REAMER KRS B R e
2010 SRS
2010 48 12 A 31 H

HEBFHAN: KEESEEFRAA
EEXEN: FERUVBITRHOERAT
WEXHHER: 201143 H31 H



,'\—
WO IRaRERERZT SO I KU B 3 2010 4EARRES

§1 EERIREEXR

1.1 EE#RR

ESBFHEANEFS, EERIEARGIERIBAFEEBICER. RIUFRREXGER, I
XA AR SEYE . PR SRR AR BB RIEH RIEARRE. AFEERECEL=02 D bl
NEFEFRAR, FHEFRELR.

ESAEANTERVATEREERAT (TR “HERLMRT RELAZRSESFNE,
T 2011 4E 3 A 256 HEM T ARG PRI Fn. FERI. AHEIEERL. MEFHRE. #
RAGWEFENE, RIERBABIFERBLE. REMEHFRREERNRR.

BB NAEUWSEE M BRS8N E EAE EEB™, HAMREREE—E 8.

EESHAEWSHAIMBERKREZI . BEERE, BHEFEEHBFRAT A4 P A
SRR PEEESR.

AREFMERECLEHT T, FEKEPRESTMHESHTERATAFTESHE T ERER
R E RS, EBEE TR,

A|EHA 20105 1 A 1 HEZE 12 A 31 Hik.



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO., LTD KA E I KAE P R 34y 2010 FFAE IR

1.2 Hsk
SR S-S T = 55 PP -1-
Lol EETEHETI ettt -1-
N <O -2-
SRR 4 1 | OO -4 -
R e N OO TP -4 -
2.2 FEGETF T oottt -4 -
2.3 FEETEATITEGFEET A oottt -4 -
R = 4 -4 s OO -5-
2.5 AT TZERE oottt -5-
§3 FEWMFIEN. EESFEBEIRBE DI ..o -5-
R e 1L 1= 1 TP -5-
R o [ TR -5-
I I U e o o L N 2 L [ 2o 7
S 4 BB IR oottt s -7-
O N T o e 2o L RO -7-
42%@Aﬂﬁ¢%%$ﬁ BE (S S (= 1) N3 1L TN -8-
4.3 FEEAKHRE WA A TR BT LI oo -8-
4.4 NGRS A LA B0 S AL SR I B e -8-
4.5 HHNNEMETE WEFF T BATWE BRI E S e -10 -
4.6 FELN A RAFES IR EEFERZ TAETE DL oo -10 -
4.7 BRI A SRR S I BEI e 11
4.8 FFHLAGHR A B FE SR BRI BEIH oo 12
SRR 2= - o OO 12
T R N O S G NG R R (o 1) OO -12
5.2 FEE NS WA AL SR Sa EER 5 . ﬂ@ﬂm%m%%mwudz
5.3 FLE NN AR B Th I 4505 DS N A MBS, HEMFIE R R E N, s -12 -
SR PN 12
A=Y E5 8 B 1 - 13
(O 1N .- 13
T2 TR oottt 14
7.3 FTHEBREE (GEGIID BB e 15
O =3 e TP 16
8 8 B B oo 33
ST R e £ e 11 T 33-
8.2 HIRFATV AP ZE A ZE R LA oot -33-
8.3 HARIZ A S o BE4 0% =V L /N HE 3 B T A T SR B B A e -34 -
8. 4 AR A I I EZHEE LA I T BT oottt -35-
8.5 IR T AT IR FE T LA oottt -37-
8.6 HAARIZ A S o BE48 0% = 1 E /N HE A BT AR A e -37-
8.7 MARIZ A S o BE48 08 = 1 E L K/ INHE &G B T A 88 P SCRFIE SR B0 AN -38
8.8 HAARIZ A S o B4 0% = 1 E L /N HE 4G BT AR BGIEREZE BN oo -38-
eI LR - e 7 ORI -38 -
R Rt o E D[ SO OO -38-

-2 -1



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD KA R KA S P L 4 2010 FEAESEIR S
N 1 S oy e SO N A ) i = N1 3 OO -38 -
9. 2 MIRFEEE BN I MM N R A FFHEEE G IITE DL e -39 -

§ 10 IR AR T ..ot -39 -

§ L1 BRI IR oottt -39 -
I o e e S N e 1 OO -39 -
11.2 BEEIA . RS ANNE I IESIEE T I ERANFLD -39 -
11.3 WRESEIA . &M SIS TV e -39 -
114 FEG PR TIEIITSL oottt -39 -
11.5 AFEE AT H T IS T LS TR oo -39-
11.6 HHN B8 ARSI N R ZREABUE T DL oo -39 -
11, 7 B HIESR A TIAE T B TCHIAT TEIE DL oot sees s -39 -
IS = iy - X L TR -41 -

QAR AU e g R = SO 43 -

SRR = B PPN -43 -
LT gV L E TP -43 -
13 2 FFTBHLET oottt 43
TR I 11 VTP 43



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

§2 HEMN
2.1 BEESHAREH
LY KM B KAE T B 4
K4 TR KA KR
4 ARG 090001
TS AZ oy A 090001
J 3 A8 oy A 091001
A (Y BLRTF I
e A 2002 4F 11 H 11 [
S EAEEL N KRG BT FRA
HEE&EEEN ANV ARAT I A PR A )
A5 WIARFE S AR B A 13,599, 725,018. 43 4
e ciEiase ] AN W]

2.2 B i

DAPHE G KR R0 s B o Al &, AE A 800
S b L% R (1 At L, it % 7 i R B A
) MBI, AEEE TRtz H
B, SEERE 4 % A AR v S
PN B S 85 10 i N > G Gl L W= WAL E N | AL
B R AR SR, N R B H R
BT g I AR S o AR TR 5 1) e S 0 T i O
fIC P/B A HATnHFpEG% ) AR KP i
PP BATR O 56 4 D AR
NEEn s 2z VIR 300 FEEL X 80%+H i A B A5 £ X 20%.
2.3 E&EEHEHANESTEEN
it H A= UN EE&ELEN
B KBE S HA FRA A rh LAV ARAT A A BR A 7]
4 ] ESSES
G EPEE DT N | BERETE 0755-83183388 010-66060069
EERaYiiflfe dupeng@dcfund. com. cn lifangfei@abchina. com
&P RS WG 4008885558 95599
fEEL 0755-83199588 010-63201816
. ﬁﬂﬁﬁ%gﬁ%ﬁﬂﬁﬁ B I AR I X 2 [ T KA 69
SHFEATNE 32 )2 5
Jr A HLE ﬁﬂﬁﬁ@&%%kn&s JE BTG X S TN KAk 28
SHRAATNE 32 )2 SRS F10 2 M F9
HIS TS i ) 518040 100031
EREN KA A TR e




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

2. 4 R BHEH X

ASTE B E A5 B R AR AR A PR CUEZFIAR) . CEHBHIESRR ) (T EUESFR)

BRI T RS (F SO FE NI A http://www. dcfund. com. cn

RN A FH DR ¥ KA 7088 54 AT K
32 JR K e AT IR A W

BTV IRX 1T KA 28 S PLR B
D ZRJAE F9 HR AR ARATFE M 55 78

SRR A B

2.5 HAWASKTER

AH o Sy A

WA R 2 i TR 202 5 K

AT 4 =i +7T(Lq3?§i\\gjm$%ﬁﬁﬁ J:/i:ﬂﬂﬁﬂﬂ;%ﬁ\ . g B /K IE

WIITTAR V4 18 7088 5

L e VS I R A ol
1] =~

§3 EEMEIatn. ESFHERIKLAESLHRL

3.1 EESTHEIRMMFIEIR

SAURAL: NIGTTT

3. 1.1 s Ffabs 2010 4 2009 4F 2008 4F

A S 2 1,474,045, 141. 35 929, 519, 609. 46 | -5, 109, 903, 853. 11
ASHANE 827,474, 290.89 | 5, 746,927,986.28 | —8,917, 744, 848. 92
TS 35 5 4 0y S0 AS S91 R 3 0. 0558 0. 3467 -0. 5034
ARSI 253 1 R 22 6. 87% 48. 52% ~73.18%
A AR A O BB I K% 6. 95% 67. 96% ~49. 65%
3. L2 HIRE s fdehs 2010 4EAK 2009 4EAK 2008 4FA

IR AT A7) B A -1, 378, 589, 525. 65 | -3, 153,392, 516.54 | -8, 577, 977, 425. 05
L1 NI A Ve S g i I -0. 1014 -0. 2020 -0. 4975
IR 0 =1 12,276, 045, 179. 73 | 13,176, 386,012.55 | 8, 664, 015, 092. 08
IRFE S A BB 0. 9027 0. 8440 0. 5025
3. 1.3 Bl IR Tabs 2010 fER 2009 R 2008 4K

