ERES

HuaAnFunds 4B AT A B I U Y5 3 O G 2011 4 P4

R ITW RS = AR R ES
2011 S FEEFRE
2011 £ 6 H 30 H

EEEHEN: PRESEHARAF
EEFREN: PRBETRMOARA A
wEXHAY: —O—F/\HAZ+NIH



ERES

HuaAnFunds R AT R B I TS AR S B 36 4 2010 AR RS
$1EERRIKEZR
1.1 EEER

oM AN EF S EHEAUEARE Frilil BB EOC . R
R ER G, TR A LS . R R S B AR A ) SO AT . A
ARG O =02 DL EAMS E RS TR E, TR EREKES K

FEEATE NP ERAT IR A TR A AR AL S A e, T 2011 48 25
HE T ARG P Fakn . - EEI. FANES SO M52k #%
HEWGENE, REEENEAAAEEBOCIE. 3R SRR B T RSt

S4B BN ARV LAURSEAE H - SR o7 1 JsU ) BURD s R 4 8 7, (HAER
WG — 2 FA) .

HEEMR G IFARE IR R IN . $OBH XS, B E EAE s vh i
A T4 58] 15 A R 4 ) U I 1 B LR

ARG I 55 R AR L L

AEA 201141 A1 HiEE 6 A 30 Hiks



ERES

HuaAnFunds AT B B ST R B S 4 2010 4R P AR TR A
1.2 B

§1 BRI dl = 15RO 1
1.1 BRSO 1
2 B S 41 TR 4
2.1 FEGEFEATEII .ottt 4
2.2 BTt T R L 2 FU OO 4
2.3 B = LN B S o T = N 4
2.4 B JEBER TT 3R et 5
2.5 B < TP 5
3 B A = i B R (= s RO 5
3.1 B e I 17 I = TSR 5
3.2 FEBIMEZRIM oottt 6
4 S NG RO 7
4.1 B = L NG S e 2 L 10 OO 7
4.2 BB AHR B AR IE S IBME IS T DI UL o 9
4.3 B EAXT R HHN AAE DP R DT B TUEIH v 9
4.4 BB 1 PR A I B SRS AL BRI UEIH oo 9
4.5 RN AT W ATV ER T EE R e, 10
4.6 B BN 1 PR S Al (A P 2 S I v 10
4.7 B BN A 1 P SR A TR LI BEIH oo 12
5 Lo =G 1= SRR 12
5.1 WA AR FE S FCE NI SIS TE LT oo 12
5.2 FEAE AR I A A KL B 4 BB AR T A5 « AV R 20 e 5515 L IR

] 13

5.3 FEE AR A AR BEAR v U 5515 E A N AR I LS HERIR S8 B R R 13
6 R S e i e G 25 2 ) LU 13
6.1 LA/ <SRRI 13
6.2 3 TR 14
6.3 FTABARGE (FEGIFE) AZBIZR et 16
6. 4 = OO 17
7 7 AL R~ SO 31
7.1 L R ol g k£ e = 4/ DO 31
7.2 b RE N A e 11 s a2 TR 31
7.3 AR 2N Fo A o e 08 7 1 O A DN P B T AT TR S B DS A 32
7.4 E I i R0 =y NG 0 OO ST 34
7.5 b E (/e i S T K2 Y K s 5 A R R 36
7.6 IR T2 A A o 28 08 = 1 LU /N HEA AT A s B AN e 36
7.7 AR A Fo A o e 8 7 1 U A /IR 24 TR BT A 58 7 SRR S L B W4T ... 36
7.8 IR A A o 2808 = 1 U /N HE A IR AT A BGER A e 37
7.9 E i AL R e /e OO 37
8 e b o SN =1 s TR 37
8.1 IR FE S EFA N BT ANLEF (oo 37
8.2 AT G HE MO B A TF I IE LT DL oo, 38
9 DA G N o A s OO 38



ERES

HuaAnFunds AT B B ST R B S 4 2010 4R P AR TR A
10 L R L1 = OO 38
10. 1 FEEAREIIFAT A TET T oottt 38
10.2  JEEEFIA. EEILE AL TIRESIEE T TIFERANF LD 38
10. 3 WNIEEE RN e TS TRV IURTA oo 38
10,4 BFEGPEETEIEIRIIIES oottt 39
10.5 N T g Lo o I R T 39
10. 6 BRSSO BN D2 ARE AT AL T oo 39
10. 7 B 1SR Rk /= Vol 7 B By oL £ B S S [ 4 /T 39
ORI = 0 N iy N X L OO 41
11 S Y L& 55RO 44
11.1 SV L& 5O 44
J R g L TP 44
I R T 1 5 s VTP 44



ERES

HuaAnFunds

AT B B IR S 3 B < 2011 AR P48 AR T

2.1 FGHARBI

2 HEFAH

B4 4R AT A B I SR IR R T A 4
KL TRIRR oA e Bl ik 5
Fodr BN 040016
AT 040016
iz 7 RLRITT IR
Fea R AR H 20104E5 11 H
A SLIUN Mg B 4 AT PR W)
REREA o AR AT A A1 PR 2 ]
T SR e < 0 A0S A 788, 828, 433. 0217}
B Al A7 223 ANSE 1]

2.2 EeRiiH

BB H AR

AN GV E AR AT R S AR, TSR AT kA e
B AR e Sk AN AT R A A B
R B SR AT HE 58, SRIBOB A o, SEBLE B B8 [
LSS

ARHE R R A L A A R i AR S A T
IPRCE, M ALS, IR SRR PR A T

0% TR X S PR AT

- Bl BT RO R TSRS 3F, (R A
B

: 80% X YR 300F5 % 25 3% 4 20% X o 4 g V)

b 25 L B v PIR30045 E i 7 % H [E i 2 IR FON 3

?F\/
Sy

IR A 2 R A

ARHEAR 0 A I G, FE G 0 XU B TOYI R A1 v T
REMIES . SRS Ml iEE, 8 TR
B R e AU+ B e A R i A

2.3 EEEFHEAMESIEEA

i H

HELEAN




ERES

HuaAnFunds AT B R S ARUE S P 3 4 2011 AE - RS
41 iR e J 4 8 PR AT PR A Hh R AT A PR 2 ]
N 4 MED M
{5 BB 85 00 57 — 5 - ~
B % 3T 021-38969999 010-66594855
A B 7 BB 4R fengying@huaan. com. cn | tgxxpl@bank—of—china. com
R SS Hl 4008850099 95566
L H 021-68863414 010-66594942
S T AR 360 5 | bRV T T R 1
B b bR oK E 38 1 551
IR RS 360 5 | db R TIRIX BTN R 1
I HhE B L E BR oK E 2 B 37 52
M. 38tk
IS 38 i 200120 100818
FEREAN 25 L

2.4 FR#FFEFA

AN 0 58 1A SRR IR 4R A4

i

FEUEZR . EHHIEZRR . IR R

RGP IR IE SO

BN Rl

www. huaan. com. cn

G AR AR T A B A

URETIV A< FE % 360 5B bRk B oK 38 B

2.5 FAAEIRTER

i H

K

IrA ML

ALY e i

EEAWRAA

T AR EI M 360 5ET L
EFrRE 2 B, 37 B, 38 k%

3 EEMFERMEEFERI

3.1 ERKWHIMY GBI

i) L VAR NEMI W

3. 1.1 HAIR$EATatn

WER (201141 H1HZE 2011466 A 30 H)

AW L SEPI 2 ~44, 699, 168. 86
AR -63, 571, 918. 45
TIACT- 341 5 4 40y B 391 ) 3] -0. 0795
A AT Y H B A 2 ~7.29%
AT S A BB AR ~7.50%




ERES

HuaAnFunds AT B S S B 4 2001 4P 4 B4R A%

3. 1.2 BIRBIREMIEN WEHIE (2011 5% 6 H 30 H)

R AT 53 A 46, 421, 289. 70
HIR m k93 P S 4 0y A0 ] 0. 0588
L N S A S eI 835, 249, 722. 72
BT A B EL 1. 0588
3.1.3 Bir#iRIgts WA HIR (2011 4E 6 H 30 H)

TG BRI FHE I R 5. 88%

T 1 P SHR A EIGFAT NINWEAZ 5 2k e K 45 2058 - (9l -
b A 2 5 I TG < 1 PR B[] Y L 28R P 30 % 2l L SR e #2550,
AN G IEEN TN GV S o (N TR 1 S

2+ AWC s HU A FiE AL AR BN« Bestliead

FABN (AERA R

IrEAR M) FHERAH I LR RSB, A  AY] 2 sl on B A 22

SEHEAE S A -

3~ WIARRT {23 HC AR SR A B 7 R A5 Hh R 23 BE A 5 R 2 BE A HH 2
SCHLER 7 IR UREL CHIIRRAT, A S AERD .

3.2 EEHERI

3. 2. 1 ZG Al (e 5 1 5 K 05 [R] 3910 45t b ek v i % ) LA

N N 2554
ayag | IR | SR %\{,;W;f
i B iﬁ%ﬁ) priB ISy T e = %ﬁ@% O @—®
K- 3% N %k
ViF=0) ESE)
@
HE—1TH 2. 84% 1. 03% 1. 28% 0. 96% 1. 56% 0.07%
HEEANAH| -4.17% 1.07% —4. 55% 0. 88% 0. 38% 0. 19%
HENNH]| -7.50% 1. 25% -2. 24% 0. 99% -5. 26% 0. 26%
U e 6. 55% 1. 29% 14. 36% 1. 12% ~7.81% 0.17%
F T
iig;jﬁﬁE‘L 5. 88% 1.21% 4. 54% 1. 19% 1. 34% 0. 02%
S
e ARIESMSELEIEAE . P 300 F8EI 35 % X 80% -+ HH [E fii 25 s e %
I 7 % X 20%

RIEIEE BRI : AFELHT T HA RIFmsh it &m T, wRsE N
WAL RN T RAT LIRSS 597 Tl TH. %30S . BOIE & A EE
W2 VPR S BRI A Sl T H . RS IS %~ I LU BYE [ 60%~
95%; fiigF BUIE. - CFRIESR B8 Mg TR A KUES: W WL a4
PR B HA Sl TR SR SR A B 5~40%, HrPBGEBYE F R4
FEEE I L BE Y 0~3%, B4 UL BT HAE 14 LA I BUN i AME T 254
PP HHEIT) 5%,

HZE 2011 4F 6 H 30 H, AIEEWEET ™ NIV = HEN 82.61%; fiidF
St ] R I S R P G S A A PRI 5. 35%; BUIE R Eil o 05 IL4ak %3
W H AE 42 DU I BURF 5 T 4 98 P71l I 13, 92%. IR & I P00 E i 445
BREAERFIE .




