Q =%

HuaAn Funds e A i i TR 5 R 3 4 2015 AR

EEARHRMFRF LT RRES
2015 FAFFERE
201546 H 30 H

ESEEN: HZESEEFGRAF
EETEN: ARBRITROAERAR
wEXHAY: —O—AE/NA=T+/\H



HuaAn Funds e A i i TR 5 R 3 4 2015 AR
S1EERSKEF

1.1 EERR

REEMANNERS ., EFRIEAREEERAGFAREICE. RS HERD
B KIRIN, R B S . WA IR e B A P AN ) R A VR R B AT
ABEFERECEL= 2 U P T FEREA T RE, FhEERER.

REFLENBERITROARAFREAE S AR E, T 201548 H 26 H
BT AWM S 1EFR. AR FNEOEEN . WStk EHE
W ENE, RIEEZANBAEEEBICE. R SRR E RN

& H R DOWSEE . SR ST i R N B RIE & =, (EARIE
He—E B/,

HEM SO MR H R RI . WA R, RREENE R AT
IS AT 20 158 152 AN 7 4 (A 8 B 10 B 5 R L BT

AR I 55 R AR L 1

AERH 201541 H 1 HE%E 6 A 30 Hik.



A

1E3 S

HuaAn Funds e W TR R RO SR P B B 4r 2015 AF AR
1.2 H%

§1 FHEFUIRIH T oo 1
1.1 B IR ettt 1
2 BB TAIIT e 4
2.1 FEGTEAETIL oo 4
2.2 FEETPIITEI oo 4
2.3 FEEETENMIEGFTEE N s 5
2.4 T IERIEE TT T s 5
2.5 FAAHTRTTEL o 5
3 F B S FEFRMEE G TRIN oo 5
3.1 FELTHEAE AT FHRFR oo 5
3.2 FEBAFAETRII oo 6
1 B T NI o 8
4.1 FEGE TN SIEGLTRIE DL oo s 8
4.2 BB R BA N A TE S I MR B T OU UL s 10
4.3 BN AN A A G B OUIT L ITBEI oo 1
4.4 BT BA N G R BT SRR AN SR I s 12
4.5 BN ZEMEG EFTISATWGEBBIFEEZE e, 13
4.6 BB IR AN S A EAR T S FH IV s 14
4.7 BB BAN RS RNE D BCIE OURT UL s 16
4.8 A5 SN B AR S A N B S 5 P E UE S TE U 16
5 FEE AR e 16
5.1 A A AL GFEE NEIFEIEILT B s 16
5. FEE AR AN AT G AR B R 5 . AE T FE D S5 L 1 ] 16
5. FEE AN ALFE R G h I 555 BRSNS ESE ., WA EEREEN, ... 16
6 PAEEM B 2R CREHTE) s, 17
6.1 BEFZHUTIZR oo 17
6.2 FUTEIZR oot 18
6.3 JRAER S (GEGTFED ZBBNTR o 19
6.4 BB e 20
7 P BRI oo 38
7.1 IAARFEG T TZ L BTG oo 38
7.2 HIARFZATAE 3 R BEEAR BT AL o, 38
7.3 WIARAZ > SOOA o < 557 8 FU A NIRRT A IRCEE AR S I e, 39
7.4 A AN EEE R BT H G T RBED) oo 39
7.5 WIARIZ IR A A 3 RAVIZF R BEALE o, 41
7.6 HARAZ A SO A o5 B 4 07 8 EE 1 R/ INE I B A A4 - AR B A e 41
7.7 IR > SOOA o < 557 158 FU A NIRRT A 087 SCHRIE 2R 45 BT A ... 41
7.8 A IR L 2 SOOA o5 H <5 5577 8 LU N HE P AT T4 51 R4 st A ... 41
7.9 HARAZ A SO A o5 B 4 037 1548 EL B R/ INAE R (R A 48 BUIERR B A e 42
7.10  IREIIRAIE S TR RTR AT DDLU (o, 42
711 IREIIRAIE SR TR E G BT o, 42
7.12 B A A AR T PR oo 42
8 BB BEF A MBI e 43

2



6

1E3 S

HuaAn Funds e W TR R RO SR P B B 4r 2015 AF AR
8.1 IR EE S BHFFA N BT NG i 43
8.2 IR E AN BFFAARIESIITEDL oo, 44
9 FETEEIE BT TN oo 44
10 B RFFHEZI oo 44
10.1 FEGMEIHFA A KR oo 44
10. 2 EEEHN, BERENWETIRESFEELTTHERNELD (s 44
10.3 WREBEEEIN. BEWF=. BEFEE WS IV s 45
10. 4 FEEFETETRME IR oo 45
10.5 A5 AP S 2 TS5 TR v 45
10.6 EEN FEEANRHSHE N D ZREE AL TTEFTEOL s 45
10.7 FEMHUETF AR AL G B ITCHIA FTAB DL o 45
10.8 FLABFE CTEIE oo 47
11 BEEETUAE TR e 50
11.1 FERE I H T e 50
11. 2 2 L) TR 50
11.3 G011y = VOO 50



Q Lxie

HuaAn Funds P AR iR RIS I R 2 4 2015 R R
2 HEF/N
2.1 BHEERFEMR
FeE AR g G R R R R R 4
B & TR g a5 i o
A 040022
2 oy ARG 040022
e S (Eyy L RTFF I
EeERERH 20114E6 H22H
A== IN e G E A RA A
BEEEN R ARAT A B IR A A
i T HIAR 2 4 A AL A0 352, 590, 861. 881}
B4 G RfFLLN AN SE A
B 5 P FE e I FE S TR e AT i IRAR e N A IR B
B AT A 040022 040023
REAR TR SRS 142, 278, 699. 784} 210, 312, 162. 1044
G IISE ]
2.2 BEE&=HULH
AFE G F BT T ARG A SR v e (& o
% Hir B Gy A b, ERE I XU R DR KR 2 P I 2 A
F, ﬁﬁiWﬁA@Fm&%%%Wﬁ
A K F BT TR e fiin — 77 T 3@ ik R AT £
. MR, SR Maéﬁ%% Y, S— 5 A
gl
R A  BSEe v (B RSB0, S i Bk
FIT = A L e UL
b 5 L FAH AT 5 P B 5 % X 60% 4 HHIE SR A 5 1 Bl 2
X 30%+ JPIE 30045 H U 75 X 10%
AREEG NI A IS, R RS 7K 1R P A 2 4
AR AL e RFAIE BT RERE S, REESE, mTlRmmsis, BT
TEZ5 45 B 2 4 o ) v A8 XU AR Hh S5 UAL 2 PR A o




1E3 S

HuaAn Funds

A

B BT RES 0 RAE S 4 Y 4 2015 4F 4R R

2.3 R&FEANNESITEAN

T H HEEHAN HEFLEN
A2 F e EHERAR | HEERITROERAA
44 ER AR gk e
EEBEAFA | BRMIE 021-38969999 95555
T R 4R giankun@huaan. com. cn | yan zhang@cmbchina. com
R SS HLTE 4008850099 95555
fEH 021-68863414 0755-83195201
it KiE 8 5 E | ARYITTERE KIE 7088 5
VEM i hE HEST 0 =8 31 2. AR ARAT KE
32 E
it KiE 8 5 E | IRYITTEREE KIE 7088 5
DAY/ 1R WE4F 0 =8 31 2. AR ARAT KE
32 E
IS 1A & 200120 518040
HERERAN e AL

2.4 EREHEHN

A% B G 0 E (A5 B I R I AR A
i

FENESR R _EEIEZER . IEZRI R

I A AR T RSO

www. huaan. com. cn

HNHIR R R L
BB R & B Fip it KE 8 5 RiRE 0 =M 31, 32 )=
2.5 HArEREE
1 H SRR Ir oy ik
TEM LAY e B e I IR A Bt KiE 8 & bifEE &
R T 31, 32 2

3 EEMFEIRMEEFERI

3.1 FESUHIBNM T

ERERAL: NRTBIT

3. 1.1 JAIRZEEAMIETR

WER (201641 A1 HE 201546 H 30 B)

BT AR | SRR B X

5




O FxE2

HuaAn Funds

A5 ] R B (0 B SR R WS 4 2015 4R FAR FERL o

A O s 2 80, 815, 548. 45 98, 319, 687. 56
A HHF]E 34, 267, 392. 14 26, 463, 111. 17
TR~ 151 35 4 40 %0 A 1 ) 0. 0962 0.0474
b

NI S S RE R = | M 5. 41% 2.73%
AL G B E 1 KR 12. 82% 12.57%

3. 1.2 BIREHEMIETR

WERAIAK (2015426 H 30 H)

e A G fir A 35

e a5 5 B 3K

R Al 1oy A A

81, 214, 050. 83

114, 246, 857. 84

SR AT A gy G 2 < R
i

0. 5708

0. 5432

MR I &&= 1E 261, 674, 517. 35 380, 422, 242. 24
MAREE S HeE 1.839 1. 809

3.1.3 Bilik#ER

WERAIAK (2015426 H 30 H)

e A G fiir A 3K

e a5 5 B 3K

e MBRTHPER KR

83. 90%

80. 90%

TE: 1. Prid e SR AR A NGBS 5 2 e 1S (Blin. JF
JRCRIE G I R e (R B . ZLR PR Bt o . BRI A, th NS BRI KT

AR T HrolEes

2. AWE st e R AR R ON . Festilas . Al (A& 2 il
AR ) FHBRAR IS B AR OARAT, AR A L se B s in EA A e e

A -

3 HIPR AT A3 B A R P AR B A 5 o R 2 BE A 55 R 23 BE A sk B
MR PR E CYRIRREL AR R AR .

3.2 B&EHBERI

3. 2. 1 MBI EE KR K H 5 RN 57 H B A e 2 1 HL

g IR ity A K

- T
e | Bt | e | 4
e | BOEE | ket | s | 2000 | 0-0 | @-@
H VA 2 7N Via wk
#E2=Q X8O
®
e
;iig ! —-17.87% 4. 50% —16. 72% 3.61% —1. 15% 0. 89%
ERE=PN
;iigf# ! 7.92% 3. 50% —3. 65% 2.49% 11.57% 1.01%
L
;iéi/\[ 12. 82% 2.97% —1.22% 2.01% 14. 04% 0. 96%
FE—4F | 109.69% 2. 49% 34. 11% 1. 56% 75. 58% 0. 93%




A

1E3 S

HuaAn Funds R R R R R 4 2015 - FEFRE
HFE=F | 85.20% 1.67% 38. 90% 0. 96% 46. 30% 0. 71%
H#EE& A
F A2k | 83.90% 1. 45% 32. 54% 0. 86% 51. 36% 0. 59%
B4

e n] A5 fiide B 2K
U N 453459
e | PTENRE | B | o S
N — N7 a2 NN
Bt W22 (D) WK bR | U %ﬁ@% OEE) @—®
H VA a2 /T
=0 EHE)
@
TN
;iaE "1 -17. 88% 4. 50% ~16. 72% 3.61% ~1.16% 0. 89%
o F = A
;iaE ' 7.81% 3. 50% -3. 65% 2. 49% 11. 46% 1.01%
TN
}535’\' 12. 57% 2.97% -1.22% 2.01% 13. 79% 0. 96%
E—4 | 108. 65% 2. 49% 34. 11% 1. 56% 74. 54% 0. 93%
HFE=F | 82.73% 1.67% 38. 90% 0. 96% 43. 83% 0. 71%
H#ES S
Rl A2 | 80. 90% 1. 45% 32. 54% 0. 86% 48. 36% 0. 59%
245

VE: ARIESNGRHLRFEME R KA E 548 BN 3G 2K X 60%+ HFiELE & =18 5L
K25 2 X 30%+ PR 300 FEHEK 25 X 10%.
IR S ERPAE RN E, AESGAGFENIES, KEUEAES RIFRsiME

rgmh TE, A E NARZERAT A ETTREE CRAER/MR BkAR b Al 2 [
IEME A HE LR BgF. BEmmisp LR, BUE. B SCRFIES R Sk AL EL
HENIE M 2> R VPSS AR R A R TR SR8 T e IR e RIE SR, A4 [ 167
RATESE . @R, ki, AFfF. IR SR WG (BB S A
B SCRRIES R IR, gl SRR AE — SR 30 DL A R A7k A5