S RV E I KR 430. 33% 395. 84% 195. 22%

e 1 AWICSIGEE R AR AR BN . BBt . JHBION CR &2 e B2 s
FUBRARSC SR Y R ARA ARG A E s B as in_EA 2 et (A2 s e
2 AR AT 23 WEAIE , SRR B 00 Hh R 23 BC AR L5 R 20 BC M b B S B 20 PR IR A Oy

WIARREL, AR AHO,

3+ i SHR bR AR NGBS 5 e 1 2 T3 L, T AN B S it AP 248 T

WA
3.2 HEEHERI
3.2, 1 B4 OMATR A KR S 3 S RN St B 25 5 1 L
R O | AN | AR | e | -
B | ko | mpre | fkeise | axkze | 07O @@

55- 510



http://www.dcfund.com.cn/

W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO., LTD KA E I KAE P R 34y 2010 FFAE IR
HE=AH 5. 65% 1. 42% 5.21% 1. 41% 0.44% | 0.01%
TEEANMH 29. 29% 1. 26% 17.57% 1. 24% 11.72% | 0.02%
itk 6. 95% 1. 28% -9. 20% 1. 26% 16.15% | 0. 02%
it AR -9. 55% 1. 71% -28. 43% 1. 86% 18.88% | —0. 15%
itk AR 327. 65% 1. 63% 206. 45% 1.78% | 121.20% | —0. 15%
A
;1?&;2;;;1 430. 33% 1. 38% 159. 14% 1.54% |  271.19% | 0. 16%
% A

3.2.2 BESARAERURESHB R FHER KR KL E RS B EME R R D)
H L3

560%

420%

280%

140%

0%

—-140%
02-11-11 04-7-5 06-2-23 07-9-28 09-5-15 10-12-30

PNDAINIERRS N&sq=a e i

e L RS A FME, AESMYIHECHN 6 NMH. BRREH, ARIEES It fl
IR B I A ) TPt 1 5 T LA

2 ATE GNP S LU UE 2008 43 J1 1 HRZAR T 4« Y7 ¥R 300 4541 X 80%+H {5 b7 [El il 15 %5 X 20%,
ATV B EL R BE RIS 38 2 10 g s B A B 2002 4F 11 H 11 H GEEE R ) & 2008 4 2
H 29 H W RN ST LR E B B TR R X 80%+ 15 E 455 X 20%) IEHE, 2008 4 3 H 1
H S A 78 5 5 I St LR RE T (1) 3

3.2.3 HERFERSHEFEBKRE RIS RFNLS B E AR R AR R




—
WO AREEERFIRATD KB ELHEKATE S5 B H 4y 2010 ARARBER 25

240%

180%

120%

60%

0%

-60%
20064E 2007 20084F

- NSRS

3.3 EXR=FREEHNANEI BN
ARFEGAERL L AR RBEAT A 73 1 o
§4 BEAMRE
4.1 BSEHEAREEZEFR

4.1.1 EZEHFEAREEHEREHNZE

KB B R A R b [EE I 2 UF I L 47 (1999110 5 3cHtkifE, T 1999 42 4 H 12 HIE
AL, 2 EUE R SO E T RS AR 2 —, FEIEEACh 2 AZe AR,
AR HEraw YR AR, 500k h RS FEBER A R DT AE A W) (48%) « J6 KUEZFIB A7
PR F] (25%) « H RSB B B FR 2w (25%) « ) ARUESRI A FRA ] (2%) » #E 2010 4F 12
H 31 H, AXEE I ASLE B 3 HEH U RIS SRR e S 8 v 34
KBARIE B S S P e 4, 1 HUETF & 1 ETF B4 IRUFK 40ETF AR RIE K
A40ETF BeHdt 4y 1 HAT AL G Kl F Ui AR #e vt 54 A 15 HITGRIE TR #e e 5
G KM KAIE R L 4. KBRS i 4. KE B A uE R B o e 4 . KOs i 4
R AR R T 4. KRR Mg 8w 364 . Ry iR 300 FaEiE s #e v sk 4. Ky
BB 2020 AE i FUE SRR A A . KRR A TR B AR IR B T I . RO K I S T E
IR B4 (LOF) . K e BH A S I S R UE ZR B0 4« KA I & 05 BLUE IR BT 34 . KRk
TS (AR B B IR B T 3 . KBTI AR B IR SR M UE SR B 4 . Pk 2R R EiiE 75 # ot
FEE TN B OB ) I BRI B 7 34

4.1.2 ESZH (RESZLHEP) RESZATIME

g e B ik
W, % FEATEG G2 PR | GEd A B

FERE | BEE | ER

TEER . 1999 AR AN K B 64
AR A, PRI SRig sy
- L7TAE | BT KBRS EBG (B TR A B E 25 4
PR AP (2004 4E 12 F 15
H % 2006 4F 1 /1 20 H) KM E

el | AFE4: | 20084E1 A
etk | REesa 12 H




"\ —
I N el KB LI K B0 R 2010 4E4F R 7%

WRKAF S B I 4 3 G e s W 1
KRR A I 4 i 4 2 I 2
2008 4 1 F 12 FEMAAF RS E
WRAFSRE AL . 2010
12 F 21 HRE AR K SR IE K
40 A 5 BUFF IR TR HOUE 77 4% 7 34
T 2 PRI R AIE K 40 22 5
TR e 25 B8 Ik 4 e e o
SREZM, RAREESNLT.
L P

E: 1 ARREE. BEHOAAR S AR e 2 H .
2+ UEZFMVAE R B oH AR AERE AT D s GIEZR L AND N 53 BEA% A BN AR SCHLE

4.2 BEANREHANARESBEERTHEEOK N

AAREWIA, ATEAE PR GEZED) . QIEFFBRBTHERIED . CREME RIS £
PRI MHAAT R AE e, RS Bis i, R IR 3w &
MR BBl BRA G USRS AT (5 BRSO A iR AT
URIRE G 5 RISERE , AT G BAT R A BV AT, AT i R U 04T N 442 2 AR
PTIAT A AR AT ARBIE G BR AR RIS, AR R Ak, . ASLE K 4RE: LU
fE g PR A SBRAARNRE, AWK WA WL ] B2 o i s 7 2
Aia HIZEE W77, AERIE I R R M B BB BT ATHR 1, 55 0 e s A1 AR I
KA ft o

4.3 BEAXNREF N AT LB O E IR

4.3.1 AP HHIFRIPATIED

AFEGE PN HIAT CRFAZ R A A8 o W% AR HIRE D, AR HE R &85
A, PrEBIARS A SR A R R 2R R, 057 LR DU AR IR
HEA (RBHA SHNS 10HAD [ KIS A0 IR KIS 257
4.3.2 AERUGHHAB TR A BRI R B AL 62 T KL St L

MR FEE T, H TSRS BN R 5 ARG B0 KU A U AR R

4.3.3 FEITHIT HKEIH
AR S AT B ANAEAE ] RE T BN P AL ) A 2l B K 5 A8 AT 0

4. 4 BB A 2 BB B SRS AL SR I U B
4. 4. 1 WEHNESE T REIZELT

20104, WEZGHAE— FOARAT RS, Agh T BRI R, E NSNS
Bt N2 2%, BRARIK TN IR, 201054, 5 B2 N L5F Rl RLA ) AR, GDPHEK %
o B FBEG ORI T H ), A5 H SRR R I AR, BUR PR 9k 82 SRR 1) I
BUBSFONE R I BT TBUR . (HEEE T8 @ AL S, B. SR REER, &
P P EE R AT B i BB i, RSB T TNt T BOR M 25V Sk, 47 BRI E T

5f5- 8 -11




"\ —
I N el KB LI K B0 R 2010 4E4F R 7%

AT I T s b S EOR, B TRy AR A N R . =R RECPIRIA B, AT =R b
WHERS SR, VU ECPI4k sk m Bt b3k br, AT NREUES SR LI =k, JFHE
I, AFFTTHEAE T, JFATE S FERE, 0 2 R A &R L& L
J i DRSS RN RS, B MBCRETETECR, B AN S AME DR O SR E AL
A B AR e I B 0% . R T T, 20094F LIk — R A RAE L 8 i 9 (R B 5 it K
T IREPAT, AR T IR 2 o RV 2 1o AEHEE = b g5 T+ R ik 22 0% e iy X Aw
BTN, WIREEEHRER R &, BB TRe R, Br— R 0E BEAR. E
Y e I . BT REE . HTA R RUE BRIV AN A B B X, FEBRAIBUR SRR,
IR BN, B E B2 K . 20104EGDPAAEIEK:10. 3%, H9KH & EL20094E ke T 1. 1
NESE, AEEERE, —REELL 9%, —ZEFE10.3%, —ZRFF9. 6%, PYZREE9. 8%, i [EZME
—AEZ M BARE T T 5, ARHIROREF 12009 LI I BT [ 4F 2545

