Q Lxie

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

ES e AL E N I e
2015 FHERREWE
201546 H 30 H

HEFEN: LR SEEFRAA
EEREN: FTRRITRGERAH
wmEEHAYE: —O—HENA=TN\H



HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

S1EERREKEXR

1.1 EBEE#RR

REEHANNEFS . EFREUEARE T8 ERAAEERICE. R SR
R GBI, I H N AR Se L R IR o8 B AR AE A ) R B T
fF. ARPEFERECE =D U BT EREE T EE, FHEFEFKER.

REFE NP ERATIRMD AR A FREARL LSS FHE, T 201548 H 25
HE T AR P55 fabn . @ ERI. FHED SN M5tk . &8
HEMEENE, REEZANBSAFEREBCE. 12 SRR E RN

S & R LSS . Ehi R o id R S B R E H FE & v e, (EAR
WERE—E"H .

&M S IEAREH AR KRN HEH R, BREEE R RR R
I NLA T4 ) 5 AN 35 4 P 47 S I 15 S o

A2 R R B R IR I, R EAK T RVEANN R, N
SRR IE S

AR 55 R R S

AAEWIE 201544 A 9 HiEg®: 6 A 30 Hik.



Q Lxie

HuaAn Funds

Mgz o i E B SR IR T P B 3k G 2015 4P 4R A 5 4 2L

2 EEF/N
21 HEEEARFEMR
L& TRTFR M2 24 1 3 U 2
A 001104
5 oY 001104
A (Yt LT R
e ERERH 20154 H9H
A== IN Mg B G R TR PR )
BEE&EAN H FEARAT I A R A 7
A5 IR I & U A 6,536,627,907.104}
Bs G R A€

22 FH&FmiiH

BB Hbr

AN 4 B AR BT T R 2 s U DR R AT Mk B AL
FE R P RS O T3 T, A 4rtiR 1% i Bl & S8
Pl & B I KA (R A

BB G

AT e R IPURDR R e B P L B2, — RIS 0 s
F ISR B L] AR AR, e L+ 3 i AL i
BAT RPN NS . AERRB T LB R, A e
il 2 B 5 e VEA S5 & W ST AN At 5K
S B AT 31 26 5 P RERC UL T3 T 37 ) B B R K
BEATRTFUAISN, £5 5 o~ =] B ER 2 7ol
PO HC BT | R T BT I B PR ) B B AR Y S 2
DA, AT AU« 10755 T 32 AN AN [F] i R
HI XS R IR, B € A B B~ o B L, St
BB A o A B T I B 22 % AU OG TAT
IR LU AT b A AR SR ISR AR N 0 AT, $2 3081287
AR BB A

V&5 ye 2

80% X H11IF 80045 % Uit 25 % 4 20% X 7 [H firi 25 2 35 F i

DS IS 2 s ik

AT R R G, S i XS 5 T s A T




Q Lxie

HuaAn Funds Aoz 3 o i 3 I SE IR 5 45 R S 4 2015 4R R 4 o 47 22
N=|

REMEE. SRS MITT IS, BT
Ak EI’JEP e ARSI BT A A

23 ESEBANMESFEEAN

1 EERNETIN HEFEE N
E s PRBESEHEARAR | PEEATE A RA
w4 R FKE
g A | BRI 021-38969999 010-66594896
B THE4g | diankun@huaan.com.cn fcid@bankofchina.com
7 AR5 FEL i 4008850099 95566
e 021-68863414 010-66594942

24 EREBEFK

B FE e EEWAE ECHE | www.huaan.com.cn
PR N I o oA

S R & B bl KE 8 5 RigE g0 31, 32)2

3 EEMFIERNESHERI

31 FEERETHEEAMYFIER

WAL AR

3.1.1 HARBEEMTEHs W (20154 4 A 9 H (EE&AEFAEMH) £ 2015
%6 H 30 H)

A O S I B 188,963,924.58
ATHA] 229,438,966.69
TOA Y- 351 556 6y 0 A 1R 1] 0.0295
AW S B E I KR 2.70%
3.1.2 BRFEEA IR WMERAR (0154 6 H 30 H)

HAAR AT A P B2 4 A R i 0.0254
R I 4 B8 = 1 6,714,396,354.37
BRI & A B 1.027

e v LR ES WG R A BER A NNEEE 5 5 & 15 I (1
w: HAXEELGHE, RSN A LA 2, 2R R, e
W), TE A G LFRI R 7K EAR T B AT

AN SR B FR A S AR IR SN . BRI . AR CRE A RN
EAR SRS FFRAH OC 2% F 5 ISR, Zliﬁﬂﬂzlﬂjﬂliﬁﬂa;@ﬂ”l& SN EAHAA 7B

3



Q =%

HuaAn Funds
Wi A2 sl

Mg 22 s E I SR IR SR BB G 2015 S A PR 4 2

32 HEEHERI

3.2.1 EEMPUFEN KR KI5 F LSt B 38 R i LR

— T R
e | BBt | e | 4
e | BOEE | skt | s | 2000 | 0-0 | @-@
H VA 2 7N Ve wk
#E2 Q@ 236
®
\_ﬂ_ #A
Ejﬁ ! 1.28% 2.06% -6.67% 2.81% 7.95% -0.75%
He
Eiﬁ/}ﬂf 2.70% 1.33% 6.22% 2.18% -3.52% -0.85%

VE: ARG T 2015 F 4 A 9 Hkor, YA EEES HERE N 2015 % 4 A 9 H
% 201546 H 30 H.

322 BESEFAEMURESHF R THFEH K IR RH SRS
B R AR B LU
O 2L 1% T U SR R IR P B A
R IR 5\ ST LA EE A 28 5 77 S0 #4500 EE 1]

(201544 H9HAE 201546 H 30 H)

25.00%

20.00%

15.00%

10.00%

5.00%

0.00%

2015-04-09 2015-05-09

|—esrehTRE —Zeiit]
T LAEEST 2015 4F 4 H 9 HAROL, #UbARS
2IRAEAR S H 5

2015-06-09

IR, AEE LA — .
aF, AEeEeliNe MH. ReEHEANIHEREGRLE



O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

Mz HikE 6 NHWMAEGHHRFEAS TG EEE NG KL E.

4 BEARE
41 HEFBEARESLEREMR

411 BREEEARREEESHLR

e B P PRA 7 & rp ENE I 2R 457 [1998]20 5 it T 1998
6 HWL, RENEMESERAFZ —, FMEALSZITCART, AR
RAE RIERE R SRR 5 X . HET R AN Bl (RED BAF. LigE
PREFEARAF . Bl T8 RED AIRAF . s E e 58 s A B
A F|FIEZR B 22 3 R IR A PR A A .

#2015 4F 6 H 30 H, ArE FILEREZQMRS. b E A K
SRIBEL. RHlEE R T, RN BERG . BREFRE. /N iR
K B RISAIE I S e ORI S Bt aifiss. Brahs
RIGRA b fidz . R ir e sh e, B BiE 180ETF. 4% I
iE 180ETF Hif%. ez FAE skl ETF. ok ETF BE%. B2 TH M E BB E.
e FREW R S . B i mist s Rwilr 300 FREEE 4 (LOF) | fE%
BHEBN IS . UL gy BRI R e KR EF R, %
LR AR RS (QDI-LOP) | % A A Z I 5% kLT EN
W5 57 | Heee H 2 i W5 57 . AR 2P IR 300 F 0o . A2l 1) SRS |
e HHERT. oW iy, B2E IR GiTr. B2afifigy. F%
RATRA R TF . 225 R IR . gk ve 100 fa4k. 4
L&y (ETF) | 234 ETF B, 22K 300 BAbFREL. P44 i
¥ BN B iEg e ETF, il gn sy B2y ETF, e
KEFETE RLWEINRE . L ZMAFELERS . Wi iEm, e
HEbr sk (DAX) ETF. fZEFr Lk (DAX) ETF Bz, S m o4 e 5ol
SR, e HIEAN R ETF B, B RIGEHEIRG . RREEREHIT
GRS s ) RIERCE . R ik R A
R BEE A E L A A IR A e R RS E . LA
TRAS 2t RISRCE . R PIFRAT TR . e PE AR IE S 2 Al 1