ANHE S I A LI BRIy [ 8 Wi SR B A B L AR T2 5 1
80%, A IR (o A B AT HHCEE UG AR T [ 7 W s 2R B 7 Y 80%;
S BGIEAE AR E W s R B 7 LB BB AN T 3™ 1 20%; I < 3]
FE—4F LAY B BUR 7 757 B4 58 LU B AMIS T B8 P 1B I 5%

3.2.2 HEEHRAFURESHIRTHAMEW KRR EEE RS R
AR e R F H HB
e n R R BRI R B 2
3 BT B IS KA 5 1 S HU R R S i 2 g S Fon LE
(2011 6 H 22 HZ 2015 46 H 30 H>
ezl e fiifoior A SR



HuaAn Funds e A i i TR 5 R 3 4 2015 AR

140.00%

120.00%

A00.00%

S0.00%

G0.00%

40.00%

20.00%

0.00%

-20.00%

2011-06-22 2012-02-22 2012-10-22 2013-06-22 2014-02-22 2014-10-22 2015-08-22

|— emarsmages — Sast

fe g Al R f5i27 B 2K

140,00 %
120.00%
A00.00%
20.00%
GO0.00%
40.00%
20.00%

0.00%

-20.00%

2011-06-22 2012-02-22 2012-10-22 2013-06-22 201402-22 2014-10-22 2015-08-22

|—emmwmEREeE —Ean|

4 BEARE
4.1 EEFBEARESLEREN

4.1.1 ZEEBEAKRETERSHNELK
ez B B A PR 7 b EIE M 2 W 5L 47 [1998] 20 5 3k vE T 1998 4F 6
H&Sr, RENEMESEHAFZ —, WTFMEA 1.5 2 NRT, A7 E



O FxE=

HuaAn Funds e A i i TR 5 R 3 4 2015 AR

iR RME SRR 5 X . BATHR AN BigRA (BRED BAF. HiBEERMEIEE
BRAF]. L T8 (EED BIRAF. LT E bR & A R A 7 A E 4R
B R EHERMARAF.

#Z 2015 96 H 30 H, AFENUEHEZOERE. FhE A RIERE
. P& ERRM. EREARERS . BRERBE. /N KRR,
e RS 5 B ORI . B WS R RS RIGRSA -
g s i s . AT . #e2¢ BAIE 180ETF. #2¢ FiiF 180ETF BX4%.
teag PS4l TR, Jesk BTF BedE. e A R . Efa i 6z
e AR I 4 . ARZRTRIIE 300 $BEE S (LOP) R Rish S, Rl
s HRFWHEERRE. B2 RPETFRIKE. B2 A MEEES
(QDII-LOF) . #zz H A i, BLFFEEMEMGS. B H%E
OB 7. S22 IR 300 FREr g, el skeg . R HHERT, £
ORGSR R BRI RS B RAFIR. ERREARRE . R FRF
i R MR, Bkt 100 a4k, 245 (BTF) | $%#s
ETF BCHE. HR2) iR 300 EAGIREL. HFLEFLAGIr. BrAEDTRERE. Fzrh
UGN Mo 7= BTR, Ae 22 dpilE g4y BE 25 BTF . 2 KIEGH &5 . R2His iR G . %@
22 R VE I B R e W@ 57 L S22 PR Sk (DAXD ETF. 4222 [H o2k (DAXD
ETF Bide. @@y A 80ush, R i sre2y ETF B, R 22 RGN0 E
RAE HRPER TN BB EERE. s I RERE. #
YR E B R PR FRRE . A E RS R R R
TWEICE . BB RA . Rk RIGHCE . R PIERITIR B &
IEATRIER A FR S S R INEEFR 2R A KRN M2 B Ao £ 8 R gk 8
867 NI E . BEHEE A S 1214, 76 [T AR T .

4.1.2 #ELHE (RFESLFHPA) RESZLEBEKRN

AN EeEE |
4 HH 4% (B3 R ﬁiﬁé i B
FERH | BEH
Vs A 4| 2011-06-22 - 174 | @it (e TR
R M), 17 FiEF. e Mol
2P ] 2. BT KIIES A R 5t




O FxE=

HuaAn Funds e A i i TR 5 R 3 4 2015 AR
& W s A B IR R, ek
sy & E AR A A 775

AN e+ A WL A= LA
[l 5 IS #% A H . 2008
E 4 H R TR W
RIS L, 2011
F 6 H R [E R AR S
e, 2012 4 12 A
[F) I 5 AE 42 22 45 FH 1 5 fiit
7 MR IR R BT R S
23,2013 4F 6 H E[FIE
1 4 22 A5t s R A5 95 B IR
FREIE SIS LH, [H
EU A H B H A . 2013
A 8 H A HE AT ] 5 YA 2 3
Ms L 2013 4F 10 B [FR
AT 2z A A 35 7 W1 E 0
G RIE R R e R
75 75 g2 S 1 B W {5t 95 AU AIE
IR EE. R AREE
B A5 55 A 5 % T 3
& BTN EE R REE
B4, 2014 7 A
[F) B A 4 22 91 0 3@ £
MIHFE I LS L. 2015
TE2 H R TR e
T U5 55 AL 25 # % 3E
SR ESLT, 2015 4 5
AR FE AT [F] 7 i 2 350 B
2015 - 5 HEH RS
[6] % R I B VR A YA 25
WIS IE SR,

e 1 SRR H A AR H s AR R e 2 H . BIBL A H .
2. UEZF MO )& SGEMAT L2 GIEZRL MO N SR BEAS A BRIMED HIAH SSHLE o

4.2 HEANREHRNFESBEERTEHERE A

AN, AEEEE BN ROE T A RE A R (TR AT e i s Y
SRR R SR GG « (PR IR SR R G S u v 45) &%
A RIEGIERCIF IS, AFWSAER] L B DT [ U B A IS B 517
FEFE A XS TR SE T, k&0 ATRA NSRRI 28, AR IR UK B AT

10



O FxE=

HuaAn Funds e A i i TR 5 R 3 4 2015 AR

M B FAVE I .
4.3 BEANREPA AT BE LT RUEHA

4.3.1 AP35 BERIBATHENR

RAEPEIE S GERRRESETHAT AP ERSFEWL) , AFHE
T (BB SEHARARAFZ S ERGIE) , KEmIEE, e, &
E% e A A K AR R A R PIE AT SRR USR . S IATE T T
BEINA VA G EH A . SRR S R, BT RE N A R S
PG RN G R WREVIED, MHRSKE . W KIE. FRAEHT

SR G ST SR R S R R A G A AP EAE R, 1E
s AT ST A G BRI 5 2 A I RUR R B SR, il IR AR AT
A& G PRSI, CACRIIE S48 58 20 6 28 5 VR 1 2 L RV S o [ B P A R A T %
WML, W a., WA G S SR T IR RS, R a5
TEAZBGIG Y B E RS, I #5 TR  B E T BE d Pee  o SFR S o FEAS 50 3E
W, ARSATEE AP S, RS ERBA S EA N PSS (D
LG Rl ss, WARMREALE. B SE. El o ie. SR Pl E ),
SEILR] — I A R IR R S R R A A EL N B A (2 G h—%Ti
W55, WRAGEHZ BRSBTS ik, AL 5L A& 42 At
TRk HixS LA R 4 AT Rk 5 2%, MHZ LR 2205 00 LA A 5 L
Bl We JE M HEAT 23 B . A AR R /N EVE S BT HL o e, H LA R 44 XGRS,
WP IEE MR AR ES 5T, MTAPhEAE. (3D #4THETTHLS
SEAEFE A TR AR S SR I, e B e ARl R . G LR dwind B, KA
W TR R, MBEUEEATT. HRZMREHGHAT R M ikhr, AR
HELIPL SR THE 4 AR G AR R =, 385 5t AT 8Ehr
DL R 2 gl R SR H S BARE I —— X M. &Pt Nk At AT te 4y
i, HUAARZ SRR, WHESSHIE RS IR e 25T, 7 AP
IC. o WAE T SR, A W] XU E BN A F S 1 & R B SRR
BN BT A G AR R AT AR A TR RAT IR EE . LA F] 44 3L
AT — T I . AR A AR H G IEAE ) H R R R385 DL AT RE S

il

|

&

ogr
D\
pil
g W

AR
ALY
op

Stk B
R R
¥

5
N
Ry
df mR

11



O FxE=

HuaAn Funds e A i i TR 5 R 3 4 2015 AR

AN V22 5y FOH 2 36 (0 57 80 28 S AT N HEAT A%, RIS 2S5 =7 (5 2
(e PEERGEFEED » B SRBA G 535X F Z BN 5 15 5
I8N FOPEREAT B A, XA A GRS 5 B 1R 352 55 058 2 BN AE 53 i 22

HEAT A1
AN, AT AT 5 SRR 5L B
ACHE BB 6T R Y 0 R P AR R 5 4L 2, 2RI )

W 3 HW. 5 HWD IAREREF A5 5 24T TR, REER AL
JE U] S 5 L o

4.3.2 REXHITRNEIHHA

AR EIE 2 GERREESEEARA P SHERTENL) , AF&M
IR S AT, IR HE T ASEE . TPEXIRE. §iF.
[ ) 585 45 % i P E 22 5 BT B ARAT 1] 1 [ H S 1) 28 Sy 45 bR, HAER 98 R G b kAT
TWE, T RAENRGIES] . FRNSE T ES . L R E R A S
Y500 H R 028 S IR AT s R BT R T 28 55 4 T R 58, ARG IH 138 5
TRPREEAT RS s, I IR & (R [E] (71 52 54T AT 7 E A

RIREWAN, BRIGEEESUSMITE BB HAES 5L ATF M5,
5] H & A8 5y B AS 50 R B 228 5 s i i uE 27 2 H S 1 5% B 3L I 1 1
Wo BN : AT G o MR IR HAE 5 SR 38 Gy i, M O B A A S Sl b,
HE TR R 2, R H M, BB Ml 58 5 @A R L % E
M HBAZ R 5% 1M IF A2 55 Se itk B A S bk 2 45 SRR, AR KI5

4.4 BEANNREHAZSHBRE R SRI G

4. 4. 1 |EHAZE S B R ANBIEDHT

PR EG R RREAY K, Bl iR, N E BRI AR BT
BRTCIX e pF LRI Aa, RN IESEE, A RRESEAT IRk . #rXhimE xS
D, EBRORE RIS RE FMT. BEAZGFsENHES, o LA br
e e, NS AR SRR S AT SRS A [T, B A IR G

12



O FxE=

HuaAn Funds e A i i TR 5 R 3 4 2015 AR

AR MBORRRETER, SATIE I FE BB ATFITIHERIE . 17 A
RN 78 DO 2 7 AR WA NJERl B 1T, B8 M i Rl = BEJFa6 K IE N AT,
ity ] T ) 26 [ 1) 7] SEARAE Ko T 43 J5 TR IBGHR 3 B M 7 152 % B 4 h R, R e it ik 4
TN, R AR R R RS R R . S A UL
EERAE R, (EHAMEERYE, Wil LBEEL N 7. AT, &
F AR BB Ly i sem, T &ME SR E R R Z R K. W%
LR NE (] 26 A M AN W46 2%, IS b Bk A5 5 e Al v T4k, BB I T e s
K, FfiR BN,

ARFEEE IR T H AL, BN T UG R, SRR R AL

MEF .

4. 4. 2 MEHNESHW SR

B 2015 7 6 H 30 H, AREG T 1fE N 6. 42 1470, A B @i R tdA 1. 839,
B KA RHFE 1. 809, AHRE I A KM BUFAIG K TN 12. 82%, B KM BuFE1Y
K FN 12.57%, [F AV 23 LU A 2 -1, 22%.