20104FAIR T S e G ¥, FERAEB — 3 S BUR AT T, PR R, 2RI 5808 = 5 )5
I, AAEREBRBOT L = AN B

B BEYIE6HIR: KIE Tk, 20104 1 4E, fERA LU RISBOR IR SHE 1, K
W JE R AT BRI B (R, R A H R HE S LA™ 5 1 D T R B, DA SRR N
FRUFSSSEHLE AR, AT KR Rk, Bk s AR T 88 A7, 15 Dy b = ] s % = %
AT g, Hh=. A0, R Bk, @SR TREYMEE T30, ANE AT %&A05
G, AHRM B LG IL e, 0B 2y 2y 4 ) S5 oA DG I B k) B 2 R L 2245 4546 4
B AN A T b AR R SR BB 1 55 5 BE AR N 2 MY T+ AH S R bk W i AT, 3K 7 R AR R AR Ky
E AT B

B BONTHWIR L B didh I, St KaEAER RS, A T EIRBOR R4
FERIRGE, WTABIITAG, AR TSk —5e R 0 SO TG, AR ok, R A5 s
R 25 AR IR PRI LA Re R FEBIVRZEFIINOR T BN AR 1) M B 2 Ml ax K pR B
PSR B A ey, P R AN IR F S TR TATS, ANEMR I TR R KB
IKPATIAB AT R, LAl = ARk, SR A LRI ) AR R KL Gt i B AL
HERIREINKIEE G, LB ML R ANk, A5 B I TR B, B
K o FIPERIPBANWT A B s, 5045 H 228045 LL_EPERIANIE CANAE /DR, Bk S BOX W KR B
JREAE GV AR I /IR b ) B T R R AT s T A 48 W 28 BT AR R A (L U AN TR ARG, 8 A7l e
Sk Al AN AT EE 2R A T 0 SR

F =B BN LA P A AR FRCT Bk i T NN b T R I s g 4 [ 4 bk BT =
P AR, & REEVUZE R R T SR MBOR MR8 5, HE TR —3 8 KW
Dy M= A BOR R . Rk, AILH TR IFLR, T PR N RS, TS S EOR R R
1) 4 Rl = DL R A S A AT MR IR SR AT, VAR SZ Jb it 238 5 4 v 2 PR UK M g K
WER R, MBSy, BB, BE A5 5wk ROt TR DGR i B 2% s S AT M DU A 6
ko DUEARTCA AT, SURIRRIAL T ORI 5 H1% .

FRIRAEHI I L TSRS, FRA P23 RO IR S M B WL SV A S B . BT X
BUM TAE T SRS PR R 7 0 W, AR R AT SO T S R ARG 2, (i oRk, 7
WA KA o, DU S EIRS. e oassfh. Braelis a5 g o 6=k,
FIFH S L2 Y o R I A, BRI A TRBETA, LU 20N 6 T3 R GE 1 R B R . 24,
PAGREEINR T B R, BRI T eI E LU, FRAC T AT BCE LU, AR
TR PRI PR X AR AT R, I ELRms e T TRV, EA
PR A AT B AT WA 1B AT . LA KE, AEnRESZEIT =R A4S,
N A WN |

4.4.2 WEHAEESFNSHERIN


http://topic.eastmoney.com/xnyqcbt/

"\ —
I N el KB LI K B0 R 2010 4E4F R 7%
BEWEIR, ARESMBUFEN 0. 9027 76, ARE MDA EIE K J 6. 95%, [FHANLS;
U FEAE A K 2 A -9. 20%, T [RIINL S LU SR HE R R B

4.5 EEAXNEMET EFTH ATV ERHHERE

JEEE20114F, FT R EZPE KRNI i 744, DR R BRI . R Ik
HRSENG & EETEE IR0 — MR Al S5A s, B HELURbR I RIABOEI N, 254G
FIWr201 1AF RIS Z AR RN IRES, I R R B S R R mT B 3% T
B XA TARTE md R R fa G sl e e Gl SR K S A R B R R s A, AR BURIE)
DR RIRA T EEA TR R

PR ik skomzh . 201145230 “+ 10 HIRIIT)R4E, S E AR H FE4L T
TV, R T PSR DX A At A T RV, 0] A R A T IO T B B S P . B
S = T 3 R A il (1088 A5V I, 8 1 5 SR I 08 (R ot b = T R 8 8 7 A — 2 ) B T S
FT a5 g = T R AR AT A R A A5 1T o 9 TS TR), SO il b s 1 R Ak I pR T A 13t B
PRBEVEA 5 BRI FEINTR, 2353 wokh b i ™= I RO S AR R A i g . 275, 20114 )5
= e A A T ElTE, (B IR N tbAk, ARHE20104-10 H A A 4B
PR B R R R TP R R ) R SROKE T ST S B D R R T 4, K B 14 i
PIA B R G BN, TIEEPSCR R AR &R TR, EORN I RE TR AR SR ™
WAk BEErRE & SE, 1 SONEE R RE, gk B K3 ).

AR PRI . BEEHE . Aha R, pilk. By DA SR RAME I B H s
ok, SAES TR AN R, 5 RSP IR FER m K, R WAgeb ok, W
PPN, I TR Ak AL 4R =K

P bk R ORARIE KK T 45 o B AR SRR B R B I T A — AN s A
A REAR LR FE Lk T Rk 2 0 Wil ) g5t 5, BARCER RS = AN A% o 55
FAHES I KR IR ARG TR I b AR R Al i 30 L Bs T 3401 90 S A
PR Bk, RN E K DR S AN ] . T AR T B TS DRI DA B & TN AS A T IO S ks )
AN PO ok, N R HE S — e A L i A Sm s )

FEF UL X201 1A 22 MR BRI 2 HI T, FRATIA 201 LAEAR T 3 R B A . 158, RIN
TR S ARMESC R T e M RGP AT IR, 2R FERRTE D =7 ) B A 7 1
FIBEHLIE T 4 P A 30 nTRE S B ™ D7 s BOR BT, 78 B i AR 78 S e 2 R A BRI Ol
Ny ANHERR B G| BB, i A TR AT RO A F S HT AL AT RIS e AR B
S HARKIWG T, BB e tAT R 2k al . PRI, FRATIAK, 201 14 RIAR 13415
WU KRS o A IR SRS, 3X 55 201048 117 3745 25 31 A 75 FHT 2 P b P AT AR B 7 A ks S A
BRI, ARt B20 LV EAAFAEAT B, BRI S I AN AR, AR R UT E
TEHLSy, MM20104F RGBT T (1) AR 7K 7™ F i i PR35 23t /S AR IR H8 T I 55K R AN (L TR
K77

A L, A TPRAELEFRRE RS A O FEAE b, K25 B S B R T A I
ZHE I, ATMECEE . X TR O E R LB G TR R TS R I S 2 SRR e, FRAT
W LI R AR O 5w g ) S KRR T FARRHS AR A T A, e 2
AT — M A O 52 B AR 2 R PR IR AN I s HE00R e 52 ] SRR 1D v i 2B % i 325 M R 52 )
KA PO P PR KRB TS X TAE20 1044 37 B A T I AT, FRAT 1K
R AR R (B ™ ARG POAL AR W 28 I, I IREN, SRR A EB R NS e
PR A T U BT 42, AR T [ 5 = Ml e BSOS ) K ) 2 R R ML 2

4.6 HEANAHHRAES R RSB TIEHL
AN, ARIEAR RS B S IR DL A AR I SRR R, AL 8 BN AN

- 10 -51




—
WO AREEERFIRATD KB ELHEKATE S5 B H 4y 2010 ARARBER 25

et WEFE L, BT SO AT DUEAT T SRS . WIS N g Bk
FE AT S BUW ST 00 B G R ARSI D0 IR B B IR TR 00 s BT 71
AR AR SN O 3 TR I D0, H R IR ™ e A, B Az il aest )
K, HPRgE 5 MR AT RS2 R (N L 58 88, dEP AL GO B A AN SVE R a .

) M BT IVEANE . IEE . BV SCrE, AL BN RN e T AR (g, I
X AR A I REAT ANBHE T R 583, B ORASE G BN N9 B AT N A PEAT 53 5 R
(I, DAy ORE T S AR NP, JE G 8 AR L bS5 RO g b 55 SR AN I, 75 ) P A
BN D BRI AR TRt DR 5E 3 .