ERES

HuaAnFunds Mg ATV RS BN IR EERNE S P e 4 2010 4F 4R 4R

3.2.2 AEESFAMURES R HHEN KD RIS RS
B R A LB
LA R BB R T R I 4
DYB0 SR VT (Y 3 5 b St LU AR R HE I 2 8 )7 S S L
(2010 4F 5 H 11 H% 2011456 H 30 H)

20000 % -

15.00%

10000 %

5.00%

0.00% b

u 1 |
-5.00% .

-10000%

|—#=AlRalE — EasiE]
T MR (AT SRR U A B G B H) e, AREE G
SIANEERL 6 N o EAIRT A, ARG BTG UG OAF &3 & [F 20
TSy RSB P ERBHEEL BB RBIA L

4.1 HeBEARZESLERBI

4.1.1 BRSEHANLHEHREENER

Moz B4 PR AT IR W) 28 v R IE B £ 0 M 452 (1998120 5 SCHHk#fE T~ 1998
06 HAL, EE N IS AR Z —, A 15 LT AR, AFE
AT I KW SR 2 X . HETI A Bl CRED B ], B
BREFCABR AT i TR (BEFD FTBR AR iy b vt e B A bR
28R 2R A e B A B A AT PR A ]

A 2011 4R 6 J1 30 H, ARt FIVE B T 25 B e 2 iiidt b 2
BRI R IS, B ORA . e A B aRies. Ewi e w



ERES

HuaAnFunds AT B B IR S 3 B < 2011 AR P48 AR T

P

Hlm

>

v SRR B IR A % BAF 180ETF. FiF 180ETF Bkt 4. e Fl
LN RIS SSRGS . L ORISR . e

F

Wi fiire . s A REREG . Bl hor. AR siss. few b
UEJESk BTF. _EAEJesk BTF Witk Tt R EBEE . e Rl i e %
el e itk P EBRICE . SR ISR . R Kb AT R SR AR
22 FUTIA e, BHBH IABIA R 755, 14 AL NRTT,

4.1.2 BEZM (RESELEPH) RESLHEHHERFE N

EREEREEEH | ik

w4 | % CHhEE) PR Ml .
EIRE | BEH | R

A | ARKE4r | 2010-05-11 - 18 4F | 02201, 18 Filde. IeldT

I < ML NEZ 7 o AT 22 808 B A

Zia %%ﬁAi&ﬁﬁﬁWﬂ%z

e A E B AR; g
%@“ﬁﬁ@ﬂiﬁnﬁﬁﬁﬁ
PFIT 51 YR 8 r =4 4
%ﬂé%ﬁﬁlmw ﬁ%ﬁ@

WA RS WE TR K
%%%ﬁ%@ﬂiﬁ%ﬁﬁﬁ\
PEOITER a2 . 2006 4F 6 J
21E§mmﬂﬁmﬁz7aﬁw*
MRS, 2007 4F
5 H 12 H% 2008 4F 5 H 17 HIH
AT AR S A S AR UE R $
PRI, 2008 4F 6
FIMANE I AA, T
2008 4 10 JJ 11 H % 2010 4F 4
H 21 HAEAE 2 A E A 5
BIA R G2, 2009 426 H
25 HEHAR A2 rh /NS K I S
L MREE 4P, 2010 45 i
[ AT AL S e 2 1

1o BEAC IR H AT AR FE 3R A "R e 2 H o

ZJE%M%WQX%Mﬁﬂm%«E%%M%AE%%%@%%»%m%

E o




ERES

HuaAnFunds R AT R B I TS AR S B 36 4 2010 AR RS

4.2 FEANRE YA ARE SN TE BRI

AR, ARG B MY AT IR HNE M (R AT Ib A sl B
UEZF R I E ) (AN SRR B TR B Lt 5 U W 45D 25
A RIE SRS RIE , AG WSAE L SRR 7 i 7 BEA 38 R < 98 7™
FEFSTH B RT3 T, kO i A AR B 28, AFAEEIAIE iR i
AT HEE A R A I TE .

4.3 FEANRE YN AP 5 FOLHI L T

4.3.1 AP HHERPAT BN

N AR G AR E B K X R UE TR BT A S (R 55, AN
(5 Gy i >V AE Gy A BRI AT A L

XTINAL S, Al (G5 NVA o BB INE-AE S 55 ) e A A4k
Eo R E I L i R 1 it 7 N o8 W1 1K /07 RN 7 7 W = L B L
CRETA T ANTRIE G )™ [R] 1A SR SE ]k SR o8 ATl A by R AT AT LU 3 A
SRR Ty o AN, NS AP Tia R, RIS

XFIANE Sy, A RIIE (A2 5y 8V A8 5 B BRIMNA-ARAT AL 55 ) LR (O
G (kD Z5FBARN S RENE S B IE) S RO BTG, BT RO
Kaf, RIS H AR

K] LSRG BT S SO0 2 K A A B I e 8¢, 209 - MR
RS 28wl BN R B BR 15 I B ARl ot R 22 5 70 BRSO IR o R 22 57 LA
LA TR o) i 1] ) A2 5 (A Sy W 2233847 3 #T

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

ARG NG E RIME, 0N B 5 AT & KU AR R 1 2 4o

4.3.3 RELHIT HHIT U

AR B ML AL D) o

B

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

4. 4.1 HEH AR SR RIEIZ /S



ERES

HuaAnFunds AT B B IR S 3 B < 2011 AR P48 AR T

AAELOK, REDEMKESZETE, 6 HIEH] 6. A% /KT, 7S B S 14 8¢
PR MRRS R BOR, TR, Mk . A LiFgits
B, FAER) A BT U IR R AL, (2 T R AH e KR KR . — R,
JESPEAT MDA I Bk, B 24 AR EEOR S N T AR BRI R, A4
FEBE 2 A5 B AR E AR R o BLARTRATIXF I 24 S g K 2 ) 0% ) I
T AT, (HP™ B T RN SGER I S IERA TG T T
PE MR, AT ORI B SR RS o (R R i
TREMERGIFONH S ELRAC A, AR E T 6 HBATHE SO
W Sy, ERRNCRAE SR NG, FEBl ST oG tH AR AR A2 4k

4. 4. 2 WEHNES NSRRI

B 2011 426 J 30 H, ARIEEMEAER 1. 0588 Jo, ARG
=T, 50%, [FAIHANY Gt LR 2 2 -2, 24%.

4.5 BENIEWEI . 7 TH RATWESK G ERE

AEELK, AT T TR 42 B, eI KR 2P i E 2
55 . M6 FOrs kA KE, =FF R REAESS . M BE RS
A DoA™ DR, (RN B IR 25 (1R G AN A, rh [ 2057 WA Py
JAZ% o BATIN N A UE TR T8 (1 A H5os Bk A SR PR [T LA A P ORI
JERARERE o I RASRORKE PR P TI BE, UEZF T e LA @ APEAT I, T s
2 UK 8] 5235 1 2, JA T RTE BRI = 2 b ORL S B AP EAR e 145
B0 R, WIRBUSR A MGG 3D s 0] B B 05t 7™ B e, s i
U LB BOPE S s AT U e R ) P SR A Tl ok HE IR B BB, v ot
20 U SR (AP 3R E SR K o T34b, BATPRE R EE TS Lo 20 20 5 BN B T KF
B R AT A BEOR 35 WUSE B % A =], Sl G AT E A KR AT 7 740
BT 2 7] o

4.6 EE AR E P A RS M ER PSS U

1. A {EBOR KR4
T

10



ERES

HuaAnFunds AT B B IR S 3 B < 2011 AR P48 AR T

2+ A BB H R AR R B 48 B8 7 9B A 4 S0 28 )5

o

3. ARZ HAMERMES T RN GHRTT 7 Ty VAT R AR TR
JIISEG U

(1) 2wl Jii

WA R Ay, AR AEFE: E R SRR

MR RS EH, BB EE ., S TR aEH, HeBEiNnan
SRR TN G

TR S UEZFAATHU A A T ™ BRSSO SRR I, St
DA R SR 0E AR E A M RE L« AN R S Al B A SRR L | 1 K
FIBIAGAE T30 B0 A UETF IR 22 SRR R IR R TR (K 592 BLRCR 5k
XA UL A R A L5 K e B ARA T ATV T

RN SNV AT RE ) S AR 3

WA, TRV BAIL, WAE BRI BRI K B PR A
") AR, BEASR 2L PIAT IR WA 88 e SR 1A 2 mIWE SO R s ST
g W T Fe 2t QIR G R B, BUEHR 2 R P . He2k
RIBER A2 B, b G A IR A m B BT

PRRESE A, WP D, 24 AERERN AR R . AT G E bRk v
FEFEIA A PR F A BRI NG C AR P L & V8 BEAR MR IE SR B 15 4
iR El /NIRRT S B SN i ke TR 187/ 82 NPT 59 SHEI PSS 28 IR AR p Y/ IB i
AR, PUER LGS BAT PR A = fLE .

Kiw, HRREMLBAEH, Tt SR RMGIESR . Rilg Ay EE SRt
GO NFHIEZFIE ST AT, 2000 4 2 A LI GEHARATR, fEREIIT
RN AL TATIAI T, DA 2 8l R s e B R 5 e e B L RS A R AT A
Z3E 1

T, FE G A, BT S AE R ERAT O e N R L
Ao TAE. 2004 5 8 HIMARZILGE AR AR, AR s i e st
28, RIS E M. LB F G2 B [T R i s 4
B,

11



ERES

HuaAnFunds Mg ATV RS BN IR EERNE S P e 4 2010 4F 4R 4R

V2 Z, el TRBEAH, Mt OQF (HbrfeE Sa LRI . B
JIRUE S5 R L K2 22 5 A B 2 e 1 i At 3t N el TR T4, 2005 4100
N FEE A RA R, BAEUTUR R SR /AT, BT e A
BaEFR . e 1AE 180BTF &A% LAF 180ETF Bk, f4e iF Jusk ETF Flfg 2
FAF RSk ETF BB S 4, SR TRSEAEE,

Ak, LB m g, TR AL, Mg, CPA HhEEM4A T
St AR 2 o R 2R R THI 45 T AR, 2004 4F 11 A4
SEMHAMWAT, WAEMSZEMELAE. AR ERESE, WEHERESIEE
JtZs i

(2) FEEWAT

FEE AT AR A ISR AT A S B S I S AL AT, JF AU A
28R I A E BOR AR T .

(3) £xibImgiss

SRR | B S S BE 2 P L A A AR S

4, BB MZS H5EpE G R

RIEEMEES LA S HEE .