4.5 EEANEREH EFTHEATLESKHERE

JEBTR AR, REATRMETR, XTI E SRS EEBONE N, Wit in S s
KART I T HANZGR S IR B EGES . H AkE b8 5 5uE — Bl
F5, BB TR A SRR LA AT R AL, T D5t BB A T 99 5 R3
it b 7 15 55 L 49 1R IZ D HERE R T A B A P RS, i SRS KIEBUGR IV AT
SR HESD R I B I T AR U 5 . 6 27 H SRAT AR PRI A 2 T X 45 5 ZEOR 1Y
WATREAT € FIPEAE, RUIDL M BRI RS IR R AL, RITE T~ EFE R &
T AT DR A e A SEAR RS Rl o BEE TR INoR, iz RSt 4 i, e ot 3¢
AR GBI, mBEE AN, Bl S ERhE. ke
BRI R TE, IR BN BT, WG as . AR
WIRLOMEL AT A T sh T S fadR,  FRALIEHF IR WS R Gan fh . Ak E
ReFoRAaf . B ES, B suhdEy R A ARR .

13



HuaAn Funds e A i i TR 5 R 3 4 2015 AR

4.6 BEANREHAZSHEERFSERB Y

1. fS{EBOR K E R
o

2~ flAEBOR E AN 3 4 B 19 B = J90 k(9 B2 10
T

3. AR HMERES T LN RIS Ty Ll ARG S A 5¢ TAR L )

NERE R EMERRAS, RN REE. ReERRE AL PR R
AR BE GRS TR A R . Rl E S e AR BT
PN

FEIR DA IR RAT IR AL T P2 B M UE IR i I B RS, 75T
i B R AR P B AP E R R R L VPl X B S A s ma AR A L e SR FH 110
B ITVE B IZAESF A OB [FIIPRER B 2 1 07V DA SR R Z T VE R AR 5%
UEFRAE J5 5 2 5 R E IR AT #EA TV il

FHIRN B LMV AT RE ) e TAEZ -

DA, HEHTHFARK T AL, S, T TR,
EIEEVE JP RSB R A T AR R 2 B, &5 BEAR & AR 43005 150 A
HEAaH, GEPEIEFRRSRH, SEREGERGEEELR. 2008 £ 4 H
MAHEZEEGERARAR, WEEREBRIERE. B2 RPETIRIRE . #%
TR R RKEMAT R, BLZINRERERG . LMK R, %
FEAACE . RRESMAERENESEH, B eEHARA RS
S P BT A A ER A B

W, RO AR, WA, 16 el IEgE. Ee e,
WAE FIERAT TAE. 2004 4F 10 H A ZEGEAR AR, HAEN KRR
MBFFL R, BTSRRI SR, BRI A mgas.

P, R, [EERE A . B KGR S A PR TR A Rl iR AT L

%

14



@ LB e

HuaAn Funds e A i i TR 5 R 3 4 2015 AR

SEBEARAFGFM AN G s B, EEl MR em. I
T fae W it 4. R e, R EHERMASELS . BT WRE
M d. e ENIRM., B S, LR E M,

7 R TR T R E UG R . e mlR R
TG E A, [H e R e .

W E, B maals, B, CQF (bRt &Rt TR . S
AR L K 22 50 48 B B 1 5 i Bk A S & A2 TAE, 2005 4F A\ 4E
HEEHARAT, CARH R B HE A m, DUESE % EIE 180ETF J 4z
E 180ETF B4, #2204 300 FRBOIEF AL E (LOF) | 2 5% W ETF &
5 S SN 57 RIS AN (-2 i N < e S 1o o (= 12 /NI (£ a7 O 57
IEARATIRE B & 3, SR B i U A

BRAk, R&EE LA, TREEME, mEaitif, CPA o EEM &t
el e . GIER KRB THTFS I LIE, 2004 4 11 HIMAEZEGE
HARAR, SEMSZESESE. ArHEHasH, IMEREeEE 8L,

(2) FEWRIT
FEE AT IR I R AR R B AT i B S T M B TUE, AR A A
AR A EBCR AR -

(3) =THIHEES
XERA SRR BBE S S A3 = 1 L o A AR 7

4. BeaMS 5k M ENER

AR KR 2R ENER R 2RASE T RERENMME T R 5
o

5. ZHAMAERFERS 5 Z [MAFAE AR AT 5] 28 R

Z 5 5 ERAE 7 Z 18 TCAR AR H R 23 v 2%

15



HuaAn Funds e A i i TR 5 R 3 4 2015 AR

Q =%

6. CLEL IR E I A5 e SRR R
T

4.7 AR Py S AE S B L Bl

At A HEAT W et 23 i

48 WMEMAEEANEZEZETFA ANBEE ST HERE B BH

o

5 EAME

5.1 MEHNAESIEE NG TEHERLHEH

ENFY, RGN, EeitE N——HRRIT RO A IR " AR
45 2 G Oy WA AR 2 AT 08, RNy 1 (PR RIS ERIE TR B3 2 k)
LHAMA FIEAEN e EF, BaRPURSSTEAT 7R 5.

5.2 FEEAXNMEMALESRBESIEMEMTFRE. FETE. FEIREE
SLEIBERA

AR WIS AR RIS BB Emtt . FE R HE 0
AR A RS KT SR PP SRR L, AR E R S M A A
FIREAAT A, TRy T (PR N R ENIF S R B g S5 M, 18
5 By T B AR R R e R HEAT

5.3 IEEANALERERETUSEEFENANEE. HEHNZEEERL

AR IS SRR ERIL . WSS itk MIE R, REH AR
TRENAERSE. HEFAEE, AR BOCHE. R FUERRR B BRI .

16



Q =%

HuaAn Funds

A5 ] R B (0 B SR R WS 4 2015 4R FAR FERL o

6 PERMIIRE CREHID

6.1 BFEMMRER

St R R G GR AER R E 4
s abEH: 2015486 H 30 H

A NRMt
R AHAR EEER

L LR 201546 H 30 H 2014412 A 31 H

7o
BATAE K 6.4.7.1 81, 247, 505. 04 67, 965, 482. 43
e S 11, 908, 863. 61 18, 686, 185. 16
7 RIE S 1, 253, 930. 27 406, 138. 23
T 5 G R e 6.4.7.2 898, 437, 682. 60 1,623, 131, 718. 13
Horp: T 92, 783, 532. 00 157, 350, 708. 64
REWE — -
it 805, 654, 150. 60 1, 465, 781, 009. 49
R R Al d - -
na BB - -
A e e 6.4.7.3 ~ -
SENIRAE 4 fil 5t e 6.4.7.4 - -
ISR 25 SR 3, 343, 357. 07 21, 642, 246. 29
INAle SIS, 6.4.7.5 5,316, 958. 75 5,802, 778. 27
I UL I — -
I AL ER D R 9, 260, 589. 27 42, 034, 209. 53
16 IE P BB - -
HoAh 7= 6.4.7.6 - —
FrE T 1,010, 768, 886. 61 1, 779, 668, 758. 04

o AR LAERER

SRR A 2 LEER 201546 H 30 H 20144 12 A 31 H

1 i
T A K - -
2T Ty M 4 b 1 A5 - -
F7 A L mh A7 £ 6.4.7.3 - —
SE H [B] ) 4z il 5% 77 300, 000, 000. 00 585, 400, 000. 00
NATIE S5 SR — -
VAT [ 5 66, 775, 578. 39 103, 384, 932. 00
A A BN 1 P 551, 601. 55 557, 900. 08
NS FRE 9 157, 600. 44 159, 400. 01
AT B A 55 158, 639. 96 170, 652. 14

17




Q =%

HuaAn Funds A5 2 BRI R 2 4 2015 4R 4R 4Rk
A AZ 5y B 6.4.7.7 715, 681. 11 398, 065. 00
N AZFH B — -
IAS F S 77, 055. 43 -
I AsH I - -
16 9 A5 B A0 5 - -
HoAth 75 6.4.7.8 235, 970. 14 464, 342. 98
AT 368, 672, 127. 02 690, 535, 292. 21
%ﬁ%ﬂﬁ:
SEURE 4 6.4.7.9 352, 590, 861. 88 674, 006, 561. 34
AR5y A 6.4.7.10 289, 505, 897. 71 415, 126, 904. 49
Eﬁ%i%%* [R=s 642, 096, 759. 59 1, 089, 133, 465. 83
%Hﬁﬁ%iééil Mt 1,010, 768, 886. 61 1,779, 668, 758. 04

& WE#IEH 2015 %6 H 30 H, #4&
ARG R A Ay B E 142, 278, 699. 78 1y,

210, 312, 162. 10 43,
H 1. 809 G,

Y4 352, 590, 861. 88 iy, Hrhig
e 5 gy B A0 BLE A
e A BT R A YA 1. 839 T, TEL AT EEHLR SR B A

6.2 RFER
e S NS T R e s e s M st S A
AARERA: 20154F 1 A 1 H& 20154 6 H 30 H
Hp: NRMt
A HA L HAR)
W H MES | 200651 H1HE | 201451 H1HE
201546 H 30 H 2014426 A 30 H
—. A 85, 599, 442. 10 -18, 586, 907. 83
L FLEUN 9,122, 692. 42 3, 890, 288. 31
Fors AR BN 6.4.7. 11 618, 076. 24 313, 234. 72
R BN 8, 465, 871. 51 3,577, 053. 59
B L RRIE SRR - -
N
SENIRE & 8= 38, 744. 67 ~
BN
HAbF) BUN - -
2. W RE (FkbL “=7 194, 483, 138. 69 ~113, 683, 682. 87
FA)
Horp: R FE 6.4.7.12 17, 520, 802. 15 -25, 379, 747. 86
REEH TN E - -
e i s 6.4.7.13 176, 702, 649. 84 -88, 545, 485. 21
BPE LRI - -

18




Q Lxie

HuaAn Funds R R R R R 4 2015 - FEFRE
il R arid L& - -
A T H k2 6.4.7.14 - _
k&Il & 6.4.7.15 259, 686. 70 241, 550. 20
3. AR AW ($51 | 6.4.7.16 ~118, 404, 732. 70 91, 196, 497. 06

%u “_» %tﬁﬁ”)
40 e (Bl “ =7 - -

S

5. HAUE N (FARLL “=7 ] 6.4.7. 17 398, 343. 69 9, 989. 67
S

B =\ %H 24, 868, 938. 79 11, 676, 476. 26
1. BRI 5,627, 389. 77 1, 856, 353. 07
2. fLEW, 1, 607, 825. 62 530, 386. 60
3. FHE MRS 1, 705, 473. 42 580, 960. 63
4. 5 A 6.4.7.18 3,842, 395. 91 793, 961. 53
5. FIESCH 11, 897, 755. 22 7,746, 202. 66
Hodr SEH [R]0 4: il 7 11, 897, 755. 22 7,746, 202. 66
X

6. HAth?kH 6.4.7.19 188, 098. 85 168, 611. 77
=, FEES (THREH 60, 730, 503. 31 -30, 263, 384. 09

PL “=” SHEH]
W FTASAL3E — —
V9. #FE G2 5HRUL - 60, 730, 503. 31 -30, 263, 384. 09
SIHF)

6.3 FrAENZR (E&EHE RIR

SO EAR: R GRS T R R R A 4
AR 20154 1 H 1 HZE 201546 A 30 H

Bhr: ARG
A1
% H 20154E 1 H 1 HE 201546 A 30 H
S S R4 BoRE B ERRE T

— WA R

\ 674,006, 561. 34 415,126,904.49 | 1,089, 133, 465. 83
(L& 1F{E)