(= Axifihnam XS %, AP Rk ek 55 WU B . AN, A AL RS T
TSRy R TIF AP SABRPAT AT R 00 PR 2 AR, ARG 28 ) v St =
W “ =R, “HEBATIINE 79 444 J 2010 4 FERELUK — R A KIS B YT BUR AT
THOLRIAER A A, A B R XI5

(=) HWMEMLHREML S, MRS RIERRANE . RERE, 2w 4Raxt
AL BRI IIAR . SO HABTE A SO ST T/ R &, XA G 5 I Bt L
Bl BEPRR . FEBAZ Ty ORI  RER YR S AT SIS, RN, e 1R
FeRBIA S (WIAVAZ Yy vt SURR . Bt bupl, WahtEi . e E ek,
B E BERnT . RS, FHES) . W B S SAEelE ST L ming. did 1w
g, QRE T Am SNt Senth, W LIE, RN RBIFANE Tk 55 B s e X,
I RNA S A RIDNIAY R s AN TR 5 S ek ANt -4 S

CPOD s 1 Best i BN G338 VD HAEAT By I Te] A AR A A B, 0 AN i 0 AR 150 4 B
NG Z8 BRI SR . AR S AT, A R 1 2R XA s ik AT o0

(1 U R A0 s SElL Rmead larER N e rftik
FLGANSCINENERL, JFEORA RSB0 TSR] H 8 DA 24w SR sl i At 2 450l 2578
I3 VA, SRR R, T TR MV 2 T B I ¥ 24 ) A B A 4
11, WG TSR RIS HAE, KONBE VR, ded TR0 B N A B

4.7 HEANXIREH AR S A ERFFHFAI Y

ARFE B AR P A S5 U MU A R EZR B, AR EZR e AR

DU EBERAGERE P IHE BT UL TR U IR o Al 2 03 o BSR4 [ e Wi e
R TRERR . Rz i, SR, RATRBTH I E N A . A RIS E LR S ARG
JS DB LA AR (K ML AT BE T RIAR G AR 22 7, Al 2 ba ey 8 44 A b P A g 4 B R AL B 42 L

ek a7 et NIl o R NI oL W e VA e W P SR EPS a2 ST L e F SRR B S
SEFFA IBEBE AL T AL T AN ER AT GRS Bt Al o H e et A kA 1 B R AR B E 7
FATHUR A T S WUEZF O RS A FEORSRAE, AT AR RE At 1 1 o S 3EA T (L 00 457 0 U R PO 430 0
Fofts 48 th A 20 RIS BT AR R T ZEHEA T (L I 5 B TR RS A 35058 R HEAT 24 SR EDE B v
SEWD A BCRARE P IEAT VY, DAORIEIFEEE M e i o H R I G B0 I Al fED L
%, PATHGAVEBOR, IRt SR A A R S SRR AR St A (B A R
Pt —80k, BN 2R 0o AR GRE TP A A, I S oo b B B I £ Bk A

ARFE 1) AR RE Py 3k i Bt AN (RS 04T, PS8 a7 IO E 2 R —
B FEEAMEBERIBUE B SCR AR THEHUH], B2 PR BBt 2 AR Al (i /N B X
ARIECFFCUETFHIAZ A GO 5 SRR DL IREF A AL U, A 2 0L R MES % (S
B BEAMEBORGTE . TR R R FIES, R BN N R sl R (R,
A2 A TR BUE R MG (5 SO F S0 ATl e ik s S AT

AFE B BN S HAME R % 5 Z A AR R 23 5%, A bR it AR R 5 A0 At {1
SEMT R SS MR B

- 11-10



"\ —
I N el KB LI K B0 R 2010 4E4F R 7%

4.8 B NXTIRE A LA B OLRI B

AT B BN WAL SRAS T e G 15 TR (2 BEAT WL R 70 S o AR 1 301 N ARG < o 2 2
FI.

§5 FEEARE

5.1 MEHAAREESTE NERTEFILFEH

TEFEE KM G KAE R R R I AR, ARSFEE AN—rh EARMARAT A 7 GIEgR
BERFEEVE) A DSEANEI R E L2 CRANMEIS KA B R SR G A DY« OB i
KAETH IR SATE B LAE, S R BOMEIGKUEFF 0 G PN — R S A PR A
F 2010 4F 1 H 1 HA 2010 4F 12 7 31 HIEEMHR B, 7 TNE. MALRS iz E s 22
MR INE, NELJEAT THERE AN LSS, A NGB 5 S e A AR 2 AT 0

5.2 FBEAXNREYAAEGHRRSEERTRE . FETE. FESREHAUE

AFEE NN, KB e AT PR 2 m AR A (L AR SR 3 B e (B Baa 1 B g™
TS FE A AR I Bl A AT R T SC8E R 8 E, AFAER R B A
ANFIZERAT s AEARTE I, PRSIy T QUESR SO 8ik) S5 QiR l, AR 2T 1H 1
IE A 2 IR B 1 R P R E HEA T

5.3 HEAXNKEREREPMSFEBFARHEEL. HERATEEERRL

AFCE NNy, KB AT PR =) (45 B 515 1 QUEZRBEBE 2R A7 S P A B
) RIARAR SRS UL, e BN BT g ) AT 58 2k K K R ELHE KAIE I3 BB L B AR R AR
TR SRR HERDL. RSBSOS TR . BT AR AR IS R
e, RKIAT I E R RAT AR AT -

AN AR AT FE A ML 25358
201143 H 25 H

§6 HilMRE
BT AR A b HR
GIRAEi 4= CGLIN PN R ER R STTE A S e ud N S /s ES SN
BATH T 5 BB RS B KA B s HE 4 (BLRfRIAR “ ot
515 B (K4 ) IR 440 26, A0FE 2010 4F 12 H 31 HIE =ik . 2010

S PE AR AN BT AT AT Gk e HED 2R B R USRI 55 AR B

22 JE Al 2 TV DDA P R R 5 B B 2 R AT A SR
SRV R AT b S 55 B 20 A 55 4IRS K e (B0 R < PR e
HNK B G S A R A 7 & BRI 5 E. X E .

(1) BEvbs SEREAEY W S5 SRR R OG0 PR, DU 554

RAAFAE H T PR sl R 8 T 3 S E

BRI S5 IR 5T
(EREY

%-12 -3




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

(2)  EFEAUEHIA B
(3) MEHAHS LT

P DA AL St o v AR AFEAE_ BRI S5 R AR F TR L.
FAT 2 M B A O e AR R AT T o A, P&
TR AP DU SR AT T30~ PNV ZE R, Sl R S o o A DU I
G AR AT AL BRI S BRI

HUE AR St i v Ry, AR 9 554 U4 i 1)
TR o TEFE A TR P IR T A S TR AW, B80T el 2l

WM TR ST B BB T B SRR AR (VP Al o ZEREAT RS PPAl I, BRAT1 2%
& 55 0 25 AR S i AH OC B R, DAV HA S VR, R H I
FEXT AR A R R W FTE AR AHE V3 B2 2 vt
ORI AR 2 il v i A B, DURCPPAR I 454036 1) B A )
it
WA, FA RIS P HIE L 780y« T8 U0, I RRFH IR
PRt T Rl
WAV, IR 45 43R O 28 e TR A b 2 VM DU R T 254 B
HH T B T v EIE S M A B S B 4 R AT AT DR S SRV IR B AT
W LB M SE S ERAE G, AT RS T A fo SO T K B (i 1S K A 4 2010
FE 12 7 31 HEIMS0IRIE LA K2 2010 45 B 2878 1 R L 4 i3 AR 3 1
o
VL2 i 2 44 VB | s
ST S5 P 1) 44 W A FKGE TR 2 TH T 55 T BR A #)
S3UFITER 55 Py ) bk o T
RS H Y 201143 H 28 H
87 FEMFRE

7.1 B AR

St K KU 5 5 Ak 4

Wws#kibH: 2010412 H 31 H
Hpr: NRMoG
. AHAR HAEER
7 7 S 20104E 12 A 31 H 20094E 12 A 31 H
S
BT 7.4.7.1 207, 700, 574. 07 108, 073, 757. 17
el R 22,074, 251. 94 38, 003, 476. 65
17 AR IE 4 8, 605, 704. 22 5,633, 507. 47
A oy k4 Rl gt 7.4.7.2 12, 098, 816, 327. 53 12,957, 795, 716. 85
Horpre SRR 9,619, 490, 672. 33 10, 311, 395, 842. 25
SeH% - -
foigr 4% ot 2, 479, 325, 655. 20 2, 646, 399, 874. 60
PSRRI SR - -
R Gt e 7.4.7.3 - -