5. Z 5AMEIRER S 5 Z AR AT AR 5 R & b

Z S IRFR 7 2 ) JCAT A = R 2 58

6. CLAELY AR e AN IR S5 (PR BT 5 P 445 R

T

4.7 BENXFR 3 PR A 20 B OO ) P

AR A HEAT e Rk 23 i

5 FEARE

5.1 MEHAREEHE ANBEMTFEEILH Y

ARG N, HEBRAT A RA R (LUNFR “ARFBE N7 D) ERR AT
FBBER AR U G (LURAR “ASEE” ) MFEE e d, Uiy (iEgz

12



ERES

HuaAnFunds

AT B B IR S 3 B < 2011 AR P48 AR T

PRGN SHAAT RIS He e FAFEE A RME , AEAERR
HREE OB AN AT, SRV ST EAT TN 55

5.2 FEEFARHRE WM AL S BV RN, . RIS

(EE T

AAREIIN, AFTE ARG QUIEZF TR k) R SR HE I %
B RIANFEE PSR AE , R AT G BN BB Is (AT T b S, XAk

G IRV S S O 350 HH DU DU (M 6 F) T DU ki 28 FH O SR 5 THITREAT T
IWHIE R, RAHUAIE S8 B NAFAE R T R B AT AR 28 (1047

5.3 FEANAKLERREPUFERFNEREEL. HHMZBEEARE

.

AR I S5 HRRR S HERDL BERReE O WStk G W55
SR R R TR XU S B FR O RAEAE R N B A L B ALS
e SRR HERAN SR

6

6.1 B=MER

FERMSRTRE CREH )

SV B TR SR SE IR BB A 4
SR H: 2011 4F6 H 30 H

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

BATAEK 6.4.7.1 74,271, 354. 17 78, 555, 948. 64
el 2,493, 361. 28 4,591, 177. 65
A7 B ARIE 4 1, 366, 984. 41 1, 059, 300. 93
AT ooy P gt = 6.4.7.2 734, 656, 670. 53 803, 220, 632. 95
e R 689, 963, 840. 53 758,921, 633. 75
P - -

R BT

44,692, 830. 00

44, 298, 999. 20

13




ERES

HuaAnFunds ATV B ISR S5 9 34 2001 45 4 AR 4
VPSRRI SR - -
R A G il gt = - -
SN IR G it 6.4.7.3 30, 000, 165. 00 -
I ISCUE S5 5K 2,097, 506. 21 .
I IR S 6.4.7. 4 917,342. 71 503, 649. 35
el 360, 757. 80 -
N aEREIAF 294, 649. 75 11, 662, 267. 20
38 S P 5B B - -
HAh 7% = - -
A RSN 846, 458, 791. 86 899, 592, 976. 72
s AR LEER
PR R s 2011 4£ 6 H 30 H 2010 £ 12 A 31 H
it
T K - -
AT Sy ME 4 b fr ot - -
AT A G Rl A7 A5t - -
S [P ) 4o il 0% = - -
I AT UES I 5K - 16, 581, 819. 50
IS AS 8 [P R 7,469, 533. 09 1, 080, 155. 16
VA A BN P 1,007, 939. 30 1,091, 612. 56
AT 2 167, 989. 88 181, 935. 43
AR 5 e 45 9k - -
I A AZ by 9 6.4.7.5 1,675, 028. 75 1,922, 428. 12
AT R o 167, 130. 72 111, 600. 00
Y ASH A JEL - -
A A1 - -
38 908 P 5B A Aot - -
HoAth 47458 6.4.7.6 721, 447. 40 747, 070. 92
U TRE I 11, 209, 069. 14 21,716, 621. 69
F A E AN 2
SO 4 6.4.7.7 788, 828, 433. 02 766,989, 111. 13
>y SINE| 6.4.7.8 46, 421, 289. 70 110, 887, 243. 90
P W s Sl 835, 249, 722. 72 877, 876, 355. 03
BTN BT A F A G T 846, 458, 791. 86 899, 592, 976. 72

e EEUEH 2011 46 H 30 H, FEE040FE 1. 0558 JG, &/ &im

% 788, 828, 433. 02 i1,

6.2 FHEE

LU Abks st

NP HE B I 2R 2 PR HE 4
AR 201141 H 1 HE 201146 H 30 H

14




ERES

HuaAnFunds

AT B B IR S 3 B < 2011 AR P48 AR T

LiEhA

NG

A3

R4 EE AT ELS R

201045 A 11 H (&

Nargl )
i H S 22001111$$16%135;§ SARERE) &
201046 H 30 H
—. A -49, 959, 350. 18 -5, 207, 094. 72
IRIFSY PN 955, 948. 17 4, 852, 474. 66
o AR BN 6.4.7.9 379, 454. 93 435, 052. 70
E SO 497, 738. 84 1,051, 512. 71
BRI R - ~
BN
SEON IR AR 4 il e 78, 754. 40 3, 365, 909. 25
BN
HoAt A BN - -
2. Brmas (FRLL “-7 -32, 638, 317. 30 -1, 034, 274. 13
A1)
o SR 6.4.7.10 -36, 799, 425. 86 -1, 073, 524. 20
A L] - -
fir ol 6.4.7.11 12, 440. 00 342. 57
PP R UF SR - -
(V&
AT H RS - -
JE A 7 6.4.7. 12 4, 148, 668. 56 38, 907. 50
3. A RWEREEE (B ] 6.4.7.13 18, 872, 749. 59 -9, 440, 900. 59
KLL =7 FIEA))
40 SIS (BBl “—7 - -
S
5. HAbUE N (FRLL “=7 ] 6.4.7. 14 595, 768. 54 415, 605. 34
SIHA))
B: —. #H 13, 612, 568. 27 4, 373, 934. 02
L. PSR 6, 486, 837. 97 3, 561, 027. 55
2. B 1,081, 139. 66 593, 504. 61
3. RSB - -
4. o H 6.4.7.15 5,834, 618. 76 161, 719. 12
5. FIESZH - -
Horre Sz H A1 4 fl 7% 7= - -
X
HAth 7% H 6.4.7.16 209, 971. 88 57, 682. 74
=, FREBS (THREH -63, 571, 918. 45 -9, 581, 028. 74
DL “-” 5IHZ))
I DS B - -
VY. A (Tl “—” -63, 571, 918. 45 -9, 581, 028. 74

15




ERES

HuaAnFunds LA TR B IR SR AR 5 5 I 4

&
S
=
il
+
=
e
b
Of

EED | |

6.3 FTAENG (EE&FE LK

Stk AT B R EE R R R 4
AR, 201141 A1 HE 201146 H 30 H

Bfr: ARt
A1
I H 201151 H1 HE 201146 H30H
SEl 4 R4y B AE B ENEE T

— WA A B

‘ 766,989, 111. 13 |  110,887,243.90 | 877, 876, 355. 03
€ =RERIED)

ARSI A
IHE G E AR B A O -|  -63,571,918. 45 -63, 571, 918. 45
AR

= AR IR S
77 I A E AR B
e G fEmALL <=7
D

21, 839, 321. 89 —894, 035. 75 20, 945, 286. 14

Horp, 1. R4y 455, 410, 272. 29 50, 138, 560. 09 505, 548, 832. 38

2. Fe4r 0] 2Kk -433, 570, 950. 40 -51, 032, 595. 84 | -484, 603, 546. 24

DU A 309 17 i < 03 BT
A7 Ny BE AN 7 2R 1
I HEAR B)) G ELRL
ADUL = S

H 2%
oo WURPIAHEBE | g5 808 433.02|  46,421,289.70 | 835, 249, 722. 72

(FEE 1)
LR AT LA
HH 2010 5 A 11 H (EE£AFRAERMH) 2201056 A 30 H
S S Ko BA)E A BN G AT

— WP E A A
R4 ) 1, 805, 692, 890. 52 1, 805, 692, 890. 52
AR ER A A
(P25 G AR B B (R - -9, 581, 028. 74 -9, 581, 028. 74
WD
AR SRR
P 3 S 1 AR )
5 AR, “ 329, 067, 694. 19 313,140.04 | -328, 754, 554. 15
SIS
Hodp: 13 E 3, 736, 662. 13 -7, 819. 32 3, 728, 842. 81

2. Fe4 e [A]K -332, 804, 356. 32 320, 959. 36 | —332, 483, 396. 96

16



ERES

HuaAnFunds AT SR S VA 2011 46 F4E R 2
DU AR 3] 1) e 5 73 L
AN 53 BE A I 7 A 11 ) )
He G AZ ) GREIK

D), “- B

o WIERPTAT & B
(K HED

1,476, 625, 196. 33 -9, 267, 888. 70 | 1, 467, 357, 307. 63

VEs A IR I 5 TR AL -
AR 6. 1% 6.4, MR F A6 A SR,
AHEAT ST i, BELH TR SR, ALk
BN Bk

6.4 FWRHIE

6.4. 1 FEEAREM

e ATV AR BN I SR AR S B B4 (LR iR “ ARG ) b RS &
B oy (LUR AR “rh BRI ) UEIRVFaT [2010] 5 318 5 (X FREHEfE %
AP B S A S B R S B AR M) Bl 2 B4 A FIA PR m K TR

(e N RSLRI EIE S B0 3 4100 R (AR AT AR sl I S AIE S B 0t S 4 Sk 4
Y ATTAFFEE . RS RATIFRAEES, PSR E, B IREALS
ST 7 4R B IL5E4E 1, 805, 458, 825. 83 JG, & A K IE H K21
45 BT IR A T A KGE FP ORI T (2010) 55 111 S FER s 1 LLBRAIE . 81 vp [
RS 5, (PATWASRCA AN R B AR S 5 [ T 2010 4F 5 J] 11
FERAERL, B F) AR R0 H (LG 0y B AR 1, 805, 692, 890. 52 413 A B4,
Horp A% SR EHT & 234, 064. 69 DR IE S A4, AL SR IL G BN A I
GEIARA R, FEEFTE A P EAAT B A A A (LR RR o = 4
177 )

WA b N RSERTEIE A B L 4100 R (AR AT e o I SR E S 4 %
ARG AT WA E, RIS B E A IRKEATFRAT K
S iSRRI LR B SCRRIESR . BGIE S BRI S R ) SRV A
A B TR AT S RSB RS B I LLNE I D 60%-95%;  f3i0%
BGIE 577 SCRFIES R B8 i b LR R B SR DU SR Vi B P 8 (1 HiAth 4
Rl TR ST P LTS O 5%—40%, LA BGERESE (b FE 4 % 1 (e 1 L 451

17



ERES

HuaAnFunds AT B B IR S 3 B < 2011 AR P48 AR T

Ju R 0%—3%, B4 DL A B3 HAE 14F LN B BUR 35 AMIE T35 4% 7= 1 1) 5%
AT S LL I IEAE Sy . 80% X YPIR 300 FEHIL 25 % +20% X 1 [El % 25 s Fe 5k