O FxE=

HuaAn Funds

Mgz o i E B SR IR T P B 3k G 2015 4P 4R A 5 4 2L

412 BG2E (RESZLE/NH) RESZHEBERIH A

L ERIFEERA RER. B E AN RGBS 67 R
FEHURL B 1214.76 {2 TC AT .

w4

HAS5

EARRER G2 ()
HD) IR

IR H 3

B H

IEZE M
AR

YL

VigEs

A&
Heai

2015-04-09

6

A A, AR
MBI, 6 F5
S AT M L T A
2008 4 7 H N Jmitk
AN e EFHE
RAF, Jof5HAEm
R & HAT WL AL
T HEeERTEHES
ZFHPh TR, 2013 4E 6
H O H AT 4 2 A% 0
e 3 5 52 R IE 5
RERENIHEEEH,
2014 4 12 HiZHH4F
16 2 BT L 55 8 %
EeEmEes.
2015 4 3 HiHAF
42 3 ) R s
BIRAMIERER
EemEes,
2015 & 4 HjZaft
M 27 3 v B T R
ERE R TR S
P34,

Ve SEARPERR HIIATE AR H S ie A RIE R g 2 B, BIRAA S H i,
UEZE M SGEMATI 2 GIEZFAE MOV R B A BEINED) B SHLE -

42 EEANREHRNFESBEERTEHEREK A

AR N, AFEEE NG GEFR R R GIE) 58 EHEI K
HEGFE. MBS R SREUFIIE, AEMSLEH . B35t
JEU U BRAE F 2 e B, ARSI ARSI AT &, 3k & i BT N R R
i, AFAERZRIE I BR AT 2 & & R I Y .



O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

4.3 FEANRE N AP 5 EOL LT

4.3.1 AP 5B ERHAT R

RIEHEIER & GEFHRRESEHEAR LTS HIEESEL) » ~F
BT AR R EEHARAF AT S EEH D , KH e, T4,
R 2 B BT B S A R A AR T SRR G AT AR
TN A TG EHE T BHlE . AR, TR RENAFE
BRI B AR UG WIS T, HREKS . MAFAE.
AW R E B ARG S ORI IR S R B A S LB AT AT EAER
RIS o FESRBIIATT, A BG4S 2 BRI 55T 4 & i KUK A1 18 S
2 FF AR AT A G RSN, APRUE B 58 4 558 5 SRR 2 A S A
[ B A AT FE BT PRS2 Fe Bt BT A AR AR TR E AR AL
P, A EGLHAARBEER N A LR, B 5 GTAR F 5 E & 2 ™ 4%
W AEFF . L HIAT, AR AT mEI AP A HLH], BRARRAGZAR
PG PATIE . (D ZHF =ik ss, B, HEiisk. t
Bl ie Laa PO R sl U, IR — i E] R A fE S MR R H G AE L A L L
WA (2) 25—l sy, B & QB RIE L 34T Ik 55 H i,
EF A G A B BT 5 A4 SO AN EAT Hifh . 520k 55 BL A W) 44 SGHEAT Rl S
2, WFZSERRR 2T B0 AR IL 56 el e SR MIBEAT 0 Bic . A5 Fh 28 i /N Ioik
EEBATIEEI O, HUAFA A, WRGEHIESMRE RN ES 5T,
BAT PR ML (3D ARATIRI T 70l S5 TR 15 S I TR S I 0, SE 258 h o
ol 0. JEIE A E D iwind B, AR RFSRAEER, MBS R AT
A MR G HAT — Wby, WSS 4l a2 B LS T4 6 44 3
FFA G N IERE RN, 325 R CLEATHbr, DR 24IR SR A G
PR —— R A7 AR N R A BT G e, HLBL AR 44 GRS, T
BHEEIENEE AR TR E S5 T, # A PhEsic. Ko kiE. 2t
PPAGIATT, 2w RS BB 2 7 R (- B A G SR N IEZR T LT 5
MBS AT MO AR DI RAT ISR Rl L w44 SCGHAT s — Rl
FH O AN[RIR 58 4H 5 1R RIS 5 5 H A0 S 17 52 5 LR AT E 3 S04 128 5 TR
s HE N AL AT N EHT IR, RIETT S NS =00 E R (i P ATE R

Zl

7



O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

SR WA BAL S 558 T2 MU 58 5 7 5 s 24 RO EREAT
7, SRR AL A I 8 5 IR 152 55 028 53 BLAISE 5 40 223847 40T

ACHRE P, /A7) AT A 5 E R B AT R L B

A BB RS 0 7 R B B R L 8L, 6 RN R
CHM. 3 HPL 5 HRD WAERRFDNERT T LI, RRIER
AT IR SR«

432 FEXBITANETHY

R EIE & GESREG AT ATLHHIERFEL) , A7
HU SRR 2 IR G 8 28 ST TG T AT G & PRI, M
Y5 I H VR0 250 5397 B AT 106 I R 5 SN, 32 08 3R
BT T W, ST ARG R T M S R A R
SR SR FR 95 5 K P8 R EF BT T RIS 540 HT 3,
e 58 5 PRI A R, s IR AL 5 D0 IR 058 59 47 04T T 38424
B

AR, B IEROE S SN B AL 6 5 51058 5 AT 25
o, ) R I8 5 A (B35 5 BB A2 WA B ) 59605 3%
LT 10 B 3V A R IR L 5 S S Y, BRI v 4L %
AR, (B PRS2 5 RM D, SRR 5 5
US9ABIE AE %2 A 0 5%, T MR 152 5 5 AR RIS By 5 0 2 ok
B REIG R

4.4 NIRRT P BB SRR AL SR I A

4.4.1 RGN E ST H RSB IESHr

EARERET AWM, 6 A A e HBLPE R, SRR 300 fE 5L
Fik T 26.6%, AR K KU B BMEAR FiE AT _Eik 94.2%, XUks 2= 5% 2 BT W Gk
TR AT SR VE R I, AL G ROL DR IRSF T BRI BT S, 6
i) T KU LR T A I PR, 5 R K18 8 Bl S K P
TR



O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

R SBRETH, AHEERRIEDOT & EH BT & e N B IE, K
G e e il NS 1 A ISR ThPal 111 o TN /477 o 55 X8 SR & TN © .4 N b e
Pl il REIRSES “—alf —Bf 7 SR REVIAT I B TR s ey
[7i) SENE B 22 4l o 5 B AR S5 R RO R A

442 WEBANREES LSRR
A 20154 6 H 30 H, AFESMEHUFE N 1.027 J6, WA ABTREIE K
TN 2.70%, [FIHIY SR L e L HERE K50 6.22%.

45 EEANEREH EFTHEATLESKHERE

S LR ERMATHES: T EFERTATES, I Wi,
PRIk B T 85 9 fa R i ik ak, BEinin b 7 e R i) SR A 15 25
o REEFNFELORG MBCRIEAFL [ ke, T Sehasra A R
WIsCFE, BEEZRA T BRI NHBTN RORE, 32 Caititkeits
DRI SN B E A B, BT BRI AR RN LK I BSOS 1) e el B A R T 4
RIERCR, Tt N FEL G R A B MR BT E, ZI50 1 EAEE M
SR o

RS2 & R E B R BRI T S EOE e I —
SERERE AT, T E/KP 2 AR R 7R i XU, B e 3 4 i
Sy R B AR G B R T R AT i SR A LR R AR AT R RE Y
817+ DL R ASAE AR IR B 2 L, BURF S EE R AR A th AN BE G o Filit T 4
BT A e 2B SRR 5 M R, ARG R RS <7 2,
25 SRR LTI S KA A B BRI, 7740 SERLB AR PR 45 B i

4.6 BEANREHAZSSERFSERB Y

1. Al {EER K AR
o



Q Lxie

HuaAn Funds Aoz 3 o i 3 I SE IR 5 45 R S 4 2015 4R R 4 o 47 22

2~ AEESR E R AT i < B8 7 1 S 24 301463 2 ) R
o

3. HRSEMERES T RNGIIRT Y Ty T AERE S RIARC TAES
AR o
(1) AR J7IE
NFEVENLIESMAER S, HRA AR EeREmgRE, mRKE
i SN e = SL IS S WS P

=
it

FEIN T WESFRATIR R A T 7™ B2 ME SR M 1R BRI, 75t
DAL EE RS HS B8 A R AN AR M RE L « Pl 2 e Al E RO REMRE L 1 e K
PR AE T i B X UEZR 1 Fe (B[R IRDRE SR AR A€ 1R ik DA R R %07 1%
XA RUEZR A A 5 25 e R E IRAT 34T V48

RN BNV AR RE /0 S TARL 3

DA, eGSR TME LR, e, Tl TREZm .