- 13 -1




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

SN IR G Rl 7 7.4.7.4 - -
I IRCIE Z5:97 S5 K - 139, 335, 878. 30
ISR SN 7.4.7.5 42, 325, 938. 02 47,916, 537. 22
INAldes] - -
I IAC HA I ¢ 1,179, 072. 15 1,754, 217. 26
34 S TSR 8 - -
oAt = 7.4.7.6 - -
BBk 12, 380, 701, 867. 93 13, 298, 513, 090. 92
GRPTEERGS | W ARRA EERR
20104 12 A 31 A 2009 4 12 A 31 A
i
A fE K - -
A5 k4 47 £t - -
T A= G Rl A o 7.4.7.3 - -
S H (R0 5 % 7 K - -
AR 25975 5K 66, 008, 662. 54 66, 679, 840. 11
INZRYS4EIE 3, 083, 295. 90 22, 506, 503. 68
A BN Fi 15, 808, 420. 31 16, 584, 168. 06
INENE = 2, 634, 736. 70 2,764, 028. 03
A 5 e 5 ot - -
PAFAL 5 9 7.4.7.7 16, 183, 255. 04 12, 617, 180. 64
P AT F B 31, 920. 00 31, 920. 00
JEASS IS - -
INZR I - -
T8 L PT A3 B4 5t - -
oA A7 Ao 7.4.7.8 906, 397. 71 943, 437. 85
iliy=ggp 104, 656, 688. 20 122, 127, 078. 37
A EW
S 4 7.4.7.9 13, 599, 725, 018. 43 15, 611, 220, 857. 12
AR 7.4.7.10 -1, 323, 679, 838. 70 -2, 434, 834, 844. 57
FrAEFEN G 12, 276, 045, 179. 73 13, 176, 386, 012. 55
SRR BT F A T 12, 380, 701, 867. 93 13, 298, 513, 090. 92
e s #kkH 2010 4F 12 H 31 H, BEEA e 0. 9027 J6, JE&mAlm 4 13, 599, 725, 018. 43
o
7.2 FRER

bR K IR B o 4

At 3

20104F1 H 1 H % 20104F 12 H 31 H

fz: NRTHIC

A

LEEEERT LA

201041 H 1 HZE
20104E 12 A 31 H

200041 H 1 HZE
20094 12 H 31 H

- 14 -3




DACHENG FUND MANAGEMENT CO. LTD

W L,OARESREIRARAD

KB A KA S 55 B 4 2010 4R4F B4R

—. A 1, 126, 346, 449.70 | 6, 042, 030, 806. 97
L AR 81, 433, 870. 88 92, 720, 277. 55
Hrp: fFRLEIRA 7.4.7.11 3, 578, 405. 40 2,949, 697. 64
(e S BSE PN 77, 855, 465. 48 89, 770, 579. 91
B SCFRRIE SR AR SO - -
2R gt N - -
LA RSN - -
2. BT as (BZRLL “=7 HHA)D 1, 689, 970, 790. 95 | 1, 130, 588, 603. 66
Horprs JREERTIWCE 7.4.7.12| 1,601, 785,092.09 | 1,022,490, 145. 97
FER - -
AL & 7.4.7.13 24, 407, 683. 77 31, 695, 421. 49
P SCFRIER B IR A - -
frE T H MRS 7.4.7.14 - -
JBER W 2 7.4.7.15 63, 778, 015. 09 76, 403, 036. 20
3. A RMEAR B S (L) “=7 54 | 7.4.7.16 | —646, 570, 850. 46 | 4, 817, 408, 376. 82
51
40 MGG (BURBLT =75 1) - -
5. HARIIN (FKRLL “=7 SIHA)) 7.4.7.17 1,512, 638. 33 1, 313, 548. 94
W = WA 298, 872, 158. 81 295, 102, 820. 69
L. BRI 180, 875, 748. 31 176, 337, 851. 44
2. FLEWR 30, 145, 958. 06 29, 389, 641. 91
3. RSP - -
4. X5 A 7.4.7.18 80, 869, 703. 96 85, 233, 574. 60
5. FESCH 6, 439, 689. 55 3,611,222. 52
b S e D) <5 Rl % 7 S HY 6, 439, 689. 55 3,611,222. 52
6. HoAth o H 7.4.7.19 541, 058. 93 530, 530. 22
=, FESH GHREHU “-” SIEF)) 827, 474, 290. 89 | 5,746, 927, 986. 28
e Pk A - -
. &R FTHRU “-” SIEF)D 827, 474, 290. 89 | 5, 746, 927, 986. 28
7.3 FTAENE (E&HE) TR
S KSOMER K UF R R R 4
AW 20104E1 H 1 H & 2010 4F 12 31 [
Bpr: ARt
A

=i

20101 A1 HZE 20105 12 A 31 H

Sl

AR EEAIHE

FrAEE R E T

N BRI ERGE (B

D

15, 611, 220, 857. 12

-2, 434, 834, 844. 57

13, 176, 386, 012. 55

o ARz E SR

827, 474, 290. 89

827, 474, 290. 89

- 15 -1




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

SAFEAR AL R

= AWM B S
(KI5 i (E AL BB (i
UL =7 S

-2, 011, 495, 838. 69

283, 680, 714. 98

-1,727, 815, 123. 71

b LG K

744,572, 759. 34

-119, 475, 136. 09

625, 097, 623. 25

2. T8 InlK

-2, 756, 068, 598. 03

403, 155, 851. 07

-2, 352,912, 746. 96

(NS B =2 TES RPN
3 BEAE = AR R e AR
) GFERD L -7 5581

i MR ERGE (B
D

13, 599, 725, 018. 43

-1, 323, 679, 838. 70

12, 276, 045, 179. 73

=)
Im

AR RETT LR

2009 % 1 A 1 HZ 2009 4 12

H31H

e S

AR5 B

BrAER R A

s BRI ERGE (B
EIER)

17,241, 992, 517. 13

-8, 577,977, 425. 05

8, 664, 015, 092. 08

T ARgE s s A
SAFEAR B EL CRHIRED

5, 746, 927, 986. 28

5, 746, 927, 986. 28

BN B X T T
K13 S AR B B (P AEL Ok
UL =7 S

-1, 630, 771, 660. 01

396, 214, 594. 20

-1, 234, 557, 065. 81

o 1L R4 IR

1, 156, 181, 990. 55

-290, 648, 077. 62

865, 533, 912. 93

2. T8 nlK

-2, 786, 953, 650. 56

686, 862, 671. 82

-2, 100, 090, 978. 74

O A R e B A A
3 BCAE = AR R B AR
gy Qe L =7 581D

T WIRPHT ARG (k4
D

15, 611, 220, 857. 12

-2, 434, 834, 844. 57

13, 176, 386, 012. 55

AR W 55 4R AL A 7
ARt 71 E T A WEIRER N R T N

HEEMH AT N L
7.4 WRMHE
7.4.1 REREKRBM

TERU TAERATTIN: X

RN AN

F(Ek2

KA SR B R (LU iRk “ARE G ) 28 rp RS B A I B2 (BL R ff g« o

FEIE IR 27 ) EI S 4 [2002] 25 58 5 (& T[] i K M (B 3G KAIF F 43 Bt 3L e S I 52 %tk
P K RS 4 BT PR T AR IR GIF S P BE O PR AT A0k ) SIS i ) o« TP aiE 5 5 4
AR IME) AT ORI KAE S B R IE 3L 830 40) (R 400 OB E Y KAE
FRPILEIEATD) ) K, JHF 2002 4 11 H 11 HEEROL . RIS HRARFFIRA, f74E
WIBRASE , B IR BTSN EFEINE T SR B AL SR L N IR 2, 603, 664, 854. 20 76, &Rk iE
HOR AT 45 B AT PR 2 7 M AR AGE 567 (2002) 55 124 S PE0E T LUK IE . AL 413 4 B
N RIS BB AR, FESFRE A E RN ARAT R A R A A .

- 16 -51



"\ —
WO AREEERFIRATD KB ELHEKATE S5 B H 4y 2010 ARARBER 25

MR (P N ISR R BE L 45) 1 RN B KA S B I S 3L S A R I K
o, ATEG IR N E AKE AT R AT BT RIREE . fiis Mo b ERIE IR 4 e R4 BEE 1)
HAbafh TR, FEETENZ LR, PP A K P/B AR, BT RIFEK I B A . A
BERR TR BRI TR G T SEM 80%; vt TG 1 LA TR 4 9 7=
I 20%. AFES IS LEEIEHE R . PR 300 FEEL X 80%+ 45 b [H i FE 4 X 20%.