I S5 A A 0 BN S 52 M P BT 24 ) T 2011 4 8 9 26
SEE T

6. 4. 2 STHRF G I FE A

ASFE G IR I 4530 45 IRV BT T+ 2006 4F 2 15 HATAT (1 (b2 -] —
SEARUENTY AN 38 T EAR S TIHEN] . LS A A s T HE N AR RS . Alkss
T AR LS HAB A S5 (LR ARR “ A2t~ ) o P ERE I & 55
(201015 S UF 5 BEG HL 45 KA 58 XBRL A 3 5 AR BEHL 75 R AR BE AR 7 )
P ERESR R4 T 2007 4 5 F 16 HAAG 1) GIEZR B0 3 G v 55 4R 5 1)
(AR ATV B I SR J5 B L 4 3 4 6 [ ) FHAE I 25 3R B BT Ao i) o
U W25 R A (A SR e SCVF I3 447l S 25 3 1 4m o

6. 4. 3 BEAEANY S v HE N J HoAm A SSHLRE 1 5 B

AKE4 2011 4F 1 J] 1 H % 2011 4F 6 J] 30 H kSR S5 FF & b et
HENEESR, B, SEdli e T ARSE 4 2011 46 6 7 30 H HIMI A RELLL K&
2011 4F 1 H 1 H#A 2011 4F 6 J1 30 H il a1 1 288 i SR 4 148 A8 Bl 75 1 56
A KAF B

6. 4.4 EESUBORMSTHbTH

A W R IS BOR Sl Bl — WA s A — 2

6.4.5 Z4E T IEMBEA

SR AN AT ZE R T IE

6.4.6 B

WRAE BT . B4 BRI B [2002] 128 5 (6 T IFBGRIE S35 7 3 4
KB E AN ) MAL[2004]78 5 (OCTUEFRH B AL BBIBUR 18 41 |
WAL [2005]102 5 (& TR LLRIAS A FT AR AT SCBCR M @ %0 )« A (20051107
T R TIRBLARAT XA NI BBOER A 78l &) MBL[2008]1 5 (G141
NV AR TR BRI ) S ARAR S BV R 52 45 B, BRI
urr.

18



ERES

HuaAnFunds

AT B B IR S 3 B < 2011 AR P48 AR T

(1) BURAT R 7 A R B e AN T W BUEE L, AIEBCE A o

(2) Hepr TSBIEER . B I ZE M A B B A BT 4580

(3) Xk AR R AL FLEON - B RAT 0057 (K AV AE 17 2 iR A IR
AR 20% KN A BB, B AR AR MY BT A3 o 6F < HUASH 10 FB 22 1 B

AR L N B o A FER LB St d i o
WHBUAT B 2 B 2004 G ARG NP9 BE, B AR A BT 9B

(EE P

2T PN kA% 50% 1 AAS AN 448 it

(4) He S I ERH% 0. 1M B RGN IBER A S EITERL, SRR AEBESS

AL 5y ENER o

6.4.7 EEMSHMEDHE KU
6.4. 7. 1547 K

. AR

gE|

ZSHIER

2011 46 H 30 H

AT 74,271, 354. 17
JEIAAE K _
HAbAT K ~
& 74,271, 354. 17

6.4.7. 2 X G L&M=

fre AT
PSR

i H 20114£6 3011
Rk b A )
Ji 5 707,034, 852.69 | 689, 963, 840.53 | -17, 071, 012. 16
%JC b B i 44,769, 574. 78 44,692, 830. 00 -76, 744. 78
% BT W i i i

Y

Sarn 44,769, 574. 78 44,692, 830. 00 -76, 744. 78
ey - - -
g - - -
D - - -
&l 751, 804, 427. 47 734, 656, 670. 53 | —17, 147, 756. 94

6.4.7.3 ENRESRE”

6.4.7.3. 1 HFIENRESBME =R

19

Az NRMoo




ERES

HuaAnFunds SEGATAE BB AIE S 39 G 2000 4 4 AR
AR
i H 201146 H 30 H
UK THI 4 80 oy Sy = [y
AT 30, 000, 165. 00 -
ann 30, 000, 165. 00 -

6.4. 7. 3. 2 HR LW = BB AZ 5 H E AR 507

To
6.4.7.4 NKFE
Mpr: NIRRT
AHAK
i
AH 2011 4E 6 H 30 A
IR A R R 7, 528. 59
IR s JAE R B -
IR L Ath A7 R R -
I 25 S AT R R 1, 009. 80
N R 856, 943. 44
NSNS ST o) 5 51, 615. 82
IS HRE HR O R R 245. 06
HAh -
&t 917, 342. 71
6.4. 7.5 NATRZ 5 %%
. ARt
AIAER
i
A 2011 4E 6 A 30 [
A 5y i35 NASTAE 5 B 1,674, 713. 75
BRAT 0] T3 3 NAST A2 5 9l FH 315. 00
faanh 1, 675, 028. 75
6. 4. 7. 6 HoAl 1 f5%
. ARt
AIAER
-
AH 2011 4F 6 13 30 [
AT 5 7 AC 2 R e RIE 4 500, 000. 00
IA Bz [R] B 26, 562. 89
AT I iy HH D 9 -
el ISy -
TR 9t FH 194, 884. 51
BT F 529 -
faanh 721, 447. 40
6.4.7.7 L HESE

20




ERES

HuaAnFunds ATV B ISR S5 9 34 2001 45 4 AR 4
SRURAL. ARG
AT
E| 201141 1 HAE 201146 H 30 H
FEEmE () K T 4= %00
FAERER 766, 989, 111. 13 766,989, 111. 13
A Y 455, 410, 272. 29 455, 410, 272. 29
AHIEEA] (LA “=7 5 IR
H1)) -433, 570, 950. 40 -433, 570, 950. 40
AR 788, 828, 433. 02 788, 828, 433. 02

TE: WS HANA AT Bl e 0t A 4

6.4. 7.8 R4rECFIvE

A NRMIG
IiH O SE IR 43 ARSI AR A
AR 142,930, 471.70 | 32, 043,227.80 | 110, 887, 243. 90
A HHFE -44, 699, 168.86 | -18,872,749.59 | -63,571, 918. 45
N B S N T Tata
e 4,592, 089. 42 -5, 486, 125. 17 -894, 035. 75
SRR
e Fe4 HlE R 76,319, 678. 15| -26, 181, 118. 06 50, 138, 560. 09
FL 4z ] 2 ~71, 727, 588. 73 20, 694, 992.89 | 51, 032, 595. 84
A 4 A - - -
AR 102, 823,392.26 | -56, 402, 102. 56 46, 421, 289. 70
6. 4. 7.9 A BB
A NRMIG
H]
201141 H1HA 201146 H 30 H
i HHA AR BN 341, 732. 94
58 WA A SN =
oAt A7 3R] BN -
ghE A G A BN 22, 597. 19
HoAth 15, 124. 80
it 379, 454. 93
6.4.7.10 RERE WK
A NRMIC

i H

A K
2011 4F 1 11 HA 2011 4 6 J1 30 H

S I S AL R A 1,932, 133, 134. 06
il = H S AR S 1, 968, 932, 559. 92
SESERG SR AN -36, 799, 425. 86

6.4.7. 11 fRFHHE W

21




ERES

HuaAnFunds AT HE B SR IE S5 4 7 4y 2011 4R 4 S R 25
A NI
H
i AHA
20114F1 H1H £20114F6 30 H
SEHTTSR (T I i B0 A A B A 40, 000, 000. 00
Mk SEHTR (oL I Mo B3 s LA
gﬁ SEHAREE (T I S o5 203 o) pleAs 39, 595, 560. 00
il ISR R B 392, 000. 00
(C s 8 A& 12, 440. 00
6.4.7.12 BRI
A NRMIC
H]
i H A
20114E1 H1H %20114E6 H30H
J SRR P AR R R 2 4,148, 668. 56
R B = A I R W 2 -
arn 4, 148, 668. 56
6.4.7.13 A W EZSHRE
A NRMIG
H]
i H AHA
20114E1 H1H %20114E6 A30H
1. A2 5 M 4 Rl o 7= ~18, 872, 749. 59
— R SE R ~18, 838, 140. 39
(e = d s -34, 609. 20
AR R Sl s 8 -
— W -
2. 1T A -
— R -
3. HiAth -
&l ~18, 872, 749. 59
6.4. 7. 14 HAihk A
A AR
H]
i H A
20114F1 1 H £&20114F6 30 H
g IB R BRI 531, 188. 27
LE PN 64, 580. 27
&l 595, 768. 54

VE: 1 ARKEEI]n] 2 R fa AT I IAL s e, JBEIm] 9% SR 25% 0 A\ Fk 4 5t

NN
i}
J o

2. ANHE A (R A 45 B e B Bl R F WA Bl e 2 P AR RS, e e [ Bl 78 3 )

25% I NHE L4 (R R 4 7
6.4.7. 16 & 5 %A

22




ERES

HuaAnFunds AT HE B SR IE S5 4 7 4y 2011 4R 4 S R 25
Hipr. NRMIG
AHA
BI|
nH 20114E1 H1H 3201146 H30H
<y i35 28 & % H 5, 834, 618. 76
AT R T35 5 2 -
&l 5,834, 618. 76
6.4.7.16 EAh 3
A AR
H]
i H A
20114F1 1 H £&20114F6 30 H
CRARidiE 46, 116. 99
{5 4 2 2k 148, 767. 52
HRATIC R 28 10, 587. 37
K A 9 4, 500. 00
&1t 209, 971. 88

6.4.8 A EI. - HfFRHESEIK RN

6.4.8.1 B HEIM

T

6.4.8.2 Br=HfFiRHEFH
o

6.4.9 KELHRR

6.4.9. 1 AR E A EEFIRREIARE AR FRR KRBT K LR

oL
o
6.4.9.2 ARG EIEE K LRI S K& KT
RIKTT 447K RIS KRR
e EN SEEEN LU S

e 2 B AT IR W)

Bl

HIERAT A A BR A m) (O EARAT” )

JEEATE N LAY

T NIRICEAT 5 YA T 5 MV 25V 9 e — i Mk 45 KT ST
6.4.10 AHt A K& _E4EFETT L AR KRB T AL &
6.4.10. 1 BT RE A 5 R ICHTHIAL 5

6.4.10. 1. 1 RER 5
o
6.4.10. 1. 2 BUER 5
o

23




ERES

HuaAnFunds

AT B B IR S 3 B < 2011 AR P48 AR T

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

T
6. 4. 10. 2 REX 7 HR I

6.4.10.2.1 EEBEH%

A NI
A A AT L ]
i H 20114F1 H1H 2201 14F6 | 20104F5 H11H (L4 & 1n2ERk
H30H ) %20104F6 H30H
2 o A I R 4 Y S A
- 6, 486, 837. 97 3,561, 027. 55
et SCAPRTEDLI 1, 496, 640. 83 750, 850. 55

JYE 5

s ST IE A B PN AR 2 345 PR PR 7] i) BN R $4 a7 — H 3E 4 % 5
A 1. 50%AE SR, BH Z2iE8 A HE, #H A HitEAR Y.