B P IR TR W Al S s 2B, TS EEAR AR P 4R o3 A P
MRS, GEPEIEFRR AR, SEREGERGEAEEZI. 2008

4 AN GE A RA R, BUERREBREIELEE . L K ETH 9k

v RRERIBEE . R KEFATEE . R ZINRTERER S TR
Bt e B E . BRAESNERENEGRH, FRESEHARAR L
S, BEEARUAAR BRI AL S

B, BRI SR, AR, 15 Rl bR, Ee ks
%, VAR RARAT TR, 2004 £F 10 AN LS EHARA A, HEN TR
JEIRE MW FL R, BUERZILR IR eL R, BRI RE .

U e, BUEE A B RINIETR A PR DU 2 F iR 7T
1, WS EHARAFGIR IR GRS G, [FHEa s s
PRt e i figr ik & e Hhidk &, G HIRRATR e
LXGIRAG IR E . R eEAITM. e AN, F255gH

M

5

hiil
Ny

10



HuaAn Funds Aoz 3 o i 3 I SE IR 5 45 R S 4 2015 4R R 4 o 47 22

W, e H e R DB R AR AR T

ezl RIS EC B N e 2 P, [ 8 I A i

VI, fRBR s mgaty, Bt CQF(HE briiE e ft TIEIN). H1E
JRAESR R R Ll K 28 G B 2 e 1 5 I 2ol A 8 i TR TAF, 2005 4F)n

e G IAMWAR, SGARHFKR R RS M, DA% FOF
180ETF S22 Ak 180ETF ik 2 IE 300 FRBUEIF I H4 (LOF) |
ez b 'E wWa ETF RIEESE . ke A a8 aniy . e Pk fik
IR ARE . e PR RAT IR EU ) RN e A B PR B S e e

BRpk, BEeieEdoss, TREHEm L, mP%aiti, CPA HEEM 2
TRk 2 . AR 2K R TH g5 i TAE, 2004 4F 11 H i A%
BEEEMAR AT, BEMEZEMESE ., AFMEHSEH, I EEeissE
B g,

(2) FEWRIT
B HT RIS AL EOR BAT A (B S E T E I E e, JF AR A
N R AR BRI Y -

0

(3) =THIHEES
SRR R BB S S A3 2 1 L o A AR 7

4, RG2S 5 ke M ENER
RIEGHIE LR S S5SNI E.

5. Z S5 AR 5 2 B A7 AL AR A B R 2 R
Z 5 ERURE R T7 18] Je AR A 5 KR 2 v R

6. COEELIAE AT E O I 55 AR T S R R S5 B
T

11



O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

4.7 BEASHR A PRI o Be R O Y 5 B
AR A AT W 2 20 i -
4.8 WMEHMAEEANAESIFAANSBRES R HEREFRERHH

e

51 WMEFNAESITEANMRTERAEN

AN, PEEATRGARAR (LT “ARIEEN” D fEHEZF ik
TSR ANE SRR R A e (BUTAR “Adee” ) MFtE T, sy ez
BB EE) MM FRIEHEN . Fe A& RIS MBI RS, AR
FHG A NP REHAT )y, 78RR STEAT T RS L5

52 IEEANREFAARSEBSIFUMTHE. FETE. FEIES
DL R B

AMEIN, AFLEARGE QEFFSREEEEVE) LA SGEAEM. 2e
& FAFEE I RIRE , ARG E B AR GUsET T R B IE, Wie
BRI TS 2 < 00 300 R DU G [ A% F) T 5 B ki B PR T SO 5 THI AT T
WHIEAZ, RRIUA S G BN AR 2 & 0y BT AR 28 (478

53 FEANKLERRETMSEEFNENEEL. EHNEBRRR
R

AR I S5 ARbs . 1FERIL Wi e WStk (F: W55
VR E I e TR EE B RESTE AR ZEEA) - SRS
Tty SEHEE LR HER AT S8 B

12



Q =%

HuaAn Funds

Mgz o i E B SR IR T P B 3k G 2015 4P 4R A 5 4 2L

6 FEREMEUME (REHFTH)

6.1 BERGE

St AR, R e I B B R R 4
HE#IEH: 2015456 A 30 H

Bhr: NRMIG
AHAR
L 201546 A 30 H
7o
TR 2,537,784,533.05
e S 70,826,882.47
7 RIE S ;

e

4,511,207,115.98

Horpe BERRSE

4,511,207,115.98

L XAy

iR i 5t

B SCRFUE S

ST E BT

TA R Bt

KNIBAE R 5™

JSESCIIE 279 B K

54,782,690.48

JSZYCA) JE

695,055.47

JS2YSEIBEA

o YA FR K

3,300,295.89

3 JiE T AR B

Hoph 557

3,208,786.04

BT

7,181,805,359.38

il il g e

AHR
201546 H 30 H

fi Aot

IS K

AT oy 1 < R A A

AT A e R f o

S H [P < i B K

AT IE S8 5K

38,273,595.85

oA B [ ¢

411,965,015.70

A N A

10,049,452.22

RATFEE 7%

1,674,908.72

JS2AST A B R 55 2%

13



LB e

HuaAn Funds

A

Mgz v i E IR R Y

UIIE 54 %8 e 4r 2015 A PAF R A g L

AT AZ 5y 3 4,815,079.22
JAsH R 2 -
I AsH I -
T JIE BT A3 47 £ -
41@@711% 630,953.30
it 467,409,005.01
Wﬁ F W :
SEURE 4 6,536,627,907.10
AR5y A 177,768,447.27
P B s AT 6,714,396,354.37
BT R s S T 7,181,805,359.38
e 1. A4 20154 4 H 9 Hior, W TE EAEE R ETE.

2. iE#IEH 2015 4 6 H 30 H, #4

6,536,627,907.10 171 -

6.2 FliEE

21 FAR:

27 3 2 1 F B BE R S5 $5 E 3
AWER: 201644 HOH (GE4&s

A E 1.027 JG, FHEE B

&

a4 H) & 20154 6 H 30 H

Hfr: NRMe
2
W H 2015 4 A9 H (E&AFRAERMH) & 2015
£6H30H
—. A 266,910,758.74
ILIFSY PN 14,309,645.27
Forrs AR BN 7,016,979.67
eI SLNON -
B L RRIE SRS -
N
SENIRE & 8= 7,292,665.60
BN
HARF RN -
2RI A (R DA« 206,989,167.61
51
Horp: R F 177,132,735.07
REH TN E -
IR B A -
PR LRI -
i 2t
DA Erd Ay W& -

14



LB e

HuaAn Funds

A

Mg 22 s E I SR IR SR BB G 2015 S A PR 4 2

frA T H -

J AU 2 29,856,432.54
A RMEZN (I 40,475,042.11
P LA 5 IH )
ANC IR (B L —7
S
5 HAMULN (32K DL 5,136,903.75
iy 71D)
B =\ %H 37,471,792.05
1. EH AR 26,893,383.81
2. FEE 4,482,230.63
3. BEENRSS o -
4. T H 5,968,734.35
5. FEZH
Horpe SZH [0 4 b 5% 7
XH
6. HARPH 127,443.26
=, FEES (THREH 229,438,966.69
DL« 53]
M P B3 -
9. #RE Rsimble-” 229,438,966.69
S

VE: AFESE 2015 9 4 H 9 HEOL, R TG b 4F FE a] b 3 1A £

6.3 FTAENZR (E&EHE RIR

/\

St AR, e T B E T R I R i
AfER: 200654 H 9 H (EEAFAEKH) 2201546 H 30 H
Bpr: AR
N
HiH 2015 4 H 9 H (E&AERAERH) 220156 H30H
St & A4 BECAE FrBHEN R A
—. WA B R G
vy 7,822,760,569.56 7,822,760,569.56
AR ETED R
Eﬁﬁ e ERVFIIE SN 229,438,966.69 229,438,966.69
ﬁﬂﬂﬂf})
NI B S S e e TR
ﬁimﬁ @fﬁ&zﬁ
5 (B UL -1,286,132,662.46 -51,670,519.42 | -1,337,803,181.88
HY)