. K EES T
A I SR E AR B L - 60, 730, 503. 31 60, 730, 503. 31
CA AT D

=\ AR EHHL
Gy A A B AR
Ik A QE ISR Tl Sl
TS

-321, 415, 699. 46 -186, 351, 510. 09 =507, 767, 209. 55

19



1E3 S

@ HuaAn Funds

A5 ] R B (0 B SR R WS 4 2015 4R FAR FERL o

Horpre 1. BB IR

2, 830, 653, 570. 88

2, 209, 303, 564. 70

5, 039, 957, 135. 58

2. Fe 4[R]3k

-3, 152, 069, 270. 34

=2, 395, 655,074. 79

-9, 047,724, 345. 13

VU A 3] 2 g4 A
R N B = A
% e EA S (F
{E k> DL -7 5 3551))

i JRPAT R

352,590, 861. 88

289, 505, 897. 71

642, 096, 759. 59

CEEFED
AT AR
B 201441 H 1 HZE 201446 A 30 H
SRS AR5 B prE &M &t

— WA B
(HE e

683, 229, 301. 74

—-61, 912, 939. 05

621, 316, 362. 69

. AR EEs
A 1 B i E AR B3
CARIARED

=30, 263, 384. 09

=30, 263, 384. 09

=\ AR EHHL
Gy A A e B AR
Ik A QE IR Tl Sl
IS

-190, 061, 522. 25

28,604, 731. 02

-161, 456, 791. 23

Horpre 1. B AR

182,719, 616. 66

-25, 854, 331. 90

156, 865, 284. 76

2. F 4R K

-372, 781, 138. 91

54, 459, 062. 92

-318, 322, 075. 99

VU A 1 2 < A7
A Ny ECAE P 2
dE e EA S (F
fE D LA -5 3551

WP B B o
(e ifHED

493, 167, 779. 49

-63, 571, 592. 12

429, 596, 187. 37

T B AW S5 4R R I AR 0
AT 6.1 £ 6.4, WMSHER T NZEE:

HEFHEATTN: RFAE,

BRAR

6.4 WEMHE

6. 4.1 FHEFARFM
o W AR S A BOE 4 B e 4 (LR WIRR “ ARG ) b BES B
4 (LURFRIFR “rEREN 27 ) IEMVERT (2011155 606 5 (& Tkt al
B B R R R S S E M) HiE, hEESFHARAFKE (F

20

EERUT LM BEHE, PRSI




Q Lxie

HuaAn Funds e A i i TR 5 R 3 4 2015 AR

e N RGN EESR BB B i) M (R 2 T MR e ROE R R R A e ik & 5 TF))
TF58E . ARG NRATIIE, FEMIRAE, B RBOLEEA LA
BEFEILFENRT 1, 287, 722, 831. 15 7T, W& AKIE R 2 1H TS 55 T A R
NS AEKIE R (2011) 55 251 SER TR S T LA IE. Zefa T EHE & % %,
(e AR i LR S R G G A ) T 2011 6 H 22 HIERARL,
R G REM A RSB U 1, 287, 981, 171. 43 k&, H Wt &4l
BT E 258, 340. 28 M Bk G Ail. AR HEGEHRNN LI GEHARAR, 5
BN ERAT B AT IR A7

p=y
%

WAl (e AR OUF ML SR S gt G A H) A (4 iR 5 57 £
I RESF R L G S U ), RS AR YE B SO SR AN R, R 2k e 320
ANFRIZI o AESCTE N/ H GRS/ BRI BRI, FROu A %5 AERBHIL
W/ BRI, ARG / FR I B R T A A SR i < W 77 v U SR B A 55 2 1),
N B K. AR AR B RMIRTRATAE, FITESMmEhTH RS0 B0
fH. BB AT E dde i RIS — SR A3 G A, (B30 2 & 00 A 18] AN REAH H.
it

RAE Chie N RIERERE S B3 4000 R (A2 vl i Mt 1t 5 AR 25 33 %
HIEDY 1ERHE, ARENHRTIEENEA RIFRaNEN & TH, a4 E
WARIE AT AN BT B 52 (A& R /AR B AR J% oAt 28 vp [E]E WS 2 i A BT i i
5L fdE. M LR BUE. BT SCRAIES: s i as i [ E i 2 i 54
BB ARG R TR oy, [ IR SR B IR 5 L A TR 5 1 80%,
oAb R A5t (7 90 2528 5 mI e £5) R0 % LA AN T T s W e 2R 9 7 1Y) 80%; - JIRER
BIE S ] 58 W s 28 537 B4R B8 B AN i T 3™ 1 20%; I a3 H AE —4F
LA A PRV BSURF A5 25 A4 55 LU B ANIG T 5 4 B P05 B 1) 5% SRR 43 (1 b 45 LU I R HE -
A AT e 20U 2 6 X 60%+ HHIEZR-A i 27 P AU a8 28 X 30%+ 33 300 8%l e
X 10%.

AW S IRE ARSI GRS B AR LIS EHARAR T 2015 4 8 7 27 H

21



O FxE=

HuaAn Funds e A i i TR 5 R 3 4 2015 AR

FEAESR H

6. 4. 2 £THRR I HIEER

ARG 10V 25 MR AL IR 2006 4F 2 A 15 H & LR #ARMA K (ol
TR — FEACHEII D % TR AR 2 Tl FAH R E (AR AFR “ Al i ” )
IR B 22 AR ) CUEFR 43 R BE A5 B AIER XBRL MRS 3 5 <A BE I 2 A 40 BE AR
EON R ENEHR R EE S 2 mMAi ) GEHFB RS SIS, ( Fr
PG R BNE S I P S G T S A TR ANTE U 25 H 3R B BT o 1 v [T M 2
KA TSI E B SV I AT ML S 55 3 AR G«

6. 4. 3 BAEAR MY LT K HAl A SR RE I P B

AKE4 20154 1 H 1 HE 2015 4 6 H 30 H 1L AR 45 R F 5 A Al 2 vH-HE
OEER, L, sefEh i T A4S 2015 4 6 H 30 HIM 49 IR LA K 2015 4F 1 H
1 H# 2015 45 6 5 30 H AR 28 B R AL G4 E AR B 15 LA S B

6. 4. 4 EESTFBURNS T

B TR s i TR UL BLAE, AR TR A ER . Sitliih S
AT — HAE B i A — B

6. 4.5 STHBURMSTHETHRE MU Z 5 58 IE R B

6.4.5. 1 STHBURARE KU

R THAIRAAE T BUERATE,

6. 4.5. 2 ST TR KU B

X TAEUESRAC Sy b T SRR R Ak (1 [ 5 W ol i it (RT 4 B 9 Bk A) S T3
A8 oy BN Gy R SRR S E M5 B, AR S AR SO R A ik fa 5L
A PR FIAREE i [EIE 25 #5532 AE A S AR /NG T 2015 4F 1 2= [
AL 2 ot ol PO A (L A AR ) T ST S PO A 8 45 SR 52 A Fe i

6.4.5.3 ZHEEIERHH

AR FAEERS E IE,

6.4.6 B
FRIETBGER K FL % 58 /L [2002] 128 & (L FIFRIE B3R 5 e h

22



O FxE=

HuaAn Funds e A i i TR 5 R 3 4 2015 AR

YT R IE A ) B [2008]1 5 (ST AL TS B T R A A ) WA
[2012]85 5 (5 St b 1 28w IR Z0 A 22 A AN N A9 B BUSR AT 5k il PRy % )
L HAMAR SR B S 55 A, EERIR A0 T

(1) PLRAT R 77 NEE TR T E BB SE B, AENCE AT . J 5
g BRI ZE M T AR AL

() XESMETFH S PIAEHON, SOFEEEBEE. frREMRN, B
BURBLE . 2L, 57 ARSI B AR, B AE AL TS 8

(3) %o 3 < BT F Ak A5 25 FRWSON B2 H AAT 523 A AR A [ 8 < SRR e
ARANRGY 20% )N NFTfSBE. F 2013 45 1 A 1 Hig, XfE:E M B A HAF R E
AP, FFBORRRAE 1 DHUN GG 1TAH) R, HBCUS LR S 28 A BN
PG FEROUIRRAE 1D H BLER 18 GF 15 I, B d% 50%TH A BB S 4
RO 1 B, BEdE 25% T AR A, X3 1 Bl o =] BRAE
B, MRAEIRIASIIRE . LA, # I8 IR EE TH R NEE, IR TA) B AR AR
T REEHTHUS IBCE . AN RS AZ 50% T NSNS 4. LRt
gt H] 200 BRI AN«

(4) 2 M ER% 0. 1% HIBER G R AT 7 EIAERL, SRR ER AL
Zy ENAERL .

6.4.7 BEMFSHEIE AU H

6. 4. 7. 1ERATHEZR
Hifr. NRMIG
AHE
T
H 2015 4E 6 H 30 A
i HIAE K 81, 247, 505. 04
& WA K -
HAth A7 2k -
&1t 81, 247, 505. 04

23



LB e

HuaAn Funds

A

A5 ] R B (0 B SR R WS 4 2015 4R FAR FERL o

6.4.7.2 X G &M=

$hire ARG
EE S

ils 201546 H 30 H
[Z ARHE | ARG
JI 71,910, 153. 93 92,783, 532.00 | 20, 873, 378. 07
Fod B A _ _ _

2

T o iy | 666,800,930.47 | 761,449, 150. 60 | 94, 648, 220. 13
i 5 HRAT A T 43,921, 098. 05 44, 205, 000. 00 283,901. 95
ait 710, 722,028.52 | 805, 654, 150.60 | 94, 932, 122. 08
Vi X PR - - -
% - - -
IR0 - - -
ait 182,632, 182.45 | 898, 437, 682.60 | 115, 805, 500. 15

6. 4. 7. 3 TSR =/ AR

TR o

6. 4. 7. 4 LR EERF ™

6.4.7. 4. 1 BFIMENERE ST~ HRKM

TR

6. 4. 7. 4. 2 HR KM =38 B W32 5y H B BB 5

TR

6. 4. 7.5 RUCH &

Bp: NRMt
AHAR

A 2015 4 6 A 30 H
A A A7 2R S 11, 257. 46
S e BAT 2R S —
IS A AT 2 ) S -
I 2 ST 24 A e R R 5, 359. 00
MR 25 A1 R, 5, 298, 245. 30
UL N IR B HIE 25 ) JE -
A H R 1, 532. 69
MU & A LIRS -
HAthy 564. 30
&t 5,316, 958. 75

24




O FxE=

HuaAn Funds

S AR S G IS5 5 6 2015 4R 4R FEHR o5

6. 4. 7. 6 HfhE =
TeRH
6.4.7.7 B3 5 B H
A ANRMoc
A IR
A 2015 4 6 A 30 [
= 5 F i 3 WA 22 5 % 714, 068. 71
RATIE] T3 37 NASH A2 5 %t FH 1,612.40
&t 715, 681. 11
6. 4. 7. 8 HAb Mk
Bpr: ANRMIC
AR
A 201546 H 30 H
NAT 5 P AL 5 FR e RAIE 4 -
AT B2 [B] 9 19, 188. 19
Ti4E 2% A 216, 781. 95
&1t 235, 970. 14
6.4.7.9 L FESE
e fFR SR AR
SHEAL, NRMIT
A
H 201551 H 1H #201546 H30H
H S K T 4 451
AERER 270, 810, 663. 56 270, 810, 663. 56
2 B HA 804, 197, 916. 37 804, 197, 916. 37

AW (PL “-” S35

-932, 729, 880. 15

-932, 729, 880. 15

AR

142, 278, 699. 78

142, 278, 699. 78

B n EfFRGS R Bk
SRS, NG
A HA
gE! 20151 H1H £201546 H30H
LU K TH] 45 i
EER 403, 195, 897. 78 403, 195, 897. 78
A HH HR 2, 026, 455, 654. 51 2, 026, 455, 654. 51