HEB RN =m—HIEE =78 X 1.50% / HERE

6.4.10.2. 2 HEILEH

BA: NRmt
AT AR R AT B ]
i H 20114F1 H1H %20114F6 | 2010455 H11H GE4 & TR4ER%
J130H H) %20104E6 H30H
3 AR R 3 4 Y S A

T SO IS A b BT I SRt H ke 519+ 0. 25% 14 3%
R, BHRWREHHIK, $%H 30 Rt A0
HAEE =/ — HHEe P E X 0.25% / HFRAL.

6. 4.10. 3 5RE 7 BATRAT R LT 3% K6 2% (& BIE) A2 5

Bfre AR
PR
201 14F1 FJ 1T H %220114F:6 J1 30 H
FY R RS ST RS
e S wea | e | snen | N e | BB
AR AT I
20104E5 11 H CREEE AR H) 4220109E6 30 H
FYETETE BT ST e
R B A2 Bl N N B
eS| wan | s | snewn | P gpen | PBE
TR T
ﬁj\ﬁlﬁg\ﬁ 100, 200, 661. 64 - - - - -

24




ERES

HuaAnFunds

AT B B IR S 3 B < 2011 AR P48 AR T

6. 4. 10. 4 F-REKT B R A EHTF I
6.4.10.4. 1 IEHMARSEEANSHBETRESERAZSRHR

AL Ay

H 11 HD R0 80

AT AR AT LR ]
i H 201141 1 H £20114F6 | 20104E5 11 H (GE4&an
H30H AH) 22010456 H30H
HAAFARH (2010 4F 5 - 29, 999, 600. 00

WA IR ) 20

29, 999, 600. 00 -

SO IE] FR O/ SRN B A

STk PRI 2 22 3 473

gk YT Ik ] /S A A7

e 3 A EL 1]

MR L S0 3 29,999, 600. 00 29,999, 600. 00
g =3 QPN AN N =
H*Tﬂ“ﬁmiﬂ‘zfﬂﬁ)\ljji 3. 80% 2. 03%

VE: LG N IE G P PR A w)7E AR B ] EL A (R AR FE 4 1AL o)
AR T BB A R A = /08, W3R A 1, 000. 00 JG/%E .

6.4.10.4. 2 IWEHIRERESEHENZ SR HADSRER Ty BB AZE S HIHF O

oo
6.4.10.5 HREKTIRE KRITIFKREUL L= L RF B
Hpr: NIt
N AR AT EE A 1]
v e | 20114E1HTHSE20114E6 H30H | 20104E5 H11H (& AR HD
RITs 2 7 Z20104F6 /130 H
AR R LIS ON AR R LIS ION

[ AR AT
A7 R 23 7]

74,271, 354. 17 341, 732. 94

106, 905, 174. 24 392, 974. 06

6.4.10.6 FAESFEAHYINS 5HREETTAHIESHIHLL

To
6.4. 11 FJJESEIHF N
To

6.4.12 BAFK (2011 4F 6 H 30 H) AELHHMIIESZRIFS
6.4.12. 1 FEIAWGH K /3 KIESF T TR A RE % R IES:

p

6. 4. 12. 2 JARFFA 8T {52 o S5 I 08 52 R e 32

25

SAURAL: NIRRT




ERES

HuaAnFunds Mg ATV RS BN IR EERNE S P e 4 2010 4F 4R 4R
g
Wik sk
e | e fe o Wi Wi %
e | fhifi | gem o
e | s | g | il - RS J A |
¥ gy ¥ ffy
11
ok
hE A
000759 2011-04-14 | ZHui 10. 99 - - 11, 006, 400 13, 863, 480. 22 | 11, 060, 336. 00 -
i fes
o

E: AL 2011 4F 6 H 30 HIERHAA PLER AR E S In] g /=4 5
RS W T BT IS R R I 5, 1R SR AE T s AT I B RS2 bR e, 848
Sy S

6. 4. 12. 3 HIRMIF IEBIEAL 5 H1E A HEH i35

6.4.12.3. 1 RATETI G ERE

p
6.4.12.3.2 X5 FiiiinfFHZERY
p

6. 4. 13 &b T B XS K&

6.4.13. 1 KB HBURMA LN

AFE L e — T L5 POR (R ERE 5 P 4y, BRI XU 5 TR 25
B TRA RS ARSI Migis, B TR Bt .
ARIEE P Ta o E N AEATFRAT E KRR, . tmhim LA, %
P2 RIS  BGIE S ERIE WS S HEME R A VP S B0 1 b @ T 1 . A4
H % 8755 2l HH TG 17 45 3 4 4 i 1 ELAH G 1R AR 5 A4 FH XU i s 1 IR
862 2 T 370 URG: o AN 4 (1) i 4 57 BN N 3 XU 65 L 1) = 2 ) b i 4 K LA b XU
PEHILEBR 52 FOVE 2 P, (AR 4 UG RIS 2 22 T) B s A 1) > A SR < K
G IS AR DGR ™ ) XU 3S H b

AT L4 0 TN ZRAT 4 T USG5 B 2R IR e, ST T DA XU 4 ) 25 A
SR K. KGR RS IESRERZ I UG P A Mk 45
T IR D AU B BRI AR R o AL G (I G FEANAE T2 N o MR H 2
B4y, AT MG FE R 2 OB, B TG I XRG4 B A i 45 A B
JZ2 2 T ARG 2 5125, HE R 52 24w H 2078 b R wp XU 975 v R 42 i 45
Jti s M 5545 1 T2 T XS 5 B T 3 B o W A A R XRS5 B 6 o, iR O
558300 1B AR 5 RS 1 AU A SR 8 KU B SRV 46 o IR RGN
HPAT BT, IFHE RS KB EEEE m 4 ER B AS E IR A

N = SN G i e = N ) ok = S R R B S S (IR WIS G T |
ST B AT IR T 4 A 5 A R = 2B (R rT R 2R o s MR BT 1) #11 E HH O, A
PR 453 2R 1 7 T R HE B IR) 28 XU 33 2 IR AL E o s B4 M IR A B A, R
AIEL WP Bhr, SAFESRpHe Ham T HE, @bk e XS E e br
FEAY, TERCH I S, A XURG 2 2 1 PR SE RUAH N B A RS, M mT S b
X Bl UG HEA T B . AL AT FIPEAG, JEIE AR N R 58, K US4 il £E ml 7K A2 13
Y

26




ERES

HuaAnFunds Mg ATV RS BN IR EERNE S P e 4 2010 4F 4R 4R

6.4.13.2 {EH XK

15 F ARG & F/ FE A A0 AL S 1L R R A G 0 T R JBAT & L 0T, B HE 4
PSS 2 AT N IUE L) 4830 AT B AA DA 0, P EEE S 58 1 A
AR XU o

AN FITEAL By WA AE Gy T A R IEAT T 7850 VAL o AR 4 (P ARAT A7
FAFTAEARIE G AT BEARAT, PRI 52 8T A2 2 145 RS AN TR K
AFELAEAT 5y i AT (A8 5 ¥ LA IR 25 B0 85 50 IR BTAT A 7 38 50 F-5¢
JRUEFR A WSO I 55, DRI 29 UG vl e PEAR /N s ZEARAT IR R i 34748 &)
H YIS A8 T o - AT A5 VPAS 00 k25 A2 310 kAT BR i LA I AH I R 45 F X
538

I L4 BN ST T A F XURG 5 BEGORE , B ok o) 455 0% i P55 FH 45 2 VT
A RIE SR AT NS F R, L 2 O B LA s XU . T 2011
6 H 30 H, AEEEFAA GG e % HHE R Lu] ok 0. 57% (2010 4
12 H 31 H, AREEEFAIEHIEGE 5HEE5 = HHE R E A 0. 54%) o

6.4.13. 3 Wt RK

TSNP XS A F8 3L 4 I RE i 1T AR IR (3 5 FE S o AL (I sl 1 AU —
J3 TR F 258 & 0 A ] B i SR I8z [ SL R R S, 5 — sk A
PETT SR AR AL T T 3 AN I BRI >R 1 A L PR e Bl DRI 45 o A vham JevA e T
LRI 20 S A B CAS B AN A AR T

BT A 2[R 4 () gt s P UG, AN 4 11 3 6 BN A L GE AR I 4 (1) R i
D[] 5 290 R AT 7 M A R T S s R, PR FFIE S AL & h ] IR 43k ~F
52 MILHL. AL M EFHAER S A FP R T BRI, LefdE
TR OU R R FRE R AR BE 5 5K, ) R R A e [ AR =y SR R i sh M XU,
PR BRI S R AR B

BB B SR AR I sl e XUKE , AR SRE 4 1 3 4 7 TN G e e S 1 IR 5 B
MR E AN PE LU R, R SRR bR AT RE SR R RN S By, AR SRS
S ETRbR . AA AR T N AR BLRE I 2E G Fabn A6 AR RE T2 P
At R B A8 AR AT 52 BRI (R 508 b Bl B A9 2 o AL B T — K | RAT ISR
AL IE L W= 1A 10 10%, HARIE S 5 AL 4 (138 4 3\ 2 (1) 304t
S ILRFA — K A F AT IR A B I R UE TR (1) 10%. A4 PrRF 840 iE
FFAEUEIFAS B Ly, SLRIR T ERAT R FNE T 3228 &, DR R B B R 5107 13
O3 e LA B I 52 BRI RE B LR S DA, AR e A TL & (13 4
EENMB R, DAABN RGN AT teAh, A4 my i i Sz o (R 4 il
e 7 A NI Bt e N R B PE R oK, L IR — AN B I S e R 1A R R R
(1 S E

A I TR 1 A il 5 52 1R B 29 2052 B H 3548 —A H AR HASTT L,
A A5 S A BAHE (T A7 3 AR JE 1 e 2030 H BN S, PRI TR A 30 B A A
PrELI A L0 3 &0 i

6.4.13.4 THHNA K

737 RS A FR 55 S T e il T LA Se A (B Bl AR Sk I 4 v 1 DR T Ak T 3 45
AN DRI 25 AR B 1T e A 5 2 1 PRG5BS XU 7V IR R EL A A7 A PSS

6.4.13.4.1 FIZE X &

27



ERES

HuaAnFunds

AT B B IR S 3 B < 2011 AR P48 AR T

AR P i g TR R 2 SR (i s < i 52 T I A R AL i e A2 9 5
112 v A1 530 e . W e 1) Y S 7 1 e S A TR 2 /A W R =R N DR
86, L B R A< A e i T LA T g SR YT TR) 5 SRR 11 M) 3 e A i