15




O FxE=

HuaAn Funds ez 44 3% R BT R R 4 2015 AR RS
Horr, 154K 27,028,573.88 1,107,232.59 28,135,806.47
A e A1 -1,313,161,236.34 -52,777,752.01 | -1,365,938,988.35

DU A S 1) 22 < ) AT
A N3 B A 7 2R 1
B G HEAR B GAHE R
BRI SIS

Hov WK A # B o
(FEIHED

6,536,627,907.10 177,768,447.27 6,714,396,354.37

. AREE4A 2015 94 H 9 HEGOL, BRI 47 B mT bE A £

e B 9 I 55 4R R (R ARG 4 o

A 6.1 £ 6.4, WHRFH T 7T NEE:

BEEEHANTN: K, FESTTEMTAN: ZEE, SVMEAR
N Bk

6.4 WERMKE

6.4.1 FEFAEN

Moz o R R ANE AR B R S (DL R AR “A K4 ), REHEIES
BRI G2 (URRIRR “ A EIER S UF 1R [2015]284 5 (& T-#ET1&
LR ez g E BB AN IR B SV E MR R mkxdE, P ESEHAR A
VRN HLN 2015 4E 3 A 16 HE 2015 4F 4 A 7 HiLWE k2 AT 5545,
FEMNMGERAE 2K WM I CREEREIE Stk 30Uk I tH B 22 7k 46 1]
(2015) 5% 60971571_B14 S50 B4k i J5, 1) v IR M 2 4Rk 2 2% ST Bk
&G T 2015 4 4 H 9 HAERK. AESNRARITHA, FLEMRAE. &
ST SRR BRI 3 J5 Sl iR & (R4) AR 7,819,551,783.52 Jt, fE
SEEIAR A AR A E N N T 3,208,786.04 T, DL EstilfidtEs (RED &A1t
N 7,822,760,569.56 JG, #14 7,822,760,569.56 13 3£ 44, AF 44
BN KIE SO 2 S e A PR A F], SR8 N\ O BT T
RN

ARFE SR Y BT R M St T, 648 B k7L kAT BT
JEEEER IR TE CRUFE /IR B S Ho A v [ B 2 A% i b T R 5
BOEZ) . FaIte. ik, Mg T H. &S RRES: WA el b
WE NS 2 SOV IE S AR 0 i HoAth &k T B ((EAUFF 6 B e 23 AH DG E ) o

16



Q =%

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

UVE AR BB DL S Fo v Bt oAt i, B4 5 B N FE AT IE
FEFJE, W RAK N G

RIS T H G I B R=H i LBy B 4 58 7= 1) 80%-95%, J
Hh, HRE TR 22 B T U 5% I IE SR B P I LU A T R4 B 8 W= 1) 80%.
NAE Gy H HATERIBRIE AR A T & L T 8N 28 By IRIE S 5 B DR FE I 42 503 3
HA HLE— 4 AN I BUR T2 MK T 55 4 55 7= 1B 1) 5%

RIS LI HE: 80% X HHHIE 800 Fi £l 2 % +20% X H [E] i 7 i $5 4L

e
AW SRR A A G BRI S A TR AR T 2015 £ 8 1 27
HHEHESR H

6.4.2 L THRIE MGl HAd

AR 45 H 3 2 e e R A IBSCER AUA 11 b2 THE I —SE ARk ) DA R S5
AT JAEAT I BAR S T H I . N HRRE . AfRe DL R AR G (LR AR “ A
AE 2T HEND gwitil, [FRE, X TIE RS TR E ARG B EE T, ST
EE S BB B e 2 BT 1) GER R RS 2 ih L 48510 P EER 2
€ [ T 1E— D REIE S B I S A E L 25 4R S R L) O TSR Bt 4%
G AAT <AL 2 T HE NS AR 55 B BB TN AT DG IV % ) CUE F5 45 8
G5 BHEBEEINE) . GEFREESE BB N SHAUEN) 28 2 5 (R
WG RN A S/ GEFFR LS SRR 56 35 (iR
(rgmihll LR ). CIEF 5T B 4215 B 8 XBRL MR 3 5 <4 FEAR 5 Rl 42 5
P> B HAth e L I 2 A0UA (A SR

AR 55 3 AAR s 4 R 2278 R B4R

6.4.3 FPEAN S THAE B HoA A SR € 75 B

RIS FFFE Al TN R, sk, e R RO T AR ST 2015
6 H 30 HIW BRI LA A 2015 4F 4 H 9 H (GEE&ERIARH) % 2015 4 6
H 30 H 1B IR (2878 B FHEHE AR 20 1 15

6.4.4 EELTIBERMSTHbT

B TR Tl AR TR BB LASE, AR E TR S ECR . it itk S
BRI — HA A AR A — S

17



O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

6.4.4.1 &THEE

AEESHFERRAAFE, MEF1H 1 HEES 12 A 31 Hik. A
SRR M BRgm AR & 2015 4 4 A 9 H QL&A FAENH) 2 2015 46 H
30 Hik.

6.4.4.2 JCEAALT

ARG TE U AT T R G o1 AR I 554 3 IR T 1 B T 19 N R T o B e ) 15
B4, BN R Moe A ihi R

6.4.4.3 SR M-SR 53K

et THR IS AL & 1 SR (S50, FEH AR AT 1) 42 571
fit (BB B TH A,

(1) 4Rl 7t =4y 2K

RIS IR EE = T I MIART 73 LR R BLA R B & H RS it
DA R R L DRI R SGR 0

ARH S HATREA I LA o B TF & B AR ST 2 I35 6 10 4 b Bt 7= R
ARER B SRR T A,

(2) 4k 1 5 53 2K

AR (0 4 il 5T TR A R AR A LA A su i vh & B AR v N 2 3
151 2 1) 4 R 7 £55 0 At R 67 £57 o AR 4 H TR 10 Gl 6755 1) Dy G At 4 il 67

foi.

6.4.4.4 SRR ARNIEFIA. FETEMZ LA

RIS T BN S T2 A R — 7 B A — J00 4 i % 7 B 4 i 47 5%

K3 LA e v HILARZ TR N S 0 25 1 Sl B = MR . 55,
PARAMERA B TR MATAE LR, 4% ISR A e E R S HIa6 A 4
B, FHIRIAE 5 o FAE R A B TH N A 145 2

FERFH LA B v & H IR S TH N4 340 25 0 4 Rl % 7 1 18] B4 1 0] S
BIRE R, BN GRS . BH, ARSI LA R E T E IR
NG I 8 1 <6 R B 7 B i 47 £5 () A Fo (B AR BT E N 4 4 A

Kb B %4 B P B A R R, A SO E S TR N K 4 0 IR] 1) 2 AR

18



HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

W TR, [F] R A S AR B IR

HUHBOZ SR SRR S RPN 24 1L, Buzem st oEs, HFa
SRR A LB AE R, SR PR 2R

&b GBI LS A B Ay DA MRBR I, 1Z A Tt — R &
IR

SRR, RARARIE S SR L 5 B A A %S R R AT I LA
55 —J7 e NTT)s A4 TR &R 7= BT A AL L LT BITA IR XU R R 5 B 45
FENTTI, b EREE = (REE T SmbBt e BrA B LT A i KU IR
Wi, RZIERINZ SR P AR SRR AT A (R SR e pra AL L
JUF-BTA B AR AT, 200l R B BLAL R : TR T Rz Rl g - s Y, &
BIRNINEA s NG SN i 0 BTG Dl N € 0 G e 18 Y et R 3
H ARSI N T B S M08 7= I RE FE R GG b i, JEAH R A A S8 765t

AHE G A A TR AT T R B AR IR

(LR Bt

SENBEET A B AR R, RIS S, 4% g H R SEAS 1 423
R BRAE 5 I NIK

SR ST A H R SRR BRI AR, STt R S I AR 4% B8 B IACE 249 T
JAE H 4

() fii 4

SN 57 T BAE H AR5 B0 o B IE0E AR, 4% Ass H RS AR ) 4
IR 55 B NI, oo i 60, 85 (1452 55 L WSORLE B 3D, SR i file 4% 8
JEAR