AW 5540 A RE G (B G B RS HIAT IR A W) 1 2011 47 3 H 28 HttvfER i
7. 4.2 SRR G AL

ARG R 55 4R A O BGH T 2006 41 2 H 15 HARAG I b o T — FEARHEIN) FiI 38
TR A S VRIS 5 A0 1R Aok 2 AR N i« i vHHE DU ORE DA R ABAH e (LA
AR AN THAEI ) L P ERER 2 5 (201015 5 CUEZRRBEAEG S B R XBRL BIHRES 3 <
SEREE AR ) R ERES I Eh2 T 2007 4E 5 H 15 HAARN CGIERER IS ST
WASHRTI) Y CRBHMER ISR R R R S5 TR AIFEI 553 RRPVE 7. 4. 4 Prdzs i) b FEE
S RATIA MU S SRV RS AT b S 55 B A i il

7.4. 3 RGN L THE N K HAl R A E I 7 B

A4 2010 FFREM SAREFF O A S THAERN SR, FLAE, SedEh e m T AR 4 2010 4F 12
H 31 HEIMS-RBLLL K 2010 45 145 1l F RN 3 4 1 AR B s 05 o5 B .

7.4. 4 EELSUBURMATHE T
7.4.4.1 &UERE
RIS AT 1 1 Hilgs 12 13 31 Hik.
7.4.4.2 KA T
ARG HALIRALL T AT
7.4.4.3 SMBR-NESMALRKFE

(1) ERbBE™ o2k

SERLTE S TR 220 BLa et (it B IR S v AN R G A el 9 . Mok
BTN P SRRt S TR E S i EE P a2 Sl A TR L P e N7 S S et A SR LD E R =
AFFARETT o AT B TE ™ 70 S0 Al A i 0 7 S A 2 B %

AFEFIAT MBS . BURBBENATAE TR (2O BLIEBESE) 7000 A se e i HG
AR N AR R Rl o BRATAE TR AR R S B A B R o AT A Rl Be A
IRAN, L set vt B e (B AR S T AR RR 1 <Rl BE o A B8 ik P ASE D) < b B
1IN

AT B A R A <Rl 9 7 0 20 G, AR ARAT A7 O 8- R B AS o NSO
FRAETTER T2 AT IR« [PISC 0 I 2 P it o R AR T A e 7
(2) Rk

BT HIATIIANN 23300 B se (et i B AR S vk A 4 30140 (1) g 77 ot S LAt
R ARG SR BT 0 LA et (it AR Svh AN a5 i il i . A4
AT 110 At < i 57 5506 58 S22 1S [0 Dy <R 5 7 R 45 A I 4%

7.4.4. 4 SRAFREMAMBRIERIN. BETEML IEHIA

41751



"\ —
WO AREEERFIRATD KB ELHEKATE S5 B H 4y 2010 ARARBER 25

SR P B G T AT S O Sl T AR — I, F38 5 H %A So (e A %8 7= 4 45t
KAMIN. CLA R E TR H AR T N I G i G 2t 7=, R I R A A 2G2S & 2 TN
OHARIRS s T SO A AL TR (E R A R B 4 B R B A L B VR BR R H 2
SEHIERARLE, BRI NI H o NSRRI A 4 il 67 57 IR AH DA B B T AR A 4
W

b /N0 1 [ = 8 5 B AN B A 7 M L e 1 i G P £ 9 S /N W KBS =R o DS e
S ISC IR HL A 4 il 47 R FH SE PR R, AR AR REA T I =

MR I 4 ik B B 4 R T A [RUBOR 2% 1 B & i 8 7= B A A _E ) WP A 0 XURS: R4
T LRSI, bR Rl B = o ZaRAIA B xRl st P (1) AL R S I 375 128 2 H 4
7.4. 4.5 SxRUEE R0 G R A7 Al 1 DR )

RIEEFFA IR B RAT A T (A BOIER) 42 F S0 2 S (i f
HEATANAE :

(1) AEAETE IR T2 (0 G i T HA% HA A H 0T 238 S s il e 28 Se i A B %, 1A
AR 5 H G 45 B R 26 B KR A HLAESR RATHUN R R AE SEWAE SR A IO S KR, 0w
UEAZ 5y H T 3528 2 M B f a2 28 SR (i

(2) AR R T H,  anfkfi HJeAZ o Hisali A8 b H G S5 B kAR T3R8k,
S FAUBEEE SRR B BAT T S BB E R 3R, IREIpeile A8 5 T M LU 2 A SR

(3) H&R T AR, KATN%HS 58 % wA R B DU T 58 Bras ) i B 0 E
FAT WSO B & A M. A E ARSI S 2 ARG UL A SRS 5 1045 7 Sl 34T 1)
TS Sy A A% 2 RS EAH [0 HoAh G il T2 2 iy 2 et . IR 3 2 A
BUE MR, SRR AR, Rl el KRR TS5, D ] 5 AL S e AR
ZHL

7.4.4.6 SRFAER G

ARFEGFFAT B AR G FEEA N SRl MG 6T AL UEA B BT
55 BAZ 5 X5 HERGALAF A AE ST, BxRlBt ™ b Sl S S iR U E B8 T iR h

7.4.4.7 SEWES

SISO G RN RAT R 03 BT 538 1A R S B E U B I P < 0 AR 20 Jm (KR - H
DI ] 5 | ) S WA <2 1) 73 ) k< FRUOW R A H B R B A Ao s F R A e [
)AL < 40 T 5 2 10 e N < ) S MR < R e < 1 S BL S il

7.4.4.8 W FHES

Pttt HE < C G O SEBHE G NUR SEOLT e CSC B HE S e P BB (1 g A7 A
F B [P ot B 35 R 3 B0 R 2 ) L SE BB ot o 2 B EL LU A9 TH SR BT RSB o <
FERAE PP ) B ] < 3 U S DU Bt 55 (1 4% R T R S e o e < v B o
A P a P AE S T B BB H Bk SRR FAA, JF TR B AR BCAE / (R
RCE

7.4.4.9 WA/ (BR) BBANTHE

PSR B B A REAT Y1 T8) N S R B e BRI Bk i iy 28 WA A NPT A5 B PR 1A A
NPT R o TS GEAERFAT 1 8] LIS A 2 S TR A U S AR S T BRAESE AT DL e AT
AMACHIARZ AN NPT B A3 At A g AR

L2y setitE v AR vk N 2 0040 i (K0 <l 58 7 AR R AT IR ) 28 Se i (AR S il o 22 Se i
HAZS B TAER, Ha e i SPiaeAesic 2o 8isilias, HhafiAa

- 18 -1



"\ —
I N el KB LI K B0 R 2010 4E4F R 7%

SRS B Bk G5 1) > Se i SR T2 B
I SCEK AE F5AT I T A A BN SE BRI T8, SERs AR A HL 22 e BN i
1% HEIL V.

7.4.4.10 FRAKHFRARTE
ANFE G BN SR FD AT 2 E 2 300 26 0 I e 0 4 B () 24 52 1) 2 S N5 90232 FL A

Al TG BEZE R I AR S th eI R S B, GBS 5 T i 2 R
PO U422 5.

7.4.4. 11 EESFRR A BECBUER

(e ik T S E L O ol Ll D 2 7 W LW (S B i T i SN Bk = 57/
1R K BB 2R 73 20 BRI PR R < 0L 1 B e D B O BEA T 3B o A BIR AR 20 BC M
T P AR SR 73 (CO A8 G 208 0 5017 AL IO R SRR 2 LA S FE B A 5 7 P KR S Bt <
S5) N IEH VIR AT A 23 WE R PR < A AR 23 BE AR 1K) EL S B 73 s 7 S AR 23 B A (1
ARSEBLER 73 0 K WA AT (4 20 IO AR 1) < 04 SUIACR 23 B A (2 S DL B /0 AR AR SEBL AR 3 Je
FIRHD) « BT BCBOERTE S WAL B [ AR G F 0 .