X ARSI B LS e 1 XS o
ASFE B AT (VM A AU 587 32 2O BRAT A7
FA KA st M AT A TR, ISR G BN e 22

=

an

=H

pr=="

HAAS B B,
Wl L e

FAEAR KALE EAAT T R R AR, o A G 1 i 8 38N o8 S50 A 6 46 T s 1)
) ZRAPURRAE S T 33AT g
6.4.13.4.1. 1 FlZ= XM O

hr: N Mot
D CUNS I EATTE Ist | saUE | Rk it
BE
BT 74,271, 354. 17 - - - 74,271, 354. 17
A B 2,493, 361. 28 - - - 2,493, 361. 28
£7 DR UE - - - 1, 366, 984. 41 1, 366, 984. 41
A 5y M 4 Rl = 39, 900, 000. 00 | 4, 792, 830. 00 - | 689, 963, 840. 53 734, 656, 670. 53
NI < Rl - - - | 30,000, 165. 00 30, 000, 165. 00
IARCUE ZR 55K - - -1 2,097, 506. 21 2,097, 506. 21
INE @RS - - - 917, 342. 71 917, 342. 71
A - - - 360, 757. 80 360, 757. 80
I HAC HR 232, 514. 76 - - 62, 134. 99 294, 649. 75
BEr 116, 897, 230. 21 | 4, 792, 830. 00 - | 724,768, 731. 65 846, 458, 791. 86
Uik
INZ Y4 e - - - 7,469, 533. 09 7,469, 533. 09
AT A N F T - - - 1,007, 939. 30 1,007, 939. 30
A FEAE B - - - 167, 989. 88 167, 989. 88
VA28 5y B - - - 1,675, 028. 75 1, 675, 028. 75
VAR - - - 167, 130. 72 167, 130. 72
FoAh A7 o1 - - - 721, 447. 40 721, 447. 40
A UE ST K - - - - -
Bt it - - -| 11,209, 069.14 11, 209, 069. 14
2R UK ik 11 116, 897, 230. 21 | 4, 792, 830. 00 - | 713, 559, 662. 51 835, 249, 722. 72
ARER ,

AERAPY 1-54F BAERL I AT R it

20104F12 131 H

28




ERES

HuaAnFunds ATV B I S AUAE S5 B e G 2010 A f4R AR o

N
BATAR K 78, 555, 948. 64 - - - 78, 555, 948. 64
ol O R 4,591, 177. 65 - - - 4,591, 177. 65
A7 H ORAE < - - - 1, 059, 300. 93 1, 059, 300. 93
A R 39, 560, 000. 00 | 4, 738, 999. 20 - | 758,921, 633. 75 803, 220, 632. 95
JENIR A Gl - - - - -
SRS K - - - - -
ISR JE - - - 503, 649. 35 503, 649. 35
ISR - - - - -
JEUAT HH e 3,007, 232. 11 - -| 8,655,035.09 11, 662, 267. 20
BEre ot 125, 714, 358. 40 | 4, 738, 999. 20 - | 769, 139, 619. 12 899, 592, 976. 72
Hifot
JEA JRE A - - - 1, 080, 155. 16 1, 080, 155. 16
I ASH T RN F - - - 1,091, 612. 56 1,091, 612. 56
VA FEAE B - - - 181, 935. 43 181, 935. 43
VA A By B - - - 1,922, 428. 12 1,922, 428. 12
VA F B - - - 111, 600. 00 111, 600. 00
FoAth 4745 - - - 747, 070. 92 747, 070. 92
VAT UE Z3 S K - - -| 16,581, 819.50 16, 581, 819. 50
Pt it - - -| 21,716, 621. 69 21, 716, 621. 69

125, 714, 358. 40 | 4, 738, 999. 20 - | 747,422, 997. 43 877, 876, 355. 03

GIES L3 o)

b

e H BB H B T LR

6.4.13.4. 1. 2 F|ZR RS AU 7T

o R AT R BT KA 2 SUE

I IR 21 RLE 1R 4 FR

T 2011 5 6 J1 30 H, AREHFA AL S MEOTF BT 2 SO by R 08 1
ERIEEBI Y 5. 35% (2010 4F 12 J] 31 H, AIEERA LS IR~ il
RV HHE I LE B 5. 05%) , PR A SR T AT B B8

EPN-7

6. 4. 13. 4.2 SMNLC X
AN ARG A2 i 4 il T L 1) 2 A0 A B A SR I 9 2 DR I 3648 Ay i A 2
BB o AR A7 B8 St AN R T vk, BRI TG FE R AN XU
6.4.13.4. 3 HALMIE RS
A 4 IR 2 i 3 4 T Rl L) S M (i AR SR I L i R B 3

29




ERES

HuaAnFunds AT B B IR S 3 B < 2011 AR P48 AR T

A ZR RGN A LA T 7 10 48 DR 32 A8 Sl 5 A e s 1R LS o A < 1 B 8
UEIFAE 5 e by BORAT 18] [ 1 4 58 5 IR IBE SR AN e, 9 T W 11 FEAt A7 A IS >k
PSTBAANIE SR AT AR 18 B 28 G DU RF R ST 5 R, e m] BRIV TR SR T
AR ) 1) 5 o

RIS IS NS R B P A A 0 R, SR “ B B FRA
iR M A TR TG, W W 2 B R BRI AT, &
FUFSE TSI AT UL, MO Y= Il E R A i e, IFERE AR R A
H) PR 1 2 DR AR S A e R AT SRE, A R AR o 38 I 6 BRANIE
FRIEPES T S8 SO0 AT, SRR A 4 TR 24 5 Y B TR B o8 P EA T Bt . AR
e R TN S8 A B O SO R B IR AR A, R0 SR L B
RAGHATIEIE, KR0S AT B A T A% AU o

ANt B 21 G 1 4 BB AR AN S XU, o AL 008 21 & v Il 24K
TELOA 5 TR LU D 60%-95%: iR, BUIE. B/ SCRAESR. Bimiilg L
R T SRR 5 M MU o 1 i 4 430 0 170 Al <6 Wil L o R 4 0 1 LA
5%-40%, FLrPALIER B (5 I T P I Lk 0%—3%. Ak, AL S GE
B NAF HOO ARG T RE A TRIE SR STt a2, 5 138 FH 2 e 7 vEn R 4t
TR B B, ALFE VaR (Value at Risk) $RARSERC IR A I 4 I R385 26 A 4 X
Bor, N IN A S KU AT BRI A2

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

GRS NG

AR R
2011 4£ 6 H 30 [ 2010 4£ 12 A 31 H
T H IR G R b 3L 4R
AP IREE] FEEHE LG o i E FEEHE L
51 (%) 51 (%)

Lo MEERE - | 689, 963, 840. 53 82.61| 758, 921,633.75 86. 45
it

T G Rl ;= —AL _ _ _ _
AL

HiAth, - - - -

i 689, 963, 840. 53 82.61| 1758, 921,633.75 86. 45

6. 4. 13. 4. 3. 2 JAM A% XU B BBURAE 20 BT

30




ERES

HuaAnFunds AT B B IR S 3 B < 2011 AR P48 AR T
B8 | Bl Lo LS TR 107 2 i A

orifr

XF BT AR H 3 < B8 1 EL Y
AR X VARPN D)

FHIR A 22 B ) A2 )

2011 %6 H 30 H

AWK EAEEER
2010 4£ 12 J1 31 H

Mk & LA ME B TT5%

Bhn42, 974. 00 )1 7t

M ST AE R FE5%

Wb Z2,974. 00 )5 76

FE: T 2010 412 A 31 H, ARIEE AL MR8, T ) 2400 5
TI AR LA A A IXUBSE %) 356 45 W% 7 FH(EL 1T 52 T

6. 4. 14 H B TR M1 S vHR R F 230 1) H Ah 3510

T

T BBRAGRE

7.1 WIREEHETAEGHR

S LN VAR NEMI W

RTe——
s i o R I
1 I 2t P % 689, 963, 840. 53 81.51
Horp, 2 689, 963, 840. 53 81.51
2 It e WAL 2 5% % 44, 692, 830. 00 5.28
Hop, 55 44, 692, 830. 00 5.28
P SCRRIE SR - -
3 SR A AR - -
4 SN IR G Rl 30, 000, 165. 00 3.54
o 2B [ 1 8 N - -
Sr gt

5 BATAE RS H & AT A 76, 764, 715. 45 9. 07
6 At 4 20 % 5,037, 240. 88 0. 60
7 At 846, 458, 791. 86 100. 00

7.2 BAREATUARPIBRERBRHE

G NRMot
INTR S8

fo 2K A o fﬁ;ﬂ’ff o
A e MRS B ok 1, 232, 000. 00 0.15
B KA 67, 284, 228. 28 8. 06

31




ERES

HuaAnFunds AP SN RS RE Y5 B S 4 2001 4 FAE FE AR

C b4 467, 400, 649. 16 55. 96
CO i YOk 108, 009, 690. 88 12.93
Cl Ji . R 15, 127, 000. 00 1.81
C2 KM FKH - -
C3 gt B - -
C4 A A, B, Bk 176, 432, 799. 74 21.12
C5 ¥ 15, 803, 098. 00 1. 89
C6 &R EE)E 17, 525, 207. 04 2. 10
C7 BB W, R 51,961, 579. 04 6. 22
C8 B2y AW 82, 541, 274. 46 9.88
€99 At 3 - -
D HL D RO B A P R [ 23, 155, 193. 60 2. 77
E et 4 45, 147, 000. 00 5.41
F iz, Al - -
G B EEAN 17, 670, 345. 41 2.12
H kA 21, 398, 424. 08 2. 56
I X S P (| 4 31, 880, 000. 00 3.82
J 723 Y|4 7, 320, 000. 00 0.88
K ARy Ve |4 5, 316, 000. 00 0. 64
L FE4% 5 304k Pk 2, 160, 000. 00 0. 26
M LiER - -
& 689, 963, 840. 53 82. 61

7.3 BARIRA RMHE G EE T EHE EL K/ HE R TR I R B R B A

SR AR
SR St gae
5 J AR JB SR AR How OB NV IEIE] HHE LL
(%)

1 600160 EXE A0 1, 375, 000 | 44, 632, 500. 00 5. 34
2 600519 Digkl B e 200, 000 | 42, 526, 000. 00 5. 09
3 600068 B 3, 500, 000 | 41, 965, 000. 00 5. 02
4 000858 fi KR W 1,170, 000 | 41, 792, 400. 00 5. 00
5 600518 FEE N 3, 104, 931 | 40, 860, 891. 96 4. 89
6 600636 = 1,008, 750 | 35, 840, 887. 50 4. 29
7 601166 MV AT 2,000, 000 | 26, 960, 000. 00 3.23
8 600426 s tE Tt 1, 550, 000 | 26, 195, 000. 00 3. 14
9 601918 Bk 1,904, 210 | 23, 155, 193. 60 2.77
10 000568 VN LA 502, 799 | 22, 686, 290. 88 2.72
11 600497 Uth 2 e 1, 000, 000 | 22, 050, 000. 00 2. 64
12 002061 Ll T 1, 600, 000 | 21, 456, 000. 00 2.57