ENE BFZFF B — AR E AT BT BB, AR &ZAT . 2
FRATIABR A% BEEE R N & RIS, 4% LR sy g 8

ST AR S5 0 S H A R4 BRI RR , ST A5 95 1) AR 4% 88 2l IS 257k 45
I

()P B

SENAGIETF A H ARGS9 o BUIE R 98 BUA T B AE H R SCAF i 4341
FANERAE 5 9% F G N DK

19



O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

S HHAGIE T se H AT A= TR BRI as , 32 HHASGIE R AR 4288 2 Ik -7 24
T A H 4%

(4) B A P %

SENBY S H AR B B4R T T A H A R F A TR R . ISR M DR IR & 2
B F2 FRAE 4 BT A <

WEAR TP T s H A AT A TR TS, MR W0 vl as & L i 1%
BB 1% g H 45

(5) 73 558 5y W] e 5t

FA T AT 1 53 528 5 vl et T3k A5 H , #50] 43 BEBLIE A B 5 5 2558 5
A 5T A Oy SO MR () FLAGRE TSI 43 5 28 5 T e A5 92 B SCARH 4 3B A 3 1) — 4
RN I ABGIERE R AR, 1455 R SCAST (K A3 A0 K 008 AT 2 B SR B 5 (10 J A B A 15
FA; BhiE, EhiE NS RAGE S A% LR Q). @) AR AT i
s

(6) =l ey 3

BEEFARREEGHI CEAREIED, PURASIR, $Z58baRE CYSLiRp)]
25 4 IR R 2 22 SR /e, AT DU & TR R 200 78 SR BRI N 3 H TR R

6.4.4.5 4Rl =0 b A7 A5 PO A 4EL IR U

AR ERTET S 5EEITEHREENE ST, HE—TT% Bl
B el AL — TG AT RIS . DA S T B sk f 1 B= f g, AR
AT 2 FOANAE T B BT B R SRR AR 2 RN, W TR I A e
20 FB— 20N, 7ETHE H AEWS IS 1A R 55 7= 5 eV A 1 3% AR
LWBRROY: B EMAMA, BREE— 2 0 A ESMHE IS5 87 57 H 42 5]
Pl MG AN 58 =2 KR, AHOGBE P sl SR A5 AN ) I N B A
& FEE R T R RE RN T

(L) AFTESG B T 3 1) 4 i T L

FELE TS BRI I 1 G T L 3% FAN (8 B AT 3058 5 I A i o A Fu £ A8 H
TAZ Gy, ABBEAE 5y H G G5 R 58 A R 2B 8RR Ak HAIE S5 AT ML A R AR I IE
RIS I BRI, 2RI A8 5 HI T %58 By kg i € 2 SUOME . B H JEAS
by B 58 oy H e A BF B R A T 3 R EIE SR RAT B R AR T 2 ik 2740

20



O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

&I ERFAE, SR S F I IAT TN KRB R R, MRS
i AR € A Se B

() NAEAETG BRI 3% (1 4 b T 2L

Mg TR, RAT%S 58 88 E B DA T SEhrag
Gy A S E A T SRR (A A AR B 78 A R (B« ARG R R E A mT i L T IS A
I HA % W] ) FH B A HARAE SRR R AR, RS A AR G AT W 2 4 N\
i, RAET SR NETERAS SIS AT ST AT LT, A AT
NE -

6.4.4.6 <SxRlTE = A0E R AR RN

AR SE G HA A OO A 4 Bl P R0 4 b SR ST A0V s BRI, LRI e BRI
IAE A AT AT 1T, [ A AR I G 1) DAV 8 225 0 ) B A 0 2% 4 i % 7 R 1% 1% 4
RTINS, < Rl B 7 R < R A7 f5 LA FLHRAH 5 IR < BIAE B SR N SR o BRIt
PAAE, 4 R 0% 7 A0 4 il 6753 76 55 7= SR A 0l B0, S P AE ELARAS o

6.4.4.7 SLWESE

SRISCEE 4 X AR AT IR 4 0 BRI NS L PR 4 80 F T FR D ATIRE [=] 51 RS 11
SISO G 0 AR 2y 43 50l T 4 PR B O H S G R (R H R A o b3 H R
[ 73 59 G0 47 5 4 2 40 T 51 10 e N 4 1) T2 AU 4 8 N AN 2 L B 4 1 S Wi ik 4
kb

6.4.4.8 WA FHESE

P51 2 - G 045 O SEIUA 2 T HE SRR S P o L SEBIAR 28 S o 4
FETE R D ESCRE [ 5 4 AR, R e ESISE [ 3 00 00, 55 1 4 B8 0 R 2 P 11 2 S B
BI(0R) i i e P LA T B R 0 o R S IR 2~ i S48 7E PR W Bl [ 5 4
AU, R BSRE [ R 0T B B 4 R TR SR A (491 5 o i 4 v L A1 o B 1
G, Pias Ve T AL G R A H Bk 4282 E A H A

RIS S O SLI o P SII7E “Iai-FiEe” BHH P ZE, If
THIREHE N Ry EANE/(FR T 74)7

6.4.4.9 WN/HIR) BN E

(L) AR RSN AT A 4 508 ) (R 260 H TSR I AN K« 45 4 i S
HOE HAER, 32 DM UORE IR 28 B A BB T S R BN, AR AR T =

21



HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

O FxE=

HCAT SE B se 21 PR AR ON -5 T A 1 R IR SN IR ZE B AR B 2%, BRI
BRI, A7 R BN LA RS R

()25 A BN F A5t 27 SR THI AN 5 52 T M) e i Py 2 S T ) S o B 1 e A
B B R A5 27 A AT A ARFIARGE AN N BAS B I U LA, E 65295 SE PR A 3
B H s

(3) B /™ SCHRFUE F3 I B M NAZUE F3 52 T 5 S TR 238 0 B0 0 <800, 11 B L
P SCRFIESR RAT A ARG AN N TS BLS I8 A A, FEIE 5 SEBREFA 1
WIE H 1T

(4)FKNIR G Ah BT =N, $2 TNIR S G b Bt 7= IR A S S bRl (24
SEBRAE 5 A R R 2 2 UGS, R DU A R RIZE), 78 B 2 H E 4

(B) M S B UL A/ (A5 ) T 512 tH e S B8 LA, 432 ISR A 5
AR R ZE BN

(6) 7 # FE IS A/ (1 ) T~ s BN, 32 a8 B HOseAs . SR B
FERTNIK 5

(7)BUIE$ B2 UL 2/ (5 9%) T 52 HBGIE B AE H A, 4232 R BUIE A 40145
AR R ZE BN

(8) B W e 4% TR U /(B3 2R) 5 & H A, H4- P B A &85 HATIR & 4
VIRIEGOEE TN S

Q) AU 2t T B & H AN, 4% i A =) B 5 140 L0UR S LTS3 i) <
B E T A ARG A N TSRS I N TK «

(10) 2 S AR B R/ (B K ) R A I G R 1R A A e E = 32 5
VGl = | A8 5 PR Rl 75T 55 A S AN B AR I T AR TE N 22 B0 & 10 R 95 a4
R

(1) HAR W NAE T 2R R L e a0t 77, AT R R T RE A H4
AUAT LLATSE T B AR A

6.4.4.10 FHMBANTIE

(1) 435 B SR F0 T — H BE 4 WR P LIV 1.5%IM 4 2 38 H 1H 42

(2)F: B A Petinl— H B B 1#A 1) 0.25% )4 28 %38 H 1142

(3) 3% Hh [ M 4 Fil 5 7= S, 2 52 H [ g < b 0 7 PO o AR % S B 2 (24

22



O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

KA S & FR R ZRBONNS, WAL & FAED 12 RGN ZE H
(4) HoAth 2 ] AR A SV S A B WIS AE » 5 SERR SO 0, FIN 24 310k
SV AR S AR BAE N B R S VYA, R A i BT (1 5 s

6.4.4.11 FE& KR EBUER

(WIEFFEH RES A FAFMRRT, ARSEGFWH I REERE N 6
U BERCRS 73 e LB AR T kAT 73 BO AR 1R 0%, # (R & A XL
AN 3 A H AT AN AT e 7 70 e s

QALK I TT D PiFh: ML SR HELT, B 5E R4
LR B I 4 L0 [ B R S ATOIEAT PRI BT s IR NI, ARG
e 25 o0 e 77 R B4 40 415

(3) 2Bt 77 P J B A A0 (B A RIS T T s R EE i 2 70 i R of A
G 3 B (LU 25 T BT 5 B A A 25 4 TG 4 2005 S BB AR T TR

(4) 5 —He AR A [R5 43 TR

GNEEEMBUR ENR A RER, MHHE.