AHER] CPA “=" 53851

-2, 219, 339, 390. 19

-2, 219, 339, 390. 19

AR

210, 312, 162. 10

210, 312, 162. 10

TE: FIE SN AT B2 Bl e it A

25




HuaAn Funds e A i i TR 5 R 3 4 2015 AR

6. 4. 7. 10 R4 BECAHE

BEn GRS AR
AL NI
IiH S SR 4 R RO ECAE A1
EEKR 33, 554, 122. 79 136, 938, 549. 96 170, 492, 672. 75
A AR 80, 815, 548. 45 -46, 548, 156. 31 34, 267, 392. 14
A A B & R
o o -33, 155, 620. 41 -52, 208, 626. 91 -85, 364, 247. 32
g 7= AR B8
Hrp. 34 dmk 205, 833, 909. 01 431, 170, 364. 03 637, 004, 273. 04
LA [A] 2k -238, 989, 529. 42 -483, 378, 990. 94 -722, 368, 520. 36
A EL 45 B - - -
ARHEK 81, 214, 050. 83 38, 181, 766. 74 119, 395, 817. 57
B RS B 2R
A NRMIG
IiH S SR 4 R RO ECAE A1
EEKR 43,426, 830. 78 201, 207, 400. 96 244,634, 231. 74
A AR 98, 319, 687. 56 -71, 856, 576. 39 26, 463, 111. 17
N B R TS
o - -27, 499, 660. 50 ~73, 487, 602. 27 -100, 987, 262. 77
S e AR B B
Hrp: FedgER 505,012,617.91 | 1,067,286,673.75| 1,572,299, 291.66
B AT -532, 512, 278. 41 | -1, 140, 774, 276. 02 | -1, 673, 286, 554. 43
A 245 B - - -
ARHEK 114, 246, 857. 84 55, 863, 222. 30 170, 110, 080. 14
6. 4. 7. 11 FZA BN
A NRMIG
H]
20161 H1HE 201546 A 30 H
e iVeE (O IPSU PN 328, 568. 96
€ A 2R BN -
HAth A7 3 ) BN -
AT SR BN 269, 096. 97
HoAh 20, 410. 31
&1t 618, 076. 24
6.4.7. 12 BRERE W
A NRMIG
H
K A
20161 H1HE 201546 A 30 H
S HH B B R AT S A 1,608, 716, 429. 37
el 2 H IR ZE A L 1,591, 195, 627. 22

26



O FxE=

HuaAn Funds

A5 ] R B (0 B SR R WS 4 2015 4R FAR FERL o

EER s oN

17, 520, 802. 15 |

6.4. 7. 13 RFRHEWE

Az NRMoc

i H

A
2015%E 1 1 H 2201546 H30H

S FTE (BB s 2 AT s B

3, 668, 033, 362. 40

ik SEH AR (U AT BT AA D A S

3,477, 395, 883. 35

7@2 : m L]& ﬂ:‘u A%\ 4%\ %ﬁ\l‘

13,934, 829. 21

o I

176, 702, 649. 84

6.4.7. 14 fTAETHWEE
T
6. 4. 7. 15 R

Hifr. NRMIG
A HA
T
A 2015451 5 1H 201546 H 30 H
% SEHE T PR AR R RUAL 259, 686. 70
e S PP A R R 2 ~
&t 259, 686. 70
6. 4. 7. 16 A AU EZRZW 2
Hifr. NRMIG
A HA
I
A 201541 H1H %20154E6 H30H
1. 32 5 M Rl gt 7= ~118, 404, 732. 70
—— I SR 18, 789, 263. 68
—— RS -137, 193, 996. 38
—— P U B -
—— -
—— e R -
——HAh ~
2. 1T A -
—— BUIE BB -
3. HiAth -
Gt -118, 404, 732. 70
6. 4. 7. 17 HABKA
Hifr. NRMIG
A HA
T
A 20154E1 5 1H 201546 H 30 H
Fe 48z B RSN 328, 087. 17

27



1E3 S

A

HuaAn Funds R R R R R 4 2015 - FEFRE
g 70, 256. 52
pjtf 398, 343. 69

R FE 4 1 [0] Bl 2 A R BA TR 3 g, TSem] B S A 25% T ANFE 4 Bt =,

2 J@Q Zlﬂﬁ’]%?ﬁ%%ﬂﬂ&@ fo TR ER ) ol o 2 A S 0 A e, G HR R (] 9 35 0 1)
2% NF BB S 134
6.4.7. 18 X 5 % F
A NRMIC
TiE EN
) 20154F1 1 H % 201546 H30H
T o i iisn <8 7 % H 3, 840, 920. 91
AT 35728 5 % 1, 475. 00
&t 3, 842, 395. 91
6.4.7.19 HAb#H
Az KRt
i H A HA
20154F1 H1H %20154F6 H30H
G g 27, 769. 02
15 B 55 7 119, 012. 93
RATIC XN 2% F 27, 616. 90
K. = 2 4 B 13, 500. 00
HoAh %% H 200. 00
&t 188, 098. 85

6.4.8 BRAEM. H-NHEHEERKHHA

6.4.8.1 BRHEM

T
6.4.8.2 BN EHEER
T

6.4.9 KEHRKR

6.4.9. 1 AL EAEER R RBRHALE KFERRRET REZWHKIER
AR A HIARAEAE 32 1) o0 R Bt 8 KR 55 5¢ R R A BB I«
6.4.9.2 AMEHS5HESRERBR B L KBTS

KK Tg 44 %

%ﬁﬁ HESS

N

g e EHARAF ( “HPrite
”)

al

\

BEHEN IO EEHEN

2

R HAT B AT IR A =] CHHRIRAT )

HEEAN EEHEIY

28




Q Lxie

HuaAn Funds e A i i TR 5 R 3 4 2015 AR
VE: NIRREEAS Z) YA IE 7ML 55 Yu Bl 9 #% — i i Mk 2% 31T 57

6.4. 10 AR5 HA K A BT L HATE) SRR T 2 5
6.4.10. 1 EIXREFT R G HEITGHITIR S
6.4.10. 1. 1 REXR 5

o

6.4.10. 1. 2 BUER 5

T

6. 4. 10. 1. 3 R ATRER A A&

o

6. 4. 10. 2 KRBT HRH
6.4.10.2.1 HEE&EE%H

A AR
A HA - AE R AT B HA ]
T H 201541 H1H % 20154E6 | 201441 H1H £20144£6 H30H

H30H

200 KA AL 4 NS A

- 5, 627, 389. 77 1, 856, 353. 07

Hodr: STAHHENRI R

e 2, 140, 245. 23 496, 280. 73

T SO E N B G A PR 7] A8 BRI AT — H 2 & 5 i
{2 0. ThEETRRIHRE, BHRITEGAAK, %A, HitE A7 08:
HE BN = AT — H 2@ 51 E X0. ™%/ HEREL

6.4.10.2. 2 &L R

fhr: NRmM
L AR AT LG A
TiH 20154F1 H 1 H %20154E6 | 20144F1 H 1 H %201446 H30H
H30H
1A A 1 3 B S A
Iy 1,607, 825. 62 530, 386. 60

VE: A S NIRRT IS Sk nt — H R & =13 E 0. 2% 3R 11
2, ZHEHESAHK, #%H . EiHHEAKN:
HItE =gl —HIE S H =R E X0. 2% / JFERE

6.4.10. 2. 3 ERS %

| PR B IRS RINR R | ]

29



1E3 S

A

HuaAn Funds g A R R R TIE R I 3L 4 2015 SR E R
A2 20154F1 H1HZE20154F6 H30H
MR A B 3 N ST A A IR 45
e n[ B AR A n] #5505 B s
/N - 180, 836. 82 180, 836. 82
AT - 193, 174. 71 193, 174. 71
&1t - 374, 011. 53 374, 011. 53
AT L HATE]
201441 H1H 201446 H30H
SRS B AR 2% B 1 — —
HATH Wg%m%ﬁﬁﬁ R 10 5 e S o T 7
e n[ B AR AR nl #5505 B s
oS e VN - 341, 405. 44 341, 405. 44
AT - 66, 628. 55 66, 628. 55
&1t - 408, 033. 99 408, 033. 99
E: A BRREMIBANHHEERS . AT RSHENME B 2RI S84

EREHE 0. ARHFE R RIMR, BHRWTERA AR, #HHX
T R S IA AR, FREZESEIARAFTEH AT A S AL E
MU HitE AR :

H& 55 2 =n00— H B RIS M EE =13 E X 0. 4% / 94 RHL.

6. 4. 10. 3 55REXTT BEAT4RAT A ML i35 9 5 (& [BIIW) 22 5
T

6.4.10. 4 ZFREFTREAEE BN

6.4.10. 4.1 MEPAESEFEACHBEEREBRERAESHFHEN

T

6.4.10. 4.2 MEHRBRREESETEAZ SMHAR KB R AE S HIENR
T

6.4.10.5 HRBTRE HIRAT A SORBUK S 37 A BRI B

A3 AT LA 1A
FKIET4FK | 2015%E1H 1H %32015%E6 H30H | 20144E1H 1H %20144E6 H30H
AR R A E A A R AR
7R AT B
81, 247, 505. 04 328,568.96 | 2,734, 622.65 60, 054. 73
A PR A

30




Q =%

HuaAn Funds e A i i TR 5 R 3 4 2015 AR
E: ARSERATA R HEESTEE NHEREITRE, ERATEHNERIZET R

6.4.10. 6 AESAERHEPNSSRET RHFHIESFHER
T

6. 4. 10. 7 FHABIREZZ 5 E I K9 B
T

6. 4. 11 FlE4HEHEHR
T

6.4.12 #K (20154E6 A 30 H) AEEFH WREZRILH
6. 4.12. 1 FHIAMH &/ RIESH T TR FE KREZ RIESS
i, NRMt

6.4.12. 1. 1 Z[RIUEFFZA]: i

#
N K s
s | s | my | wEEE | ow | (%E Wik Wi %
A5 LR A H EH 7 fr e ’ FRAS B EYI=RsY] e
) i)
¥ B
fr
15% | 2015-06- | 2015-07-
132002 #ifE b | 100 | 100 | 11,210 | 1,121,000.00 | 1,121,000.00 | -
#EFB 11 02
E: REENNNAREESEM N IANWIREFE 5, MErEREC H 28R Ll
H < [BIARE H L il
6. 4. 12. 2 BIRFFH W8 IS LSRR 52 R
WK =1 LIPS
Je 2 B | R {5 h (ol =) O WA - %
I B I g
v B H# A H# WNSY ] e
R F i Al i f Py A S
T+ | 2015- | HEAH 2015-
002268 84. 80 76.32 | 200, 000 6,534, 340.65 | 16,960, 000.00 | -
bii] 05-08 | Tif=pk 08-04
Al | 2015- | EAEH
002308 31.00 | R¥n | 4 | 1,200,000 | 22,043,664.92 | 37,200,000.00 | -
e | o6-12 | mifERm

E: AREEHEZE 2015 4F 6 H 30 HibEA YL LR A E KF ] ger~EE K
S T 4 R I R I S, SR S T A AT F U B S E R 5, &85
LV R .

