 o
TR AR BB 2 35 (o FRE 54
s % ]
4 CEMFUEZFROD |
K TSI CE R SR R BE | GERMRD |,
SRR A (o FRE 54
s % ]
5| R TR A LA NI | R |,
BRAE AL A GERIH)

45




ERES

HuaAnFunds Mg T2 R SRR UE S5 P 3 4 2011 AE RS
(P )
525 7
5 I A -
KT MRS | CGERN . |
o BRI 0 2 (o ERE 2R
525 7
7 PR |
AR TR R | GRS L |
SRR LI A (o [ 264
4 7
8 PR |
AR TR R | G |
SRR LI A (o [ 264
/4 7
O | a7 3 R R T 4 éﬁiﬁﬁ?”
GPHCL 0 OB, B, sl | o P | 2011-05-25
FHEE) g A% N
BN ) 9 iy
10 | b g e B S U B M §£§£§§%
TR 6 R ERAT A PR 2 ] W 4R He (h iiE#Tw 2011-05-30
T S 201 1 24 2 BNt
TR e T I
e B AT I 4 B i ) A éigﬁﬁﬁ%
1, ERT, TR Gk | (B S a011-05-30
R 3 A B A |
A 2
2 | BRI AR A e S | (L.
P ISR M 4 R L L GRATIE | GBS |
IR AL ED s A | P RS
T s 5 71
13| 9B IO A R e S | (R
I OB TR A R | SN [
O 4 20 B S R A | o R )
O e AL B 2 4 7
14 BRI
T TR RS S | GEBIHD L |
b T AT IR A | (R )
25 7
19 e e A
J/JEi;E%EﬁWE HI I 58 b A 28 (b Ry | 2011705731
b B2 7
6 | AR R A S B e 5 | ( AR . | 201105 31

46




ERES

HuaAnFunds Mg T2 R SRR UE S5 P 3 4 2011 AE RS
INASTEARAT & W15 R W e A B 0 | GIFE IR
ARAT R TAURAT O R AL BOE S | (P TSR
[y 8 25 B ] o
T | e 71 o o o R S R W I e éigﬁﬁﬁ”
4 HA ‘E\ P \% i > A) . .
ﬁﬁwﬁﬁwﬁ$me&m&% (e[RRI ) 2011-05-31
A B4 7] i
18 | BT R R R G R S | ( FIEER)
IXOARAT LTSS SRR | G |,
SO A 0 W R AR BOE S | (P ERESR)
(1) 3 75 B2 7] 9
U9 e e o O R 5 5 6 iiggﬁﬁ”
G “HEEARIT-FHE 420117 EHR s 12011-06-08
presa sy ([ E 240
i A ol 2 7 Y 3
200 | St e T o R T 3 iiggﬁﬁ”
G5 N AN B ARAT IR H R A «tﬁiﬁyﬁiﬁ;) 2011-06-10
5 R VLR \/\%: ) -
F) 4 B AR U B 1 AT
01 | LT AR BRSSP E TR | (RESR) -
HUTIEG A WA 20 LB JE | GERIHID |0 o
G 5 S R R 25 F W B AR B | (P TR
AN B ) 9 5
22| e e AT W A HE T H 4 §£§£§§%
2 INAT AT M FARAT . FHURIT (2 TEZ;> 2011-06-30
4 B B A B VE BN R A ) ’
a4 F B AR R BN 1 g
23 CEHFIFZRAR0)
KT WK AT IO A 5 B FF | IS |
e IRl (b EES4R)
B 7 B 3

Vs AU R FA CAE IR RS R CEIUESR R GIEZRI ).
EEZFR ) FA &) Mk www, huaan. com. cn _EHEER .

11 HEXMHFHEHF

11.1 FEXHEX

I (M2 T2 ISR R TR P Bt HE 4 5 [R)D)
2 (LT T U SR TR SR B0 R H S U ] )

47



ERES

HuaAnFunds LT A BB IR S B R < 2011 P4 AR T

v (LT T R S R I BB R AR PO

~ AR 2 At v e 2 e 2 T 2 U SR R IR B B8 k< B ST K S
v AR YT P AE R I S 2 i SRR A T I R K 45 T 75 S
VR B S BRI BN A W] R

v AT LSS SRS HEPEATE A

v AR L BT IR ) TR R el 25 U

O 3 O O v» W

11. 2 f7h S

W H AN ST NN RGP, I 88T 58 BN K M o

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

11. 3 AR

BBt Al GOR AL BN FLIBC I sl A B, B MU T P 2 < BN i
SAEE NI INA G P G 9 23

g ReBEARAH
—O—#/)\AZ=1H

48