6.4.5 STFBURMETHETHETE DA 25 5 IER U

6.4.5.1 STFBIRARRE 1

R THAIRAAE T BUERATE,

6.4.5.2 LTHETHRRE K3

X FAEUE S22 5 BT b7 Bl O L (0 [ 7 WA s o b (AT R 4 (2 5 B o), ST
FAZ Gy s A G S A JE DR RF SRR @ N E B, AN A A JA SRR H A iE
GHCABRAFIIRIE (P ERES I S b S R TN T 2015 4 1
25 55 [F] 7 USC 2 P () ik A A BT HE ) BTk ST SR (0 ik i 285 B 5 8 P MM

6.4.5.3 ZHEIEK U

AR FAEERSE IE,

6.4.6 BiIA
6.4.6.1 EI{EH

23



O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

ZESRHAE, WEGE. ERBS SR FRE, H 2008 4 4 A 24 Hilt,
RIS RS L5 EERRR, HIE 5 3% MBS 1%

ZESPEAAE, WEGE. ERBS SR RRE, H 200849 A 19 Hilt,
VAR AR T AR SR (SR 5 ETERIBL R AN EN e, Ziki A AR, B
HAAE

YR B 5B 5% 85 B 72 [2005]103 552 (6T BBy B ik il
A RBMSCBCHR [) E (R E) PIRIE , A 53 e i A v R S At i i R R T v
5 B 2R AR AN T R AR IR B Lk, 3 S iU B AR o

6.4.6.2 BIBL. MIVFTRHEL

WRAEA AT [ B 5% A R B 52 [2004178 530 (96 THIES 4R 1 & Bl
SRIIEANY MRlE, H 2004 4F 1 H 1 Hilg, *HEHEHRES SRR3R %
g, JBIER R R EES) HHE NSRS LR RE., BRI EMIRON, 4kt
G E BN A T A5 5

HRYEABOE . 5B 5% 5 I B 7 [2005]103 532 (6T BBy B ik i i s
A BSOSO () R P N ) PRI, AL 43 FE e v A I e R AR s 4 Uy =X
1) e B IR AR ST R B 0« IR S5O B S eSOt cl B R 2R SR 4 1 A M i 7
i

WY BCE . EXRB 5 BRI Bi[2008]1 53¢ (T b i ERsE Tt Bk
SRIEAD e, SHEFR RIS MIES 1 R BAF ION, A4S K SE SR
AR ZEMION, BB S RN, GIFHREBRN IR, B AE
WA BT A9 B

6.4.6.3 N AFTERL

IRAEA S [ 5B 45 A R B 7 [2002]128 53¢ (ST IE SR 5 % 3%
SRR P IE AT e, XSS ERRE . RN, 50
FUEWON S MEEAFFEWON, BT AR RATER R AL AT LE [ 3 4 52
i+ BRI S 20% 094 N T 9Bt

IRAEA S [ 2B 45 A R B 72 [2005]103 530 (5 T AL 43 B f i e
A RBMER 1] I A FRE , RS B SO o SRR R I AR i i x40y 2
[0 A B AR S R BRSO, B S SOl e B 2R LAl A N BT A

24



O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

IRYEAEGE . B Z B4 55 R 5 [2008]132 53¢ (MBGE. EH B4 )5
KT EAAFREIGA AN N A BEBCR @) FHiE, B 2008 410 7 9
Hike, il & AR SIS 8 e AT B

MR BER EHEBS AR S EEE 2R [2012]85 53¢ (6T st Bl
08w e BRI ZE A N TS BB A G R S AN RE, H 2013 4F 1 H
1HER, EHBRHEEEMNATFRATREAE T IS BT A S R ZE, KRR
ITAHUW (B LAED 1, KBRS0 NS BTAF40: Rl TR
FELMNHALLER 18 (& L) 1, Bd% 500% 1 NSLGIBLATIS A RO R
i 1AM, BPEAE 25% 1T N S ANRL T A

6.4.7 REKFT KRR

6.4.7.1 AR EHAFAIEHR KRB AL E AR FRRKIKREKT KEZRWHHE
&

Teo

6.4.7.2 ARG W HHEE R A KRR 5 B & REKTT

ES R S5AEERRR
FHEEHNA . I CH . EeHE

M B e R AT IR A ) (“ MR o A ) 1
$lﬁﬁh%ﬁWA7W*lﬁf”) EEE AN ESAEHHY

Vi FIR RIS 5y BIAE 1 H 556 B P9 4% — R M 26 KT 5L
6.4.8 A I K LA BT HUI IR B SRR DT 32 5
6.4.8.1 WEIREKTT 57 BITHATHIRZ 5

6.4.8.1.1 BREX 5

o

6.4.8.1.2 BUER 5

o
6.4.8.1.3 B XATRE T &
o

6.4.8.2 REEITHREN

6.48.2.1 H&EHER
mAL: NRMoo

25



Q =%

HuaAn Funds

Mgz o i E B SR IR T P B 3k G 2015 4P 4R A 5 4 2L

i H

A<3]

201554 HOH (4 AR EMH) $£201546H30H

2R AR I 2 4 B SO
Y H 2

26,893,383.81

Horb: SUAHMHEENIIR
JYE 5

12,124,952.67

TE: SO B BB 5 & 0w 08 R AT — H 22 & 571 E
L5%MF R it5E, BHRWESH AR, %Hf HitEAF08:

HAE BRI = A — H 2R & B X 1.5% / ZHF R

6.4.8.22 HEHLER
. AR
T H fli,ﬁ\}i
201544 H9H (& A4 R H) 2201546 30H
24 ) A 2 < N ST A
fFEE o 4,482,230.63

TE: SORREFEE AP BT IIFEE St at— H 2R & B 1FH 0.25%I14F %
KR, BHRUTERHHIK, %A HitHA:08:
HItE = H & e 5 1H X 0.25% / FERE.

6.4.8.3 5RERJy BEAT AT A Mk T 35 B B3 (8 TR )32 5

Tco
6.4.8.4 HRECF R EEAEE BN
6.48.41 MEHANEESEEANCHESREREAESHNHEMN
Tco
6.4.8.4.2 WEHRBRESEEANZ SMIHMRBET B R AR SR FHEHR
T
6.4.8.5 HRBFREFBIT AR LHF=EKF B
EN-E
RIKTT 44 % 2015%F4 HOH (E&AFAEMH) 201546 H30H
FAAR %0 EEHNIDSYIPN
4R AT 2,537,784,533.05 6,824,282.27

T ARG NEAT ARSI N BT RE, SZARIT RN AR

6.4.8.6 AEEIEAFIANSERBIT A IERWFHENR

T

6.4.8.7 FAtSRERAL 5 B A B

T

6.4.9 K (20154 6 A 30 H) AEESFEWREZRIESR

26




O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

6.4.9.1 FHAMHT & /B RAES M T HARFEA WiEZRIES
GHss. NRMG

6.4.12.1.1 ZPRUFFKH): 2

J&I MR | HE

wE | wEE | AR v N4 o AR HAR
r\[A X Nray %p—% K ) V. . . .
win | g | M| gy | TERISRE | | L] CROL e | s
H MY D
) 2015- | 2015-
300480 ;j;; 06.25 | 07.02 IR IfiE | 7.28 | 7.28 7,263 52,874.64 | 52,874.64

6.4.9.2 HIRFFA HIE IHEHSRIEZ R E

. . AR =1 HAR
A%y IA%yE:a =N = :H; v/ s
MR R e | e e oo | P
eS| &8 | HEA JE A o | BEL L Lo JR AR A
FAA) AN
EXK
g | 2015- | ATHEAr 142,721,02
002353 m f@j 44.35 - - 3,600,064 159,662,838.40
ety | 05-27 | WL 9.85
FrEE R
Ty | 2015- | EAEH 2015- 91,409,255
601789 N 18.80 16.81 | 5,521,731 103,808,542.80
T | 06-15 | Ijifeps 08-13 62