31




O FxE=

HuaAn Funds e A i i TR 5 R 3 4 2015 AR

6. 4. 12. 3 HARMGIFRIERIAR 5 /A K635

6. 4.12. 3.1 ST HE TS IEREE

BRI IR 2015 £ 6 H 30 Hik, AZETARITE TS 677 L BIWAL 5 Hh{E
NI o

6.4.12.3.2 X GG HFIERM

ARG WA 2015 4F 6 H 30 Hil, e NFIFSAC 5 Fi i E BIWAS 5
JR IS H [ EAIE 2 2K AR 4 300, 000, 000. 00 76, KT 2015 45 7 H 2 HAT56 )5 EIH.
R T BERA B G037 AR 2[5 R e N R 53 55, 5E 2522 5 TR 1T LG
BT ENbRIESR IS, AMET BRI A2 5 AR E

6.4. 13 ST ER R EH

6.4.13. 1 RS EEBUR AR

AFE L — N E B A R A I 4, LT A XU 7K T R0 T A AL 25 7
PRTRERESE. BREEES, mTHRMTSES, BT8R I LT i b 28 X8
AP 25 i AR . AR SRR T H FE AR ER R, R, PUEK
R RS RRS . AR H W LB s h Ik 53X s 4 ah T =LA
PR E B RS RS Rl U B T3 XU o AN I 4 1) 36 4 785 3N A5 XU
R 25 H bR S BOKE DA RS 38 ) 78 FR s Y 2 P, A AR 5 4 78 XU AU 2 2
[ BAS Be EE S, DASEE “ XU AL 25 A UG S ™ AR RS e 2 H Ao

ARBE G 1) e 4 BN FRAT A T RS B A BRI A, L T AR AR I 23 D 2
NZOH) . BB, B IEHZR e, IREREREE . WU S AH Sk 5538 1)
P S BRI 2 . ARG MR EHANAERH S PR N EHEE R,
P ) XU B PR LB SR, o W 5 RG] R R AR B S A R T
SERBSAEHIZR D gy, BRSNS E A F] H g i R T KU B e A e 7RSS
A 2 T RS B DT 1 2 M SRR A A KU i B DT, PRI S ST S AR
SE RIS A UG BRI BE KU BE L SR 5 o ML AE AL AR 8 F] AT M B 5T
T SR o XU B 1 20 R AT i B A

AN 4 PR < BN T S i R Y KU BV T R S I R A E R
T MR TR AR 5 Ao RS AR AT REAR G o B PR BT IR i E Y A, ST XL 45
SR R 7™ EERE R L UL IR S ARG R IR E o M B AT IO AR BE M O, AR AR 1
B HbR, Siaikebr st TR, Wafe ) RResEdr. B, Bl
TR AR, W MRS R R PR FEANFI N BASRE L, I ] S - 0ok 2% A XU ik
AT AP, JRE AN RS, RSP I E ] A RV A

6. 4.13.2 {SHRAK
Z5 K& e R SR G R A 5 % TR BT B L TE, B3 & i
WEHRZ AT NEIIEL) . 4 AT RIIAR BN, SEERESE =PRI 21

32



Q =%

HuaAn Funds

S AR S G IS5 5 6 2015 4R 4R FEHR o5

F RS

AT 4 (K 5 BENAESE 5 RPN A2 5 % T I AR IR DLREAT 1 8 70 I PPAdy o AL
& ARAT A BHEA R S I EAT I RARAT, 512873 S A5 FH XA
Ko ARG G P AT AL 5 I A EIESR S0 45 HA IR ITE A RN 5 X F5¢
JRAETF AR IS 5, 29 s Al BEPEAR /N, AEHRAT 18] RV 17 38047 52 5 T 24055t
A2 5y %ot P HEAT A5 P VPAL X6 RS A8 00 7 2GR AT BIR A1) A2 61 R S 0435 FH RS o

AN G (R BN L 15 T XURS B BRE S X S B A R A5 I S P A
RAEHUEZR RAT NBAE FH RS, HLE I 73 B £ Bt BA 7y U U

AFe AR B E RS LR ChEARRITERPREEESER) &

SE IFREEGE T B

6. 4.13. 2. 1 =5 HIPRIIR I B &

phr: ARMIG
. KA AR
LIS VT 2015 45 6 A 30 A 2014 4F 12 [ 31 H
A-1 - -
A-1 LAF - -
ey - 50, 044, 000. 00
N - 50, 044, 000. 00

6. 4. 13. 2. 2 I KIAE PRSI HI i B&E

A AR Mt
s AHAR R
KA AT 2015 £ 6 /1 30 H 2014 4 12 A 31 H
AAA 477, 603, 978. 70 901, 732, 537. 28
AAA DR 287,910, 171. 90 514, 004, 472. 21
AVER 40, 140, 000. 00 -
&t 805, 654, 150. 60 1, 415, 737, 009. 49

TE: RFR iz 8 E GURBOR I & ft .

6. 4. 13. 3 FBhHEX S

PRSI PE WS A2 6 2k S AE JRAT 5 B 7 TAT R I S 55 I 3 ) B e e B XU o AR
B NI BN KRS — T3 TR T2 e 85 A3 Nl i I 2SR B [ L RpAT (R 2 e 4y

B TR B T BB AR T AR 32 By T8 AN AT A 2R (4 A2 I P A m A 45 B
HRT JE IR AE T 37 BRI ZL S R DL T LA B 0 i A2 HL

B S A 8 (] 5% <5 RO B IXURS: A < PR i < TN R A e <3 1) P D

[ SUEAT P4 AR PN Eh M 7oK, RSk &R BTAH G THBlE LT 52
FHULAC. AR EREeE AR S SRt 7 ESUBRIAR, AEEER I

33



_ Y g
Q LLis

HuaAn Funds e A i i TR 5 R 3 4 2015 AR
TRE R FR G AL T 2, o] DR R e e [ T R IR Bl XU, A R P e
SFE AR5

FEXT BT S A AR BB B XURS:, A < P < PN A A 7 ) DU B
TBOE BN IE LI 2K, SR VER b AT RESL A o, B EHRe%+
JEARbr AR [RINARBLRE I LR G Aabr . A& HARBLRE VB B b A LE
151 LA B i it 52 R | A 3505wl P LU B 5 o AR G308 T — X m AT IR T AR AN B
ARG T AR 10%, HAR G5 hAR & K5G8 B B HAl I g AL R+
A=K RATBREZF A AZUE SR B 10%. A5 FT R T RS AE RS 52 55 P
B, HARN AR RAT R R 58 5, DR R R B 8107 B 3 02 < B I
I S BRAANRE B LA TEOLAE, HARBIRELL G BN IEI AR . BAh, AdEEw]
A I S [ < 7 A N I B e N R R R, H ERR e A
FEA BRI BT 1~ Fe e

T 2015 4F 6 H 30 H, Bz R £mh 7 7= Z R A A 300, 000, 000. 00 JEKAE
— A WRBHE S (R R EHAER) 4b, RIS A B H AR L 565 2
ZIE R H BN —AH U AR, AT (R 3 £ B (B & A ad) ol e 2
WIH BT, K E KL RN AT O A LI &0

6.4.13.4 TR

37 KU A2 F8 22 4 T e 4l T EL A A Fe (B R SR B &I 2 IR BT Ak 117 3 %2R 40y
F& DR 2R H AR Bl i R AR e sh K KU, AL 2R XU« AV IS AT AT AR % XU

6.4.13. 4.1 FIZEX &

F 2 X AR 18 St L B A e B BN &9 & 52 T 3R AR B T e AR I Bl ) X
K6 o ) A B ME i T 2L I THINIG BT T 3 A% LA F8A e E N BRI RS, H
HH Y 2 R 23R8 28 4 g 1 L O TG I A5 J2 T 1) 35 SRORR 905 T 32 81 2R B3 S M e R SR

<R T P XU

A e <5 10 < BN R UK AR e < T M PO A SR SRR PR B AT A%, B A
P BT A 1) A T VRS bR R A R 3R AT

AT 4 E BB A 5 T SARAT T8I 17 37058 5 ) [ Wi it b, DRI A AR A L
GIEAY S

6.4.13.4.1. 1 R R KO
k. NRMt

AHAR

1 4L 1-5 54EDL E NS &
2015 4 6 H 30 H FELLHN & F L it it

.
i

BRAT K

81, 247, 505. 04 - - -

81, 247, 505. 04

RS e

11,908, 863. 61

11,908, 863. 61

34




A

LB e

HuaAn Funds

B BT RES 0 RAE S 4 Y 4 2015 4F 4R R

fEHARIE S 1, 253, 930. 27 - - - 1, 253, 930. 27
2 k4 B 293, 446, 034.90 | 510, 876, 901. 40 1,331, 214. 30 92, 783, 532. 00 898, 437, 682. 60
RLWIE 7718 H K - - - 3, 343, 357. 07 3, 343, 357. 07
RLCF] S, - - - 5,316, 958. 75 5, 316, 958. 75
LA ER T 5 127, 009. 76 - - 9, 133, 579. 51 9, 260, 589. 27
g it 387,983, 343.58 | 510, 876, 901. 40 1,331, 214. 30 110, 577,427. 33 | 1,010, 768, 886. 61
ot
S HA T ) 4 R %
300, 000, 000. 00 - - - 300, 000, 000. 00
TR
REAHIE 578 B 3K - - - - -
JREAF IR [ 3¢ - - - 66, 775, 578. 39 66, 775, 578. 39
LA R - - - 551, 601. 55 551, 601. 55
RLATEE o - - - 157, 600. 44 157, 600. 44
LA B IR 25 2 - - - 158, 639. 96 158, 639. 96
REAFAZ 55 9 - - - 715, 681. 11 715, 681. 11
LA FI S, - - - 77, 055. 43 77, 055. 43
FHoAth 11153 - - - 235, 970. 14 235, 970. 14
ff st 300, 000, 000. 00 - - 68, 672, 127. 02 368, 672, 127. 02
AR i 87, 983, 343. 58 510, 876, 901. 40 1,331, 214. 30 41, 905, 300. 31 642, 096, 759. 59
R
LAERAA 1-54E 5Lk At B At
20144F12 31 H
B
AT 67,965, 482. 43 - - - 67, 965, 482. 43
AT 18, 686, 185. 16 - - - 18, 686, 185. 16
fEHARIE S 406, 138. 23 - - - 4086, 138. 23
L 5y 1 4 Rl gt 7= 67, 396, 446. 40 990, 158, 004. 28 | 408, 226, 558.81 | 157,350, 708.64 | 1,623,131, 718.13
PEBCIE S H - - - 21, 642, 246. 29 21, 642, 246. 29
Ioiells, - - - 5,802, 778. 27 5, 802, 778. 27
LW H R 1,091, 790. 21 - - 40, 942, 419. 32 42, 034, 209. 53
g it 155, 546, 042. 43 | 990, 158, 004. 28 | 408,226, 558.81 | 225,738, 152.52 | 1,779, 668, 758. 04
i ft

585, 400, 000. 00

585, 400, 000. 00

35




A

1E3 S

HuaAn Funds

B BT RES 0 RAE S 4 Y 4 2015 4F 4R R

JLASHIE 2537 H K - - - - -
INZRYEAEIES - - - 103, 384,932.00 | 103, 384, 932. 00

JEAS A EE N i T - - - 557, 900. 08 557, 900. 08
RATHEE P - - - 159, 400. 01 159, 400. 01
LA B 5% B - - - 170, 652. 14 170, 652. 14
REAFAZ 55 9 - - - 398, 065. 00 398, 065. 00

JSLAS R - - - - -
FHoAth 11153 - - - 464, 342. 98 464, 342. 98

585, 400, 000. 00

105, 135, 292. 21

690, 535, 292. 21

AR BB R 1

—-429, 853, 957. 57

990, 158, 004. 28

408, 226, 558. 81

120, 602, 860. 31

1, 089, 133, 465. 83

TE: KPP ARG T LG 2 SOOE, IS Z000E AR B e

i H R H 2 LA

%

6.4.13. 4. 1. 2 F|Z R SR B

423

B T 37 A 2R LAST ) HAt T 37 248 f R A A2

o

X B PEARR H kB E Y
el Cpfz. NRITAI0

FH IR AT A8 B ) AR )

AR

201546 H 30 H

EFER

2014 %12 H 31 H

L. T AZE E 253 A > 27297 /> 2180
2. IHFI R T RE25N 3 5 W HN£1300 HENZ)81

6. 4.13. 4.2 #NC K

AN ARSE A& T B

i L (8 2 o i B BR SR B i B DX AN AR Bl i & 2R 3

IR o AR FE G TR 5577 M At AN R4, BRI T 38 R AN XU
6. 4.13. 4.3 HABMHE X

FLABAN A RS A2 T 5 g Pl fer < i R 2 Fe Wi BOR KRB

R B B 30 1 2

&
ANV A LA T 3 8% TR 3R A2 Bl e AR Bl (0 XU - A < 2 BB TR SR AL
Gy Pt L i3 BRARAT 18] [F) MV 117 37 58 5 A BBCEE AN 52, ol W 18 Ak A A XS SR - B A

EFFRAT ER A %

e
=
==}

T OLBRFIR S TR 5200, A8 ) BERIR Tk 55 37 B AR I sh 1

BRI PR A I A SR R, R “B LB BIsK
%

36

GG OL BRI 0T, S5 UETR s AT 6 00, S0 527 o B




Q ixae
HuaAn Funds

S AR S G IS5 5 6 2015 4R 4R FEHR o5

AR PGE; R AMIETRREE T JOE B, T EREERZE
VO Bl BB A PP BEAT AR 08 o A I A Sk 5 BN S WS 5 L B O A S5 ) AR A
RGN BEE . RS HATIEIE, RSN AT AR R T A% UK -