32




ERES

HuaAnFunds AP SN RS RE Y5 B S 4 2001 4 FAE FE AR
13 601088 H ] fifi 4 700, 000 | 21, 098, 000. 00 2.53
14 300169 N3 L 680, 000 | 20, 984, 800. 00 2.51
15 000538 NS 336, 450 | 19, 204, 566. 00 2.30
16 600436 JrAF% 295, 385 | 18, 579, 716. 50 2.22
17 600271 WiRAS B 600, 000 | 15, 504, 000. 00 1. 86
18 000157 I R , 000, 000 | 15, 380, 000. 00 1.84
19 600395 By 457,012 | 15, 168, 228. 28 1.82
20 601566 JuE 700, 000 | 15, 127, 000. 00 1.81
21 000422 WAL EAL 587, 368 | 12, 293, 612. 24 1. 47
22 600983 A B = 992, 250 | 11, 837, 542. 50 1. 42
23 600582 PAN:LY S5 500, 000 | 11, 070, 000. 00 1.33
24 000759 SR Vel , 006, 400 | 11, 060, 336. 00 1.32
25 600547 I R34 200, 000 | 8, 968, 000. 00 1.07
26 000830 LT , 200, 000 | 8, 400, 000. 00 1.01
27 000811 MW & UKES 596, 600 | 7, 481, 364. 00 0. 90
28 000024 FH s Hh 400, 000 | 7, 320, 000. 00 0.88
29 600071 KB 644, 800 | 6,970, 288. 00 0.83
30 000656 ST Z Y& 500, 000 | 6, 850, 000. 00 0.82
31 000755 L =4 600, 000 | 6, 630, 000. 00 0.79
32 600318 By 300, 000 | 5,967, 000. 00 0.71
33 002262 BAeZnlk 320, 260 | 5,655, 791. 60 0. 68
34 601766 Hh E /4 750,692 | 5,344, 927.04 0. 64
35 601117 Hh [E] {2 600, 000 | 5, 316, 000. 00 0. 64
36 600000 TR ERAT 500, 000 | 4, 920, 000. 00 0. 59
37 600585 TIZ K e 169, 604 | 4, 708, 207. 04 0. 56
38 002484 VLB 166, 550 | 3, 965, 555. 50 0. 47
39 600276 1 Fiif £ 24 130, 000 | 3, 896, 100. 00 0. 47
40 601299 i [E L % 500, 000 | 3, 350, 000. 00 0. 40
41 600502 GUKF 200, 000 | 3, 182, 000. 00 0. 38
42 002269 FE IR 100, 000 | 2,997, 000. 00 0. 36
43 300027 T L 150, 000 | 2, 160, 000. 00 0. 26
44 002230 PN 44,697 | 1,810, 228. 50 0.22
45 600056 v [ P2 2 65,423 | 1,685, 296. 48 0. 20
46 002595 S0 EH 50, 000 | 1,252, 000. 00 0.15
47 601118 W F AR 100, 000 | 1, 232, 000. 00 0.15
48 600741 HElR 100, 000 | 1, 113, 000. 00 0.13
49 002570 DINGSES 30, 000 [ 1,005, 000. 00 0.12
50 300182 FERBE Y 10, 201 356, 116. 91 0.04

33




ERES

HuaAnFunds

AT B B IR S 3 B < 2011 AR P48 AR T

7.4 MEMABE

RAGHIERRT)

7.4.1 BiFEANEHE YIRS =3 (E 2% AT 20 2 RIS
SRR NIRRT

BRI
5 J SR AR JB S A FR N =N N e L
B (%)
1 601166 MV HAT 95, 180, 148. 31 10. 84
2 600636 = =1 74, 006, 324. 55 8. 43
3 600518 REE 2L 57,926, 985. 42 6. 60
4 600068 B 54, 639, 221. 29 6. 22
5 000983 (i oNzEl 54, 259, 987. 98 6. 18
6 600585 IR K e 49, 523, 445. 52 5. 64
7 600160 EAL Ay 47, 181, 336. 06 5.37
8 600519 DA Ede 44,521, 146. 34 5.07
9 000858 TR W 39, 204, 871. 18 4. 47
10 601088 Hh [E] pifi A2 37, 645, 855. 95 4. 29
11 000758 rh g 5 o 35, 232, 579. 95 4.01
12 000538 pag el bl 33, 492, 135. 53 3. 82
13 600000 AR ERAT 33, 022, 767. 99 3.76
14 600497 Uih 5 R 31, 920, 273. 65 3. 64
15 600426 e e Tt 30, 480, 504. 84 3. 47
16 300169 N L 30, 080, 000. 00 3.43
17 600582 KRR 28, 888, 367. 70 3.29
18 600425 AL 28, 214, 385. 40 3.21
19 002061 NI 27, 156, 697. 09 3. 09
20 000877 Rl 25, 480, 108. 09 2.90
21 600547 L 2R 4 25, 349, 840. 22 2. 89
22 600583 Ry LR 25, 129, 041. 66 2.86
23 600016 RAERRAT 24, 938, 993. 00 2. 84
24 000680 LU HE 24, 766, 909. 81 2.82
25 000755 L =4k 24, 264, 432. 82 2.76
26 000568 N2 23, 267, 393. 80 2. 65
27 601918 ESES &S 22, 515, 465. 63 2.56
28 000422 WAL EAL 22, 338, 848. 84 2. 54
29 600395 BT Aoy 21, 544, 661. 33 2. 45
30 600125 Wi 21,113, 377. 32 2.41
31 000157 R IEE R 20, 604, 667. 30 2.35
32 600085 K 19, 491, 729. 68 2.22
33 601766 ] 4 18, 156, 999. 20 2.07
34 000039 rhAEAE ] 18,013, 252. 70 2.05

34




ERES

HuaAnFunds AT SRS SH A 4 2010 4R LA A
| 35 | 002541 | ik | 17, 957, 552. 31 | 2.05 |
T AT “SRNGH” P4 I SE AT A (s i sRe LA Ac $iei ) 3141,
A IERIRAL 5 9

7.4.2 RvFSEHSAE VIS B EHE 2%EET 20 A KIBCER B
SR NRTIT

Rl E I
5 Ji SR AR JB S A FR AW RIS H R P HHE L
B (%)
1 601166 MAlLEAT 64, 123, 372. 68 7.30
2 600636 = =1 56, 774, 492. 70 6. 47
3 000983 LIy scel 51, 045, 455. 50 5.81
4 600585 HEIZ K e 49, 038, 688. 39 5. 59
5 600160 By 48, 726, 966. 04 5.55
6 000758 Ay 46, 378, 745. 00 5.28
7 600519 DM 38, 543, 188. 00 4,39
8 002161 wH N 35, 400, 942. 90 4. 03
9 000528 i/ 26, 633, 654. 78 3.03
10 600000 T ARARAT 26, 304, 883. 78 3.00
11 000680 LLIHE 1y 25,914, 758. 21 2.95
12 600068 BN 24, 758, 252. 38 2.82
13 600016 RAARAT 24,121, 543. 56 2.75
14 000425 IR T ALK 23, 880, 758. 76 2.72
15 600425 TNtk 23, 726, 062. 00 2.70
16 000530 R A 23, 444, 784. 99 2. 67
17 600208 Brih 23, 378, 797. 07 2. 66
18 600518 R 22, 040, 929. 86 2.51
19 000877 Rl B4y 21, 589, 108. 81 2. 46
20 600125 Wi 20, 985, 114. 89 2.39
21 300169 VNG L) 20, 624, 631. 00 2.35
22 000400 VR LS, 20, 295, 390. 50 2.31
23 000895 X 20, 256, 784. 70 2.31
24 600085 L 20, 124, 413. 20 2.29
25 600583 R TR 20, 037, 482. 72 2.28
26 600276 JH I < 2 19, 829, 684. 05 2.26
27 600261 FH ' HEL B 19, 331, 884. 99 2.20
28 002236 KA A 19, 093, 306. 30 2.17
29 002475 LR % 18, 818, 016. 64 2.14
30 600970 WL 18, 590, 735. 30 2.12
31 000039 Hh AR AR A 18, 412, 340. 15 2.10
32 600525 K el 2 4] 18, 116, 631. 05 2.06
33 600188 FE MR 17, 900, 000. 00 2. 04
34 002017 A5 TNF 17,882, 041. 17 2. 04

35



ERES

HuaAnFunds

AT B B IR S 3 B < 2011 AR P48 AR T

VE: AT S A PGS A A AT A afe LLSAS B ) 3R A1,

A REARAL 5

7.4.3 TNBEEIREA SRS B RN B A

BAURAL: NIRRT

TONBCERA_(B50) b Bl

1,918, 812, 907. 09

S BREERIN 82D EA

1,932, 133, 134. 06

T AT CSRNBER A ORAZ) BA7 S BRI Olis) &
WU B SEAL i R e LS A ) 8, AN EEANOGAL By B

7.5 JIRIEFFEF O RIGEF T A

S LN VAR NEMI W

i dh bt

e E

A B HE
el (%)

[ K 51 77

39, 900, 000. 00

4.78

2 RAT R

3 GRS

b BORTEG R

Ak izr

4,792, 830. 00

ARk S R s o

H SR e

0

HiAl

Nok ool NN NopN Noa [ E>

&t

44, 692, 830. 00

7.6 AR SOYHE GBS T E HL /N I HT 1A B4 B I 4

SAURAL: NIRRT

et

JFg | figeg fii 77 44 K B (5K NYIREIE] PR L
# (%)

010112 21 [E 5712 400, 000 39, 900, 000. 00 4.78

2 122967 09 [&] % e 47, 220 4,792, 830. 00 0.57

7.7 FARAZ N SO ME o 22 B 1+ BB K/ N HE 4 B BT 3R P STRRIE SR 4%

gk

I AR IR AR FFAT B 7 SCHRFUE ST

36




ERES

HuaAnFunds AT B B IR S 3 B < 2011 AR P48 AR T

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 2011 45 H 27 H, FOREEH EUE ST FBUk e 1),
AFE B AZ I I ) P SRR P A S A S A I Bk . RSN, R
B4 A UE S5 1 R AT B WU T IS R A 1, B R g ki H Ay
—IENRZ B A FFIETT AT O