6.4.9.3 BRI IE BIMAZ 5 FE RIS i

6.4.9.3.1 {RITH T HBFIER M

AR WK 2015 45 6 H 30 H ik, ARSI 8UAT M AT 35 £ 75 1E |l 22 5
TERHI I B 57 o

6.4.9.3.2 X G555 ERY

BE R WK 2015 4 6 H 30 H ik, AREE TR 5 Fr it gz iE R 5
PRI 1 i 57 o

6.4.10 F B T B 7 A & THRE T E v B 1 H A S0

p

7 REAGWRSE
71 MRZEEFASHER
EHEAL: NRIT

o 4 BT PRI B
Bl (%)

FPs i H St

27




A

1E3 S

HuaAn Funds

Mgz o i E B SR IR T P B 3k G 2015 4P 4R A 5 4 2L

1

B #5255

4,511,207,115.98

62.81

Hp: B

4,511,207,115.98

62.81

[ 5 YA 2 5 %

Hrb. fig

B SCRFIESR

SRS

BRI A AR BT

KNIRE G5

Forre SR [ 1 S NGR B

BB

BT 2 B 2 2

2,608,611,415.52

36.32

HoAth 25 3555 7

61,986,827.88

0.86

At

7,181,805,359.38

100.00

7.2 BARBITVAORNBERRAS

SRR

AR M

AR

1725

~IeHHE

A B
BB (%)

AR il

484,279.65

0.01

KAk

406,663,080.30

6.06

fill i b,

1,861,438,029.63

27.72

(WA N@N vy

A4

LT 3800 RS ORI

177,282,000.00

2.64

S

826,178,532.93

12.30

R AN

ACEB . AR AT B

162,003,000.00

241

A1 AR

—|IT(®|T|m

55l

= AR BRI B AR

428,880.88

0.01

SRl

896,308,493.77

13.35

Gl

AL AR 55 Ak 55 b

BHABEFOBARAR S L

KA L IS AN 2 S Fk

180,420,818.82

J& B RST A FAN HAb R 55l

#E

PAA S TAE

A AR E AR ROl

nw|o|O|o|0o|Z|Z[r|R|—=

A
e

Bt

4,511,207,115.98

28




O FxE=

HuaAn Funds Aoz 3 o i 3 I SE IR 5 45 R S 4 2015 4R R 4 o 47 22

7.3 RBRIEBASNE SRS E BN KR+ 2 BRSO B 4

34 T
Fa Ji ZEARAG % 5L A4 FR e B NYIRIXIE] HHE L A1
(%)

1 600036 FHRRAT 16,500,000 | 308,880,000.00 4.60
2 601939 WARAT 37,299,929 | 265,948,493.77 3.96
3 002051 ] 7,590,543 | 226,046,370.54 3.37
4 000039 Hh AR S ] 6,871,027 | 221,934,172.10 3.31
5 601668 Hh ] 3 3 23,000,923 | 191,137,670.13 2.85
6 000069 oA IR A 13,899,909 | 180,420,818.82 2.69
7 600509 7: & AEJR 12,600,000 | 177,282,000.00 2.64
8 600585 HHIE/K IR 8,251,121 | 176,986,545.45 2.64
9 600456 FERB Ay 6,520,369 | 169,986,019.83 2.53
10 601117 EP ESERg=c 17,103,220 | 167,269,491.60 2.49

BRERT ARG RESHERN A KR EWHG, NG &
F www. huaan. com. cnlﬂlﬁﬁﬁ’]#ﬂifpf&¢ﬁio

74 REH AN BRER R A S HERRS)

7.4.1 Rt EANESHE N IR E & B P 15ME 2%8E]T 20 2 KR E A4

i IR 4
75 Jie SEARAG J B A4 FR AR LN EH T EHE
B (%)
1 600036 FATRAT 318,725,270.09 4.75
2 601939 HWRRAT 263,015,046.38 3.92
3 002051 b T [ B 253,443,991.24 3.77
4 601328 TIEERAT 228,322,032.73 3.40
5 000758 RN 194,069,135.92 2.89
6 600585 2K 191,865,586.99 2.86
7 000528 il T 191,129,961.23 2.85
8 601117 Hh [ {5 187,418,310.12 2.79
9 000039 Hh AR AR 4] 182,988,904.11 2.73
10 601668 Hh ] 5 181,430,339.11 2.70
11 601818 HRARAT 177,931,565.15 2.65
12 000877 KA 176,733,354.66 2.63
13 600456 EERME A 173,995,922.81 2.59
14 600509 K& Reii 171,675,071.10 2.56
15 600029 E2pap s 168,430,984.68 251
16 002302 U 15 158,698,312.66 2.36
17 601179 HH [ 75 H 151,865,114.70 2.26

29


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

A

1E3 S

HuaAn Funds

Mgz o i E B SR IR T P B 3k G 2015 4P 4R A 5 4 2L

18 600489 R o 146,430,953.53 2.18
19 002353 AT sy 142,721,029.85 2.13
20 000928 N [ B 141,291,186.10 2.10
21 000069 Ik A 139,854,028.27 2.08
22 600362 NN 4 137,991,183.31 2.06
FE: ARIT “CSENERN” B3 KA e (A A IR LA S B ) 1151,
ANFRERAZ G
7.4.2 RIS &HE N BRE S B = #H 2%8(AT 20 42 K =40
SHEEALL: NRMT
i IR 4
575 Jie SEARHG J B A4 R AH RIS H &5 e L
B (%)
1 600029 TR 246,760,592.09 3.68
2 601328 ZIERAT 129,036,799.67 1.92
3 601818 FRERAT 25,589,407.80 0.38
4 600036 FHRRAT 25,147,329.00 0.37
5 000758 ERRCEN 11,403,957.72 0.17
6 600500 w4k [ bR 10,053,266.00 0.15
7 600106 BN 8,752,631.00 0.13
8 601069 P o 4 7,906,705.60 0.12
9 300463 L e W) 6,758,387.33 0.10
10 000726 a7 EKA 5,434,774.64 0.08
11 603355 KA 3,643,125.00 0.05
12 002756 TROERFEN 3,581,014.64 0.05
13 603599 A ey 3,248,952.24 0.05
14 601368 R IK S5 2,745,846.00 0.04
15 000069 Ik A 2,715,204.64 0.04
16 300476 Wk R 2,713,210.97 0.04
17 300458 BB 2,623,109.80 0.04
18 603227 TUERH 2,532,165.52 0.04
19 603885 AN 2,440,456.91 0.04
20 601968 AN A 1,992,535.20 0.03
e AR “S2H SR RS SEE SR (AR AR AS D A, AN R
Lo
7.4.3 ENBEERI A S0 K 32 H B = TN B A
SR NRMT
SENB I SA (S B 4,824,414,496.98

FHBCEERRN RED B

530,815,158.18

30




O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

74 HAREGSFEF I RAGFEREA S

AIE ARG IR R FFA 57,

75  JARIEA HHE G e R R E IR/ R R T4 R R A 4
AT AT IR R FFA 7.

7.6 FARIEA SOME G ST HE RN R4 R SRR
BE

AT AR HIAR AR R B SRR -

7.7 REPREA RNMESEZSFE - F#ERAKNMEFRIT LA RERH
%4

TSR

i

AH G AR IR ARFFAT

7.8  RRIEASE HEET T AE BN R BT L2 BUES R B 48
AT ARG IR RFFA BGIE

79 WMEHRFESERRKIBIIREIZ 5 B0 A

7.10.1 MEPAREFESEE KBTS 41

AR I G AR A WA TR T e

7.10.2 AEEERBRBENBRBUR

AR FE AR RS B SR, LB A H i, BB TR LT 22 5%
BRI B B A 24 6

A FE A E HEAT B 31 B8 BRI, 1 40K 36T XHIE 25 17 3 SR AT 1 10 S i R4 U i 2%
(AT B0 2 3 I L DA B BB (2R T (%2 S A B A Sk ARAED),  FFAREE KUK 2
FEHEEYE CERADE D BRI KUK R R W SR IR LU, FOIR, AR TELE
22 FEAE S5 T A T 71847 Ra 34 LU R A A B0 S e « Wi o XU O AR A 8 7K S
FERl AT SRR, DA I R R R 4 1) B G M KR AR B P KU

31



O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

7.10 REPRAFESH T W EFUHHER 5 H oL v

7.11.1 AFEESEE E G R AOBREBUR

T

7.11.2 MEYR AL TE 1 E G HR S HE 4
REEE ARG WA B E AR

7.11.3 AE S E EH AR BRI

.