AN G R AR B 1 B B A A A XU o A P B 2H 4 v ] i
RGP R LA T IE & WP 10 80%; M SE . BUIES5E R [l 52 Ui 28 28 98 P O 45 2
LA R TG B 1 20%. AN, ARHE G5 G B ONEE H G AR Bk S T R (ALE
IR St R, e WE T 2 Mg BT AN S e T UG R, f4E VaR (Value at
Ri sko) TR S5 A 12 AR i < 0 Wk 4095 M DRI, B I ) 5 o XU 347 R B A 428
fil

6. 4. 13. 4. 3. 1 HAbHrE KK O
SREA . AR

AR FEER
201546 H 30 H 2014 412 A 31 H
i H b3 W b3 7
NyIRIIKIER FEFE L NRE FEFE b
5 (%) 51 (%)
S PEBTT | 92,783, 532. 00 14.45 | 157, 350, 708. 64 14. 45
SR R
MR e — _ _ N _
HEBENE
AT SR Bt P-4 _ _ _ _
W B
i - - - -
it 92, 783, 532. 00 14.45 | 157, 350, 708. 64 14. 45

6. 4. 13. 4. 3. 2 H AP XU F BBUR A% B
T 2015 4F 6 A 30 H, AREEFA R G MR BT A AE 52 4 57 i
BRI EL A 14, 45% (2014 4F 12 H 31 H: 14. 45%), R 2 AN 2 DL A
F T 37 4% TR 25 PR AR Bl ot T AR 3 4 B2 P i3 o B M (2014 4F 12 A 31 H: ) »

6. 4. 14 A Bh T EEN 73 Hr S THRR T8 2 Ui B K FoAh B IR

T

37




A

LB e

HuaAn Funds

B BT RES 0 RAE S 4 Y 4 2015 4F 4R R

T BEHAESWHE
7.1 BREESEHEFHEEN
PR Z
g A . R T IIE
1 G 92, 783, 532. 00 9.18
Hoar, e 92, 783, 532. 00 9.18
2 fii] e WA 2 5 R 805, 654, 150. 60 79.71
Hr. i 805, 654, 150. 60 79.71
T SRR SR - -
3 AN oA ot - -
4 SRATA A AR - —
5 SEN IR G % e - —
Hordr: =B ) S5 N - -
KA
6 BT R & &6 93, 156, 368. 65 9.22
7 HAh A T 19, 174, 835. 36 1.90
8 it 1,010, 768, 886. 61 100. 00
7.2 BARBATV A RHIREREAE
ANYR
e GRESY anttin | L
A e MRy M il - -
B 4 24, 750. 00 0. 00
C il 3 Ml 37, 237, 740. 00 5. 80
D CIVANE - VANE /S W& Y I - -
AR
E Y 6, 720, 000. 00 1. 05
F kAN - -
G ZiEIEH . G AEEOL - -
H {15 A - -
I & ISR ARG B AR 33, 250, 000. 00 5.18
2l
J SRl - -
K T HL = - -
L R G5 A 25 R 55 - -
M B FANE AR S5l - -
N TRFI S BB AN L it 12, 576, 000. 00 1.96
0 JeE B AR 55 A AN HoAth R 25 - -

38




A

1E3 S

HuaAn Funds A5 2 BRI R 2 4 2015 4R 4R 4Rk
P HaE - -
Q TAR2 TR - -
R A ARE R R - —
S ZiE 2,975, 042. 00 0. 46
&t 92, 783, 532. 00 14. 45
7.3 HARIRA FoME G e B AHE EL B K /AN EER B B e B B B 4
o A4 BT
Fa i S ARHD & ZE AR BE R NYIRAIKIE] HHE L A1
(%)
1 002308 A | 1, 200, 000 | 37, 200, 000. 00 5.79
2 002268 T+ 3@ | 200,000 | 16,960, 000. 00 2.64
3 002405 DU | 300, 000 | 13, 140, 000. 00 2. 05
4 600706 HEYLSCHR | 600, 000 | 12, 576, 000. 00 1.96
5 600820 Py | 500,000 | 6,720, 000. 00 1.05
6 600037 AL | 100,000 | 3,150, 000. 00 0. 49
7 600895 s TEAR | 102,200 | 2,975, 042. 00 0. 46
8 300458 BB 500 37, 740. 00 0.01
9 603979 AR 1, 000 24, 750. 00 0. 00
7.4 MEFABRERFHESHIERES)
7.4.1 RiFEANESHHEHARIEES T P2 38 2%80HET 20 45 R S 4
B2 4
75 Jie SEARHG J B A4 R AHIRITENEH T EHE L
B (%)
1 600028 o E AL 242,327, 653. 27 22.25
2 601318 [ 22 227, 129, 000. 57 20. 85
3 600875 RITHA 155, 474, 006. 29 14. 28
4 600023 eNEEA== WA 73, 321, 552. 60 6.73
5 601398 LRiRAT 73, 088, 680. 82 6. 71
6 600895 I AN=y 69, 888, 439. 71 6. 42
7 603993 & BHAR Y 61, 940, 755. 68 5. 69
8 600026 HhiE R 57, 499, 993. 20 5.28
9 000024 = 39, 150, 764. 82 3.59
10 601628 PN 39, 099, 023. 68 3. 59
11 600109 [ S kR 37, 869, 800. 94 3.48
12 600219 EARIE:EN |4 36, 543, 951. 36 3. 36
13 600067 fen il 33, 889, 355. 85 3. 11
14 000712 e B4y 33, 311, 275. 57 3.06

39




A

1E3 S

HuaAn Funds

AT M RUES B I 2015 4R 6R e i

601988 o E R AT 31, 374, 042. 57 2.88
16 000002 Ji FA 29, 301, 531. 30 2. 69
17 300352 | 26, 318, 975. 02 2. 42
18 600406 ] FHL e i 24, 164, 838. 02 2.22
19 002065 FRAET A 22, 651, 638. 44 2.08
20 002308 JBA Iy 22, 043, 664. 92 2.02

E: ARIT “CENEGH” B35 T2 A8 ORAZ AN LA A H &) Y], A
EER AL G W
7.4.2 RIFEH&HE H BAYIZE S T =18 2% ET 20 45 KR 2B 40

SR NRMIT
i BRI 4
F5 Ji ZEARHG % 5L A4 FR AW RIS H S8 TrEiE b
B (%)
1 601318 [ 22 245, 715, 833. 27 22. 56
2 600028 o E AL 236, 148, 348. 12 21. 68
3 600875 IRITHA, 150, 569, 150. 12 13. 82
4 600895 I QAN=y 88, 577, 267. 57 8.13
5 600109 [ Sk 84, 612, 599. 79 7.77
6 601398 TRHRAT 71, 675, 412. 75 6. 58
7 600023 e NEEA== WA 70, 361, 162. 10 6. 46
8 603993 W BHERY 60, 817, 346. 04 5.58
9 600026 HhiE R 56, 603, 295. 07 5.20
10 000712 B e By 44,000, 000. 00 4. 04
11 600219 EIIE:EN 14 38, 494, 036. 40 3.53
12 601628 PN 38, 125, 242. 78 3. 50
13 600067 TR IE 35, 732, 447. 35 3.28
14 000024 i = 34, 812, 326. 42 3. 20
15 600323 IS IR 33, 069, 626. 02 3. 04
16 601988 o E R AT 30, 687, 019. 74 2.82
17 002268 T+ @ 29, 708, 869. 95 2.73
18 000002 Ji FA 26, 841, 945. 01 2.46
19 300352 JeA5 YR 24, 181, 148. 20 2.22
20 600008 A 22,402, 836. 25 2.06
21 600406 ] FH, P it 21,822, 271. 49 2. 00
ORI SR B e (RAZ A R LA B ) 1Y, A

B REARIRAE H H o
7.4.3 FNBEEHIRA SRS B R KON S8

AR

ARt

DN

HURAR (RS S

1, 507, 839, 186. 90

T RERRN (3D B

1,608, 716, 429. 37

Ve AT KANBERRIRA (A SA7 M “SEHBERRIUON. (A2 S

P45 KSR A it s A sl LRSS A D) 381, AN B AR AL 5 9

40




A

LB e

HuaAn Funds

U B2 AR TS (5 I S B Ve 2015 44 A

7.5 BIRLEFSFEFRNGHFERREAE

SHHAL: NRTIT

7328

8 i Aot %{fﬁ; i
X i3 - -

2 P47 =P - -
3 L ness 40, 140, 000. 00 6. 25
Horp: U 4 Rl 40, 140, 000. 00 6. 25

4 A bie s 567, 415, 892. 70 88. 37
5 A K5 Rl 5 - -
6 T - -
7 A] % fii 198, 098, 257. 90 30. 85
8 HAth - -
9 &1t 805, 654, 150. 60 125. 47

7.6 FIRIEA SHE GBS T 3E R/ HERF R8T T4 fs B R A 4

ERERAL: NRTBIT

SR

P | figeileg 7 2K e (5K AN P L
1 (%)

1 132001 14 F4W EB 1, 432,970 264, 999, 142. 10 41. 27

2 126018 08 VI 4 {5t 1, 843, 400 181, 335, 258. 00 28. 24

3 128009 AR A5 630, 000 100, 031, 400. 00 15. 58

4 110030 ALz i 280, 000 53, 796, 400. 00 8.38

5 126019 09 KM 15 512, 350 51, 142, 777.00 7.96

7.7 BAREA ROME A E ST FE A KD HEF R ITR B SRR R

B 4

AT AR HIAR AR I B SRR -

7.8 MEHRE A RWME GRS R AE B K NEFRET LA RSB EE

EE

AREAMEHIRRFFA S E)E -

41




O FxE=

HuaAn Funds P AR iR RIS I R 2 4 2015 R R
7.9 MARILEARNE SEEFE = HE KD HEF R R LA BUE R % B 4

A G AR IR AR FFABALE .

7.10 REWIRAZE S B E HIBARHIBEA 5 H oL i

7.10. 1 MEYWRARESHE R H RIS H4
AN FE G AR BV O IR 1 T8

7.10.2 AESEFRIE AR KR EBUOR

T

7.11 REMRFEERANE G Z 5 1F R

7.11. 1 AESEFEG R NREBUR

T

7.11. 2 MEYWRARSHE N E GRS E A4
AN FE G AR A BV AT O 5 4 0

7.11. 3 AEESE T EH AR BRE I

T

7.12 R A SRS ME

712, 1 AHREHIP, A SHI IR 4005 10 47 (A M o
R, (£ AT — R AR B AT . AT .

7.12.2 AKEGHVEN T IR, RAELE YT R A R i I TR
2N

7.12. 3 BIRF A& IRBE = H B,

T
d

filie AR B

7 H AR 4 1, 253, 930. 27

GIEZR I SR 3, 343, 357. 07

IS IBEAR] -

VLY@ IPSY 5,316, 958. 75

N2 AT FR K 9, 260, 589. 27

FoA SR -

(AR -

(ool BaNN Nepl RO | IEE ) NOLH B EGl N

HAib -

42



A

1E3 S

HuaAn Funds

A5 ] R B (0 B SR R WS 4 2015 4R FAR FERL o

| 9 |&it

19, 174, 835. 36

7.12. 4 BIRFFH R THEBOHE A RS 65 4

I G
e IS i 4 7K AN RE HE L A1)
(%)
1 128009 MR B f5i 100, 031, 400. 00 15. 58
2 110030 M 15 £ 53, 796, 400. 00 8. 38
3 113501 R A5 43,001, 901. 60 6. 70
7.12.5 BARAT+ 42 B = AR TR 52 FR 15 0 5 1 B
v i 3 4 R
Nragts iyl [(= v | g/ANS
e | memrm | o | UEEIRED s | vomem s v
K1 e E 5 (%)
1 002308 | BB AR 37, 200, 000. 00 5.79 BRI
2 002268 | 4@ 16, 960, 000. 00 2.64 BRI

8 HEE&EMITFAANEE

8.1 MIRESMHBHFAASBLETENGH

AL Ay

i NG
e R ANBEE
/\""ﬁ ) ) )
g; Pl | s b g
) i R | B | R e Gl
L) L
T3
Ffigr A | 10,836 | 13, 130. 19 109, 459.99 ] 0.08% | 142, 169, 239. 79 | 99. 92%
2K
0~
T3
fiffiz# B | 13,756 | 15,288.76 | 3,777, 150.03 | 1.80% | 206, 535, 012. 07 | 98. 20%
%
&1t 24,592 | 14, 337.62 | 3,886,610.02 | 1.10% [ 348, 704, 251. 86 | 98. 90%

T I/ AN H R 85 S BB AT S, X Je P gk
& IR BER A B YO8, a8, IR BER TRk
WA CRIERE: S #uE40 .