2R T AR MR B RR T LR BT AT B Bt e Y

7.4.4.12 43R

AFEL LI ERAL LG5 H . PRSP BRAR A B A A i e 478 20, DAZRE il g it
B 32 4R 435 4 5 40 A R

LB SRR A EE G N RN 2 R SR R 2y (1) %4 s Ay Befig £E H s s vh e
BN, R (2) ARILARILAAE B RERS & WIVEU 2 30 20 I 208 R, LAY sE )
BOE R PPN IS (3) ANKLA Refy IS R 4N A SR 288 I LRI 4 v B S Ay
Ka it G B o IR AR EZAZE 33 AT ML GFRAAE, IF B e —E 5 Em, W& —
INGE AR

AFEG R A — DB (28 ERIa e, AT BT R & P R
7.4.4.13 HAEEKSHBERMESTHET

TR A SRR

AR08 AN < 1 At B S AT o (R M 4 SR VR IR AT MDA A S 55 A, AL o LU I e
SRP BB BETE (10 23 SO R (KA B i A SR BB B A

(a) W THFIRFIUSBES, AR  ERIE R 23 2 75 [2008]38 45 (R Tt B VIR I L ek
SASEMY S5 95 S I, AREGRI (BRI o BE G A T A /N OG5 B At (B 1R 2
FITR) PRBEAHR BB RSN B M S B 7 1 ARy TR U PR B 2 A, S A B SR
AR AT AR BAE Bl LUK U B 173 DR 38 A A R0 T RRUBE SR 2 Se B . a4 4L
WA 2 25 1 5 BB B 378 P e A I 5 B AR B REAE TR T AR J WA REUBE 2R 2 SR (B A2 30,
5 B S 1 B A 2 A A BT 1] 10 45 TR AU AR R 452 BB 53 2 SRR R TS . ANHE SR 1Y
ATNEARECA UL P (SAC) Fe A Tl B 2 A (B R 2L

(b) W TAEBUEMIN IR AT RATIES M T RE N S HE G S (2006137 %5 (kT ik—
L INSREE G BEAR A TFRAT IR PSS 7 A 5% DRI A1) » H5 AEUESF A 5y B R B[] — IR S 1 Tl
DS WA AR T AR A TFRAT IR RTAA B TRAS,  FeAli (B H UESR A 5 DT R i ) — RS2 ) T 3
A GRS A AEUESRAT 2 P R ) /) — B SR R T  5E Sy e A vy TR R JT AT IR AT 46
BETEA,  HEBIUE A 2L A8 5 KA B 1 N e A8 5 IR L A1 K P 2 ) 2240 f— B 1

-19 -51



"\ —
I N el KB LI K B0 R 2010 4E4F R 7%

W A

(©) (ERAFIRNLTTA S G A, AR FIE R S UE I 2007 (2007121 B (TS
BEGEHE AT M2 TR D 5 By B LT S SO SR (R B 2 A
ML AT SR AT RO BAT I DL A G B G R IER, SUA AR (BT, SRS it
o 1 46 AT AR A A

7.4.5 SV BERMSTHETRE L R EH FIER LA
7.4.5. 1 SVFBUREE LA

oo

7.4.5.2 vHETFRERIBLEA
oo

7.4.5.3 ZHEERVH
oo

7.4.6 BLIH

MR B B R BL[2002]128 5 (G T TR RS B8 ik A7 BN In) Rt 1 i
). WBL[2004]78 5 (TR B EE S BURBEE @A) WL [2005]102 5 (ST IRELA
A NI B RBUR A . MBE[2005]107 5 (T BELLRAT A NI A5 BEEER i #h 78 3
)y WAEL[2008]1 55 (TN ABLAT T U0 B BR B RN S A ST Bk RN 52 55 $4 ,
FEBIAZR QT :

(1) PARATHAS T AR R AR TEWBAESGE R, AEBCE AL

(2) HEEILWEE. HiIFM 2B AR EN BT3B

(3) AR HAF AL BTN, B RAT i AL AE 1) Bk YR R A E AR A0S 20%
A NI BL,  BFAERCANE TR . S SE S A M S I B RN, biT A R e 1) 3
SRR LLRNINRT hdi 50% T AAN N GNBEITA A, AR FRERAT BRI E B 20%A ARS8 N
3B, BEAERANY T 3B

(4) FE4sL R EL 0. 1% BB ANI ZEAT B BN, TSRO 52 A8 5 EAR B .

7.4.7 BEEMSWRERIHE KU
7.4.7.1 BT

A NRMIT
Si AR AERER
N 2010 4£ 12 H 31 H 2009 4 12 H 31 H
TEIAAE 207, 700, 574. 07 108, 073, 757. 17
SEWIAER - -
HoAh A7 K | i
it 207, 700, 574. 07 108, 073, 757. 17
7.4.7.2 X E5HEME
Hfr. NRMIT

15 H | AA |

#5-20 -1




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

2010 4F 12 A 31 H

JEA AN IE 2 S EZES)
I 5 8, 248, 791, 565. 84 9,619,490, 672.33 1,370, 699, 106. 49
% 5 i 797, 384, 698. 22 788, 250, 655. 20 -9, 134, 043. 02
% HWAT I 4 1,709, 684, 724. 28 1,691,075,000.000 18, 609, 724. 28
it 2, 507, 069, 422. 50 2,479,325,655.200 27,743, T67. 30
e el - - .
% - - :
HoAth - i ]
it 10, 755, 860, 988. 34) 12,098,816, 327.53 1,342, 955, 339. 19
FAERER
15 2009 4 12 H 31 [
JEA APININY 2 S EARS)
I 5 8,363,931,178.43| 10,311,395, 842.25 1,947, 464, 663. 82
5 T 919, 061, 715. 50 921, 574, 874. 60 2,513, 159. 10
i AT T 1, 685, 276, 633. 27 1, 724, 825, 000. 00 39, 548, 366. 73
it 2, 604, 338, 348. 77 2, 646, 399, 874. 60 42, 061, 525. 83
Vi SR - - -
4 - - -
0 - - -
it 10, 968, 269, 527.20] 12,957,795, 716.85 1,989, 526, 189. 65

7.4.7. 3 fTH&R¥ =/ i

AR

7.4.7.4 INREEME =
7.4.7.4.1 FETENRESMEZHARRB

TCARH
7.4.7. 4.2 FARFZW R FEAL 5 FEE KSR

TCARH
7.4.7.5 NYCH R

Bpr: ANRMoco
ENIFR ERCHIFN
i H 2010 4F 12 H 31 H 2009 4F 12 H 31 H

I AC TS B A7 2 ) U 27,523. 18 271, 584. 49
I AL s A7 2 ) U - -
I AT LA A7 ) U - -
IS5 584 R R 7, 726. 00 13, 301. 30
IRl Gies I PE 42, 290, 632. 84 47, 631, 595. 43
IS N AR B I ) S - -
I FR A R S - -

%-21-3



DACHENG FUND MANAGEMENT CO. LTD

W L,OARESREIRARAD

KB A KA S 55 B 4 2010 4R4F B4R

oAt 56. 00 56. 00)
&t 42, 325, 938. 02 47,916, 537. 22
7.4.7.6 A& =
ToR A
7.4.7.7 NI G HRHA
Az NIRRT
VNP AR
THH 2010 4£ 12 A 31 H 2009 4 12 A 31 H
2 5 FTT 5 N AR 5 3 16, 175, 539. 54 12, 609, 942. 34
BAT T 37 N A AL 5 9l FH 7,715.50 7,238. 30
&t 16, 183, 255. 04 12,617, 180. 64
7.4.7.8 HAbFfE
Az NRMoT
AR AR
i H 20104 12 A 31 H 2009 4F 12 A 31 H
NAT 5 AL 5 B e AR IE 4 750, 000. 00 750, 000. 00
NS e[ m] 2 6,397. 71 43, 437. 85
TR 9t F 150, 000. 00 150, 000. 00
&t 906, 397. 71 943, 437. 85
7.4.7.9 RS
GRS NRTIT
EN
T H 201041 H1 HZE 20104F 12 H 31 H
FEE B (47) K TH 4 %0
AERER 15, 611, 220, 857. 12 15, 611, 220, 857. 12
A 744, 572, 759. 34 744, 572, 759. 34

ASEIE] (L “ =" S 351)

-2, 756, 068, 598. 03

-2, 756, 068, 598. 03

AR

13, 599, 725, 018. 43

13, 599, 725, 018. 43

VE: FA S A NI B[] 5 e i 430

7.4.7.10 R4EAE

Az NRmo

i H CL LB A RSB 5 KOy EANE A v
AR -3, 153, 392, 516. 54 718,557,671.97 -2, 434, 834, 844. 57
ASHAE 1,474, 045, 141. 35 -646, 570, 850. 46 827, 474, 290. 89

A AR Ty 7 e
RESTIE

300, 757, 849. 54

-17,077, 134. 56

283, 680, 714. 98

Forpre B HIEK

-115, 011, 559. 16

-4, 463, 576. 93

-119, 475, 136. 09

TR N

415, 769, 408. 7

-12, 613, 557. 63

403, 155, 851. 07,

%-22 -3



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

AHA T B A = - -
ENERS -1, 378, 589, 525. 65 54,909, 686. 95 -1, 323, 679, 838. 70|
7.4.7.11 F5H BB
B ARt
N AEEE AT B )
Wi H 20104E1 H1 HZ 20094E1 H 1 HZ
2010 4£ 12 A 31 H 2009 4F 12 A 31 H
R EYES IIEN /N 3,233, 752. 30 2,647, 779. 44
S AR IS - -
LA AR SN - -
SE R AT A RN 338, 328. 69 291, 871. 32
oAt 6, 324. 41 10, 046. 88
At 3, 578, 405. 40 2,949, 697. 64
7.4.7.12 BREHEHRW
7.4.7.12.1 BREBRRR—ERBEEMBA
e ARt
ENE AR EE T B 1)
T H 20104F 1 H 1 HAE 2009 4F 1 711 0%
2010 4¢ 12 H 31 H 2009 4F 12 H 31 H
S HH R SR AT S 27, 467, 695, 931. 45 28, 559, 305, 272. 53
e S H TR A SV 25, 865, 910, 839. 36 27, 536, 815, 126. 56
L SR ZEA RN 1, 601, 785, 092. 09 1,022, 490, 145. 97