7.11 BBEASHRERE

7.12.1 AN, AR ST N AT+ AU AT EARAAF AP E B
SEEER, AR G H AT N EAFERZ B ATFE DT AT DL
7.12.2 AREHRGAT TR REET, AR Tl R e A FUE ik bR

JEE 22 AP IR 2
7.12.3 HAAR oAl 25T % 7= 4 B

5 KR

T
df

fHPRIE &

PESCIESFE 5K

54,782,690.48

IS IBEA

RS,

695,055.47

IO GAEN

3,300,295.89

FoAt B HCGER

(EELEiE

3,208,786.04

HAth

[{o Nool B NN Ko >N N2 NN NIV R I \C T § Sl

it

61,986,827.88

7.12.4 BAKRFFA HIA T H B R R 25 B 40
ARG AR WIR AR AT #0655 .

7.12.5 BAKRRT 142 B B A AR 7R 52 PR A7 O PRI 146 B
AT G ARy AR Fi - 44 IS A AN AE T I 32 PRI 1 0L
7.12.6 B HH S E RE R HARSCF#R T

T

8 EEMHFAANER

8.1 WIRESWHBHFEAFBEFENGH

32

Bt




O FxE2

HuaAn Funds

Mgz o i E B SR IR T P B 3k G 2015 4P 4R A 5 4 2L

R N4
=2 7 AN 7/
: LN e S
T e B e T e B B
tefsl Hf51
91,119 71,737.27 12,726,644.71 0.19% | 6,523,901,262.39 99.81%
8.2 HWIRESEEANMNWAZFEARESHTFR
i H R RBURE () i & B L
Y N L NN .
AL 31,801.05 0.00%
e AATSHRETA R B SR A AT RNR 1Z A S A
BBCR X 1 0

AR B G 2 BT AR S AUS BB IX RN 0.

9 TR RIS HZE T
AT A

ﬁ{\A 5 e g{\

i? ,Z', Dix& H (201544 A 9 H) #4 7 822.760.569.56
73 %0 S 0

AHAE B BAA] HE 4 4y A0 A 7,822,760,569.56
AHR A HAHE 4 5 R 45 45 27,028,573.88
Tl AR HAFE 4 08 [B] 47 4 1,313,161,236.34

AR I AR 0 AR S 3

AR 5 IR S o 4 L

6,536,627,907.10

10 EXEHES

10.1 EEMPFHEARSHK

e I T e AR AT AR 2 R

102 EHEBFEAN. ZEHEANENESHERTHERAFRS)

1. AREGEHNERNFERUT -

(1) 20153 A 7 H, HEEHNEAM T HLESEHARAT R THE

33




O FxE=

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

SHAATM AL, MERSENEHEARESE AR AL,

(2) 2015 £ 6 J] 30 H, HEEMHANKA | H2EGEHARA R KT H|
MAEMARER A, BREFAENEEARLESE AR AL,

(3) 2015 £ 7 J 11 H, EEEHNKA | R2HGEHHR A7 S E
NGB EAY, ERER ARSI REH,

2. ARG HIN AR SICE NN LT ESFRE T T ERANF BT

2015 4 4 F, ZReSe A AR EARAT B A IR 2 7 78 1 55 38
KIS . FIRANFBD IR E SR A,

103 BRESEEAN. Z&M™. E2eHEWSFHIFR

WA T EAT G FSFRE WS HURL . IREHARSEHEATT
W RATEE W R

104 EESR B RIEHIHER

AR A 0 A TG e 4 5 SRS (1) e

105 BB L THTERS FrF R

IR A 0 P A R S N B 4 o T I S T S 55 T

106 EHEA, REARERREBEA R ZEESRLTEER

AR WA T EN L FOE N ZE N R 2 R A sl b T S
10.7 ZSHAIER AT 5 B ITHE R FE R

10.7.1 EE S A 7 3 5 BT AT BB R K & SUAHENR
EHEAL: NRTBTT

5= 5 YA EEE NS | %
x%ﬁm 2
P 4K o & 24 54 & 24 54
- FRAS 4 i 174 4
3 R B




Q Lxie

HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

f G A5 11

ZAE E 77
i 1y A& BR 1|2,433,618,595.73 | 45.55% | 2,215,562.59 | 46.01%
]|

KT AF %
i 1y A& BR 111,126,117,183.74 | 21.08% | 996,501.34 | 20.70%
]|

2% %
iE 27 I 1 1| 811,301,856.08 | 15.18% | 717,922.00 | 14.91%
AR

[ 15 I %
&t A BR 1| 606,847,914.41 | 11.36% | 552,473.34 | 11.47%
A

& iE 5

0 0
HIR AT 1| 365,357,130.62 | 6.84% | 332,619.95 6.91%

74 7 Ak 77
i 43 1B Ay 1 - - ; ;

AR ]

W E IE 27
(W) A
R 57 £ A
=i

TE: 1. IR A S B on ik FE b -

HeEEANUEREFEE I, GRS oA R ks Lk
HY, IEFARHEN:

(L WEEEMTE. %, RS @ermmhliE, JFaei ek &iafen
TRE E R

(2) WETCSE s, AR E T AN AL IR AN G, RENEBE RS A Sk &
A5 E, S TR I TR T AR T A AR 55

(3) BA s MRIAERL, BEas BINIESD 23055 &4, SRR EE i3]
BARTHR, SR T WL

(4) HAlAH T2 AR ML S 1E5 &

e

2. ZFi L A 5 BTIR L -

(1) XF3Z 5y BRIz i (4 B 55 24T VRAl

A A OGS ] 22 S IR AL R R N LA 3R 58 5 B e e bR HE AN (7 7 Ak 55 F
P IPiEd, XHGEIEAE 5y 870 I 55 T AR 55 TR B AN 25 45 5K T EAT VR A o

35



HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

(2) 15 CHrigsc 5 B HiE 8 1% R)

Z AR T O B AR 58 5 B e IR R S5 5 PR 45 R, R0 th 4000 1 o
7, G CErgas 5 ot R AZR), SHUHE A 5 Bon i ZEE ARG MRt
TR .

(3) fRiL2 o Foc 4 BGR AL B RIS e B e ik

NI E B BN AR OC R T TERAS I CFrig AL 5y B e i s A% R ) S Hoxt 77
PR AT S R TH A%, JFEEHME .

O EE P SEPIEIR=PN
ReEENSPOEBR TR GEZFAS S ool ), JFE AR ¢
N

i

3. A R e AL 23 7 28 5 B TT IR AR B DL -
o

10.7.2 ZEMMHIESF A F 3 5 B ou#E AT FAMIESR 8 3 K5
EHEA: NRHIT

72 o) (5] 2Z 5 BUIESE &)

i =4 3 m]
JRAZ A VHRAZ i | R &0
B L

‘/ﬁg$T A Y TN e
FHER | oo

24
AL
UERL
AL
W
2417

7 AF A #3
& B R - - | 16,300,000,000.00 68.20%
]|

KL E 7
i 4 A IR -

NG

H %= %
ik 77 B 1 -
R ]

H 15 iF 7
Bty A R - - | 4,600,000,000.00 19.25%
/3]

@‘\ AY 22
mgéﬂ%ﬁ - -| 3,000,000,000.00 | 12.55%

¥ 7 ik :

36




HuaAn Funds He i o2 1 U R RN 5 4 A 2 4 2015 E TR

i oy B 4

11 R 2 7]

A5 HIE 77
(Wi A
bR 97 4 2
)

e HEEHEARAF
—O—Ha=ENAZ=+/\H

37



	§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
	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前十名股票投资明细
	7.4报告期内股票投资组合的重大变动
	7.4 期末按债券品种分类的债券投资组合
	7.5 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
	7.6 期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	7.7 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
	7.8 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
	7.9 报告期末本基金投资的股指期货交易情况说明
	7.10 报告期末本基金投资的国债期货交易情况说明
	7.11 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