43




O FxE2

HuaAn Funds

S AR S G IS5 5 6 2015 4R 4R FEHR o5

8.2 MREZESEEANMNWARFEAESHFHR

T H g | FEA AR () i 3 4 S AL A
g n] A ~ ~
(= M2 i
HLABATFHN, o
N B T Rl 132, 193. 81 0. 06%
f5i#% B 9%
&1t 132, 193. 81 0. 04%

e 1o RSN/ D NIBTE RGOS S B T 5, X R
PoHkes, LB BER S B SO E, XSETHEL Hplm e BERH T R 2k
S AR AT (RIPPREE S0 BUE D .

2 RAF FEE TN FEBE MG TR ST NFFA AL S0 HUE
BXAN 0; ARG 1R e H A AR e M HlE BENEEXIEDY 0.

9  FBAESHHRI

Bz
i H e IR fiigr A K e a5 f5idr B 38

St A AR H (2011 6 H

22 H) 5 A0 U A

706, 745, 673. 56

581, 235, 497. 87

AN 7 ST 2 < 0 A A

270, 810, 663. 56

403, 195, 897. 78

AR T S <5 i R D £ 46

804, 197, 916. 37

2,026, 455, 654. 51

Ual: A T S < B [8] 47 A5

932, 729, 880. 15

2,219, 339, 390. 19

AR T I R 0 AR S

AR 7 IR S < 0 B A

142, 278, 699. 78

210, 312, 162. 10

VE: S A S T A N B SR [ 0015 B A 5

10 ERBHER

10. 1 ZEESHFRFHAKRSHRY

e I T e AR AT AR 2 R

10.2 #EEFEAN. ZEFTEANLIESTERNIIHNERATRS)

1o AR eEHENERNFLZZ T
(1) 2015 % 3 H 7 H, BEeEHENKA 7ok eE A RA 7 KT aRE2

44




HuaAn Funds e A i i TR 5 R 3 4 2015 AR

O FxE2

BART A, MERGENHEARIESE AN E R L,

(2) 201546 7 30 H, EGEHAKM [ E2ESEHARAF LTRSS
BARE A Y, REGAEANFEARESE NN RS E

(3) 20154 7 J 11 H, FESEHANRAM 2R EHARA R SEE A
DR RNY, BEERATEARE S E A A2,

27 AIE AN ABESFLE N LI TR ESFEE I TE RN ST

T

10.3 BRESEEAN. E2Wr™. E&TELFHFR

WEWIN T KA G BEFEE SRR AR EE ALY
LT W YR in

10. 4 HEHFRIEHIEER

AN T I PN To ik e BB RIS 1 AL

10. 5 |EH N BIE-SHTEFFrELR

AN T I N AR I R S Oy e T T RS 55 T

10.6 HEAN. TEAREREETEANRAZEBERLTEE R

ARG IR EE A T8 NS R HN G S2 FEA ab 11 21

10. 7 BREMAEF AT 5 BT A RE R

10. 7. 1 ZEHHUESF A R 5 B Iui# T B R R XA & SAHENR
SR ARG

s XN EENRS | &
y i
#Ez e I I
wachem | mEm | me | e
Sy B

45



HuaAn Funds RG] R B A S S BRI Z B BB 4 2015 SR P4 AR
I EE A5 1l
5 Ik
7 W
R A 212,181, 553,231.68 | 100.00% | 1,973, 200. 10 | 100. 00%
]

TE: 1 Z55 L 20 o) osie # A -

HeEH NSRRI LB, SR HA S oo S s LT,
WFEHREN:

(1) WEEEME. ™, H& /el E, JFaeh ek &islEmE iR
IE-S

(2) WFFUsR 18, AR E T FEHARML TIN5, BENE B XAk 55
B, PR R R FUAR T AN A T R AR 555

(3) BAT Mg RIAE AL, s RINGIES) 2 1000 55 G 18, S oK PR B R 2 B A
TR, ARG I

(4) HARAT A T2 e AA a ML &R 8

2+ L 5 BT R REFT -

(1) XA 5 ook i I 27 R 55 2EAT PPAG

A AR OGBS ] 22 Sk HF SV RN AR L3858 5y Bos ik SEbr e AT (O 7 A 55 VP4
IMED, XHGIE RS 5 BT 57 T IR 55 R B AN R G S8 T HEAT VPG

(2) HE CHrIsCZ BT I HZR)

SRR T IR AL 58 5 B e IR T ISR S P RAL 45 2R, #0008 I g,
Y CHrigac 5 BT HIEHAZR), XHUGH 2 ) T e BEVE RN & UPEREAT )34

(3) MBIk 5 Foe 44 PP AL 70 Bl i 22 R A

A= RIBSEs by P ST NE S IE L ST R S SR BN
CRETHE A R T, HFEEHRE L.

(4) Prid 28 LasrnFtE A

HeE NSRRI GEZRAL S Bocl i), JREmEEELE
N

3 M S AL 7 28 5 H T A A L

o

it
B

46



Q =%

HuaAn Funds

B TS R T S5V I & 2015 47 4R FE A 35

10. 7. 2 FEHHUESF A R 5 B Iu# AT HARIESR 8 B

EHHA: ANRTIT

515538 5 6] WA AZ 5 BLIEAE 5
i
4
H
5%
Y 4 i 241 i 241 iF
) . i 1% . IR | 324 | K
/_< A2 "LTE\IA .J_\A A P /\/\’)Tc\i e ) e s -
b AL A 2 L FRAE G 2 S i i
L 51 [ L A7 Js!
i
i)
tt
il
oS IR
NN
?Eéz 5, 399, 896, 112. 72 | 100. 00% | 33, 102, 700, 000. 00 | 100. 00% -
a

10. 8 HAhE R4

i N T E R | R O
C EHFUERHR)
| xRS Ee s R | GERRIRD |
Eew AR AES AL | ChEESR)
R R
e B 2 AT S B 4 iiﬁgﬁﬁ”
o | A R R N K AR o0 15-01-29
e (o E 540
7y }\ VAR AN = ;F[I/A\ﬁj |X_X,|ﬁ)§
ST HEF 4 5 40 b e R 4 iiﬁgﬁﬁ”
IRt G ) - N
3 E{?Kiﬂtéﬁmﬁﬁjmﬁzﬁn )| (240 ) 2015-03-06
A i1 & P i
C EHFUERHR)
. | EERBSERERANXTHELE | GEENED . |
AT A 2 (o )
R R
ST Hem TS TaEk Ty | . N
5| gy ot SR IE A CUEFFRRD 2015-03-12
- TS als (b 4R

47




O FxE2

HuaAn Funds

BRI M5 BE 5 B @ 2015 4R S REL S

12 i
ST HE T4 T ot 4 e 2 2 B §£§£§§%
6 | M I B (S L 55 AT B (Y M) o015-03-13
A (P EE 4R
1N )\ AN = *H/A\ﬁJMﬁE
B
| KT MAREMIATREES N | GEEMAD |
R BRI A 2 (P EE 4R
F12 ]
s B o A A ) 3 S 2 ééggﬁﬁ%
8 At T 5 TR R I B S S P 2 FR I ( EPiE#?@ 2015-03-25
O HH O SRR N 2
e A S B R A Pl
ez 3 4 I A TR 1 T T A égggﬁﬁ%
‘nﬁﬁ A 5E J/]J_E s 7Y : N2 N —VUo—
9 ﬁfx%ﬁﬁmw fm B A B 71 Y (P EE 240 2015-03-31
A o @ Wk
g B FA A S TS e T éégﬁﬁﬁ%
10 | G FEEIESsReEd SRR «*iﬁﬁ?w 2015-04-08
A EMERR L A |
e i o A TR A ] 5 T HE R 20 éégﬁﬁﬁ%
2 02l ARAT 2 58 0 B 0 11 ) _05-
11 %é/ﬂn M ERAT B R A FVE B B A (e 224 ) 2015-05-07
- FA =] A 3
%) -
| RTHERRT AL EMMRRES | GEEMID . |
SRR A (R ERE 4R
i 5
ST 4 B R AT A T égggﬁﬁ%
13 | SR AR IE S HEF IR A A 3R AR 2015-05-29
i (R ERE 4R
= A 1A 7] B3
ST A AT IR A A HE TS §£§£§§%
= 5 % N AT 2 SRAR BEVEE A SN —05—
14 ;bnﬂlﬂﬂik%ﬁﬁﬁzﬁn,u 15 A (F EE240) 2015-05-29
- FO2 5 P
ez B 4 B AT IR 76 T34 T T §£§§§§%
15 | 2255 P S FF ALK A L R 32 M) o015-06-02
o (P 4R
= als 1A 7 W3
o \  (EmiEER).
A e 8
16 i;g;ﬂjgﬁiﬁm[ﬁ%?ﬁ% CIEFBR) 2015-06-02
= als ot ERIE 2540

48




Y LS

A

HuaAn Funds

B TS R T S5V I & 2015 47 4R FE A 35

S
CEHEESRHRO
| RTRE ARSI SRR | GERED . |
U B 2 1 A (o SR
A1 A3
CEHEESRHRO
| RFERREWT AT RS | GEERR) . |
THALE R LA S | (ol EEED
A1 A3
CERERT.
o | KFEET RS QT | GERRR |
G RS A (op SR
A A
CERERT.
o | RTEEE R RA AN T | GEENRO L |
BUSCEAST RRRBEAOAS | P EESER)
A A
KB AR SRR o | (IR,
21 | DA R w5 1 AR i Bl A0 R e 4y 2015-06-26
s CPRES )
A A
CERERT.
L | TR AL W | GEBID L |
52 50 2 A B B 0 (o SR
A A
CERERT.
o | EEEGEREARADKTMALE | GEENR . |
A (o SR
A A

FE: BT E R EA CAE NGRS (CEEEFRD) . GIEFRRRY . ([
UEZRHRY FI2 7] %G www. huaan. com. en E3 & .

49



HuaAn Funds e A i i TR 5 R 3 4 2015 AR

11 AEXHEZR

11.1 £&EXCHE>

v (AT R BRSO B i & A [F))

v (AT A I g IR SR R R A S U D)

v (AT B RUIE SR BOR B AT 10

v R IR 2 A v o ] B i 52 451 5 BRI I B B 2k 4 e ST 1 305
v AR I R IR B AR R AR A TR A T A
v RSB TR AL B A A R E R

v T AL S SO LA AT E A

v A L AT IR 2w B b 55

2
2

O 3 O O1 W~ W Do

11. 2 R =

ReEFHEANMESEITLE NN D2, JFEETEEE N LM b

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

11. 3 BEFHR

Bevt B e A T BN LIl (], BRIV [ Py 28 0 e BN Bl 3T
CONIPIVAT Rk En I

HERSEHEARAF
—O—a#FE)N\A=T/\B

50



	§1 重要提示及目录
	1.1 重要提示
	2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料
	3 主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	4 管理人报告
	4.1  基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明
	5 托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见
	6 半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注
	7 投资组合报告
	7.1 期末基金资产组合情况
	7.2 期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.4 报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6 期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	7.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	7.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.11 报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注
	8 基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末基金管理人的从业人员持有本基金的情况
	9   开放式基金份额变动
	10 重大事件揭示
	10.1  基金份额持有人大会决议
	10.2  基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3  涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4  基金投资策略的改变
	10.5 报告期内改聘会计师事务所情况
	10.6  管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7 基金租用证券公司交易单元的有关情况
	10.8 其他重大事件
	11   备查文件目录
	11.1 备查文件目录
	11.2 存放地点
	11.3 查阅方式