7.9.2 ARIEEGHZET TR F, DR T IS A e &t i o
JiE 2 AN IBE S

7.9. 3 IR H A ITE = Fa K

Hfr: NRMt

75 R G

1| A RES 1, 366, 984. 41
2 | NBGIFFRTE K 2,097, 506. 21
3| M A 360, 757. 80
4| BR]E 917, 342. 71
5 | MItHI K 294, 649. 75
6 | HAh R ~
7| fpiER -
8 | Aty -
9 | &I 5,037, 240. 88

7.9. 4 HIRFFA AL T IR AT #5450 35 B 4

ASHE AR IR ARRFAT AL T YK v e e 5157

7.9.5 HIRAT+4 SR P A AEBUE 3 PR 1B O I

AN AR R AT A4 BESR R AN AE I 32 PR DL o
8 EEMIFAANEE

8.1 WIRESMBHFEANSBEFEANGH

AL Ay

Al
BEN | paasanm R T
e o 7 B
Y pmm | TR e i
=(7] 4]

37



ERES

HuaAnFunds AT B B IR S 3 B < 2011 AR P48 AR T

| 21,852 | 36,098.68 | 118,958,825.94 |  15.08% | 669, 869, 607. 08 84. 92%

8.2 MIREZESEHAKMILA RFEEFRAESHHELR

i H FEAMBUEE () EEE oY/ 1aq1]
Sty el VNSRS AN UNIAE &5
. 5,400, 892. 94 0. 68%
AT BT 5

9  TBAESHHESN

BT : )

e FAENE (20104E5 A 11 H) %t

o 1, 805, 692, 890. 52
AR B AT 4 4 0 S 200 766, 989, 111. 13
AR W4 0 F 4 455, 410, 272. 29
e AR A HHIE 4 i Bz [ 47 0 433, 570, 950. 40
ARG I L P74 A2 B 7 B -
AR I R L 4 A 3005 B 788, 828, 433. 02

10 ERFHETR
10. 1 EESBHEFEARSHU
AR 30 9 TEHE G AT AT AR il
10.2 EEEEAN. ZSAREAREIESTHERNIRWERANFRS)

A AR I T B B R AN A2

AT AR IR N ISR F T BT I R NS AL T

A A, RGNS O RRHE R EARAT B AT R A w22 eIk AT
BN SRR IR IOHE R D), 2 2 RS A AL AT A—— P BARATHE
BB SRR N AR, A A AR T AR TR 8wt
BRI IZ N AN OE F I AT

10.3 B RESEEN. Bl B&REWSHIFA

AN T KA Fe R B A5 IR o AR A R BN

38



ERES

HuaAnFunds

AT B B IR S 3 B < 2011 AR P48 AR T

oY RAKE G W7 (R

10. 4 EERFIRMEHHA

) P TG < A R SR P SR

10. 5 3R A O < TS 55 P i 00

0T YT PN AT e oR S DAy i T (R S VI 55 T
10.6 HHEAN. AEALHREEEN R ZEERL T FHR
WEHIN B E B FTE NS O BN 5 S RE B el A 1 2515 D

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

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

SRR NG
[E 5 AT 5 NS ANZFFRIA S | &
v
Y5 4 H L E%% 5%%
B AL JBe 5 1% 4 5
o AT S ) =t
1) EE 51 %]
KALAUE -
J 1 A PR 1| 1,041,810,099. 17 | 27.28% | 846, 480.06 | 26.51%
NG
Y P UIE -
J 1 A PR 1| 922,253,003.34 | 24.15% | 783,910.55 | 24.55%
NG
A IE 27 -
J 1 A PR 1| 737,422,453.95| 19.31% | 626, 808.08 | 19.63%
NG
[ 4=« ~
Wk 25 B Ay 1| 386,707,979.44 | 10.13% | 314, 204. 48 9. 84%
AR A A
WG 4l -
k77 A B 1| 365,088,491.84 | 9.56% | 310,323.38 | 9.72%
LA H

39




ERES

HuaAnFunds BT EN IS S BV & 2000 45 AR B
e i
zgﬁzj%%ii 1| 308,524, 154.69 | 8.08%|262,244.94| 8.21%

73 A
I 7 1IE 2 -
PR BTAE 1 57,276,928.72 | 1.50% | 48,685.25| 1.52%
o)

10. 7. 2 F M FHIESF A 7 38 5 T AT AL IE SR 5 % BB 0L
SHUERA: NIRIBIT

EaE ELE N

(e

[ AE 5

BLIEAE 5

JRAZ A

=P
Dz
AL BV

e

JRAZ A

=391l
Mg J AT
B Ll

=P
BE
ALV

e

JRAZ 4

£l

KATAE 7
i A AT B

A

[lifeapnezs
i A AT B

A

2 AF UE 77
i A AT B

AL

40, 024, 000. 00

100. 00%

H =A%
Ik 75 B 43
11 R 2 ]

A5 il
k75 AT R

sUEAT

7+ LR
11 R 2 ]

20, 000, 000. 00

100. 00%

ESRERTTRE S
1 R 3T 1E

/N

?__;I_: ].\

AR A,

2+ 75T L AL by B OGIEFEARUE:
B AN STRFHIE SR 2 E NI, A D) oA i 7 RS
WY, JEFARUED -

(1) AFERE P, i, Bl EmlRs, JF st LR eiafr s
DR K

ANFE PTG T AR TR A PR 7] IR 5 P TC

ar
W

(2) WFFES R, ARE RPN IO R, RE AT AL &
b g5 T, PR A TR AT IR T R O 4 R AR 555

40




ERES

HuaAnFunds Mg ATV RS BN IR EERNE S P e 4 2010 4F 4R 4R

(3) HAT s URIRUERL, BEUS BN HES) 2 1055 515, S R BRIZ i 5)

HARTEIR, AFEEBTE L2

(4) FARAT AT AT AR s (K b S AE % 18

3+ FRi T AL H) HOIEFE R .

(1) XFAZ oy BRI F 1 (K 23 5 i 55 REAT VPAl

FIE 9 A J FS B e L B8 08/ T 3 ¥ 20 Il 2 L R LU SR N B it B3 ae
FRICIEFERRERT (TR AR S5 PN INED, RHRIEAT 5y e i) 557 7 ik 55 R AN R

ST
(2) W5 CHIIAC 5 TE T )

5

TIPSR 8 B < B 08 30/ 1 37 P B X B850 o R e o7 7 (M 4 VR A 46
R, FOUE PP oG, S CHrifac ) BT HF 2R, XHUE g4 o)

T VRN R REA T 34

(3) (A 51 W64 WA ) BRI L6
5 B BRI M G S/ T ARSI O 5 0
JOE A B RS A I AT R, B0

COMNVESE PSSUNIEIR-PN

R N PO R 7R R 2T GIEZRAC S oc T B S, IR I8 s 4

=N
10. 8 HAth | KFEH
2 A B WoEE R | e H Y
Ul smmikmaipaama | SR
o4 W s . W EARAT A F AR «%EE#W§ 2011-01-04
4T A %A v 7h Bt s =N
AT HA ) B AN BV B I 8 45 1S 7 3
2| ST e I B BT IR AT éﬁiﬁﬁ?”
INEH B ‘%3 Zh i1 /N 2 A 01—
i?ML%%%é%K% VIR (o [T 2240 2011-01-04
- 2 ] I 3
3| e I MR I G  FR A A A §£§§§§%
1T 5 B8 SRAT EEVE 2 1R N > _N1_
EL@H%@$%%K%MEQMA (o [T 2240 2011-01-31
- 2 ] I 3

41




ERES

HuaAnFunds G ATLRE B A S5 BE 4 2001 4P 4E HEAR %

4 CEIFUEZFAR)
KB UETEA R SAT A I IF | CUEZRIHRD) | 0011-01-31
BTSN A S P EIE 4R

N

5 CEIFUEZFAR)

KB IEUESF A R ST AR A IF | CUEZRIHRD) . 0011-09-14
BTSN A S P EIE 4R
N

6 (BRSO <
KRTHET RS RME W AR A | GEZFRHRD | 9011-03-10
F) I E Bk S5 1 C EIEZRR DY

FHON ] A

7 (BRSO <
KB HIG RIERATR AR AR A | GEZFRHRD | 0011-03-21
TGRSR 1) A 2 C EIEZRR DY

FHON ] A

8 (BRSO <
KT E CEEITNNBTFRT | GEFRERDY | 9011-03-31
T4 G Bl R A EIE B 1) B C EEZRR D

FHON ] A

9 CCEHFUESFAR)

KB UFA RS AR AT | CGEZFRHRD | 0011-04-11
TSR N A TS R R
RN ] 3l

10 CCEHFUESFAR)

KT B INERARAT-FIE4201 1M AR | GIESRIHR) . 0011-04-18
T34 HIWAT L BTSSR A 15 R
N ] 3l

11 CCEHFUESFAR)

KT B B VCA M B ARAT A A B | CUEZRIHRD) 0011-04-18
AN RE SR A S R
RN ] 3l

12 CCEHFUESFAR) «

KT H I S AT AR AF I | CUEZRRRDY | 5011-04-923
RIS HLA A 5 R EEZRHRD
FH N ) A Sy

13 (AN =" OR
KTHETREGRAW Pl S| GiEZRRHR) | 9011-06-01
fAE R A 15 Ch EEZRHRD

FH N ) A Sy

14 | KXRTPAFAE IS S P E TR | CEEFIFERR) .

AT A PR A F] 201 LU Al 7 S | CUEZRIHR) < 5011-06-22
G 8 WE BB T L 25 FO B R AR B | (P RS AR
BN N ) A 3y

42




ERES

HuaAnFunds e AT AR Bl I SRR UE SR B Wt 3 4 2011 SRR RS

10| e e B o AT WA ME T B4 &g%@w‘

IS INATIBERAT W _EARAT . FHUERAT (i R 3@ 2011-06-30

I FR 3 AR IR B IR A o Py
16 CEMREZH)

KT R AT A TR A F T | GIFmR) 0110630

W IE AN A 45 CH EEZER Y

T W3k

43




ERES

HuaAnFunds Mg ATV RS BN IR EERNE S P e 4 2010 4F 4R 4R

11 &£BEXHEZR

11.1 #EXMHEX

(AT R B B R R SR BB R e R A R

v (AT R B BRI TR D R SR U 1) S SR S B 1
v (AT PR B B SR R IR BB R AR PO

v R ERIE I At e 2 A T VRS Bl ISR T IR B e L IR ST

v AR A A R IR e AR A IR AR A TR I A T 7 s

v R BN S BEAR LA BT 2 ] R

v AT LSS SRS HEPEATE A

v AR L AT IR ) TG R <l 55 R

CO 3 O U1 v» W DN+~

11. 2 fFh S

W HHAME ST NN RGP, I 88T 58 BN I R

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

11. 3 AR

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

g ReBEARAA
—O—#/)\AZ=1H

44