7.4.7.13 FHHEHERR

B ARt
A A AT B 1]
iH 20104F1 H1H & 20094E1 H1H &
2010412 F31H 2009412 F31H

ST LB B AT RAZ

2,309, 593, 371. 19

3, 612, 546, 904. 64

fol: SR A AT BT A BB

2,245,952, 155. 15

3,467,921, 427. 05

ks NSCR SR

39, 233, 532. 27

112, 930, 056. 10

o7 B i

24,407, 683. 77

31,695, 421. 49

7.4.7.14 fiET HKZE

7.4.7.14. 1 fiET HEWREH—FZAEEEMTRA

oo
7.4.7.15 BERcER

Hfr: ANRMIS

I gE|

A HA
20001 H1HAE

AR AT E 3 ]
2000 1 H1H=AE

- 23 -1



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

2010 4F 12 A 31 H

2009 4F 12 A 31 H

S SR BB A A

63, 778, 015. 09

76, 403, 036. 20

S BT A A

it

63, 778, 015. 09

76, 403, 036. 20

7.4.7.16 AR EZSNER

L VARPN P

T H 448K

A
2010F1 H1HE
2010 4F 12 A 31 H

AR AT EL 3R]
2009 F 1 H1HZE
2009 4E 12 A 31 H

i

—-646, 570, 850. 46

4,817,408, 376. 82

_ fjraE R
IVEE §A

-576, 765, 557. 33

4,942,631, 305. 87

(e = ey -69, 805, 293. 13 -125, 222, 929. 05
PSRRI - -
— R eR - -
2. fTAETH . =
—RGER R - -
3. HAth - -
HiF -646, 570, 850. 46 4,817, 408, 376. 82
7.4.7.17 HAN
B AR
A AR EE T B 1)

i H 201041 1 HAE 20094E1 1 HE

2010 4 12 H 31 H 2009 4£ 12 H 31 H
K4 gz m] e N 1, 389, 524. 20 1, 245, 567. 27
B TN 81, 223.71 67, 179. 98
ENIERL TS 90 iR IE 37, 631. 37 801. 69
oAt 4, 259. 05 -
it 1,512, 638. 33 1, 313, 548. 94

Vi 1 AT AR R 9 A AL 5 AT ST TRLE g, B B LA 25% I AT 57
2. AL A0 3ty RO D 22 SRR H D (R DB [ 2 PR 0 A e, P At SR ) B[] B ) 25%

AN R R4 P,
7.4.7.18 X5 #HH
Az NRMT
A AE ] )
i H 2010F 1 A1 HAE 20094 1 H1HZE
20104F 12 H 31 H 2009 4E 12 H 31 H

A 5 BT i 3578 5 % H 80, 848, 878. 96 85, 217, 872. 10|
AT R I948 5 9% H 20, 825. 00 15, 702. 50

&t 80, 869, 703. 96 85, 233, 574. 6()
7.4.7.19 HAhZH

- 24 -3



"\ —
ILO R EE AR ORI LI K 6 B 4 2010 4R 4 35
A NRMIT
AHA A AT L]
i H 201041 H1 HZE 20094E1 H1 HZE
2010412 A 31 H 2009 4 12 A 31 H
HH 2 150, 000. 00| 150, 000. 00|
5 B3 5 o 300, 000. 00 300, 000. 00
HAT R T 3% 73, 058. 93 62, 330. 22
TR FCE K i 7 18, 000. 00| 18, 000. 00
HAth - 200. 00|
&t 541, 058. 93 530, 530. 22
7.4.8 BEFHM. BEAGRHEEIMAUEH
7.4.8.1 SREHEH
Tco
7.4.8.2 BEfAMRHEE
Tco
7.4.9 KEKHRAR
KIK T ZFK ARG LR

R AR AT (COREER )

BEB BN L VENPEICHLR . BRI

R AARAT et A R w) (P AP ERAT” )

RGN FESAUNPLY

HRUETF AR A PR 7] (O KAESR” )

B HAMBR . BRI

HH R R 5 58 A BT IR A 7 e N &
J RS BAATBR /) ()R IESR ) e NG &
HRIGIERBARTUEA T LB TN BR
e 1 R ERER 2T 2005 £E 11 A 6 HAR X AUETRBEE W55 V] T 504 R AT UL 11 o

2. NIBIRIRAT Sy B I H NV S5 A 2 SR ML 45K T 3
7.4.10 AR R LARREw] LR I SRBRTT 32 5

7.4.10. 1 S KRETTA 57 B ITHAT RS

7.4.10.1. 1 BER5

SAURAL: NIRRT

A AE ] )
20004F 1 H1 HAE 20094 1 H1HZE
ST 4R 2010 4F 12 A 31 H 2009 4F 12 A 31 H
. b A 5 i 2 o
T4 e (AL 4 e
AL FAS S E AL FeAE S L1
T RKAUESs 14, 379, 800, 931. 10 27. 40% 12, 749, 606, 091. 18 23. 04%
7.4.10. 1.2 BUERL S
T

- 25 -1



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO., LTD KA E I KAE P R 34y 2010 FFAE IR

7.4.10. 1.3 MN3ZAPSREBET 4

SAAL: AR

A
T — _ \?010@)‘%1&5@010&12‘)%315 |
=1 R | RN o AR A <2
ik tL il R BB
NI 12, 206, 889. 55 27. 88% 4,510, 680. 37 27. 89%
b T EE I ]
T _ \?009@)‘%1;@2009@2)%315
3] IR | RN A LA 2
(K5 ELf1 e syl
JEKIUES 10,837, 112. 43 23. 40% 2, 388, 241. 16 18. 94%

e Lo BRI A 5, DUNER i EREZR Sl 45 5 IR ST 2w WCIRAIE R 2 2t

FRIGETR . BOEAE S A4

2. RN IS i 55 Vi LI B A5 U < WA AR < BRI (R IE SR B B SR AT T 3247 IS

545,
7.4.10. 2 KB IRIH
7.4.10.2.1 BEE&EHH

B ARt

EN AR BT B 1)

i 20104F1 H1HE 20094F 1 11 H&E

2010 4F 12 H 31 H 2009 4F 12 H 31 H
Y A TR I S A () B 9l 180, 875, 748. 31 176, 337, 851. 44
b SRR ENIRN R - Y ok 28, 248, 730. 11 27, 635, 908. 78

VE e SOREEGAE BN BGHE 6 (R BRI 42— H B W87 i 1. 5%l 4E 2 R a4, B H Rt

BRAAR, AT HtHAKL:
PV BRI =1 — H B i X 1. 5% / B8 REL

7.4.10.2.2 BE&FE®

B ARt
A AR EE T B A 1)
iH 20104E 1 H 1 HE 200941 H 1 HE
2010 4E 12 H 31 H 2009 4£ 12 H 31 H
YR AR IS A N S A B o 30, 145, 958. 06 29, 389, 641. 91

Ve SOREEEFTE A EARARA T MFTE iy HEE S50 0. 25%14E 2 R it4e, BHR

R RH AR, A Hat a0y
HAEE S =nr— HIEE T A X 0.25% / HEREL

7.4.10. 3 53RB7#HATRAT I RN 0B (S EIE) 325

. NRMJT

A
20104F1 H 1 H& 201012 H 31 H

- 26 -1



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

WATIRIT V97 AL oy < eSS U I} F4EM Y
RZTIESS S L5

VRS FEFN Fea Sz G| AN | LR FLESCH
rhE AR PARAT | 130, 413, 408. 46 61, 200, 939. 59 = - -

A AT B 1]
20094E 1 H 1 H% 20094 12 A 31 H

BT IR T 37 BiRAL B 40 430 Rl ) HE 45 1 R
PTIESS S L5y

BEZY S FAFEN Hea Sz 2 TS VSN N A 5y 40 FLESCH
HhE A RAT - 59,298, 159. 45 -595, 000, 000. 001252, 133. 60

7.4.10. 4 ZBRETBEAESKIHFIR
7.4.10. 4.1 |EHAESEEANBHEFTRERRARESHIFHOL

T

7.4.10. 4. 2 MEPRBREESEHEANZ SMHABREK T BRAZEEHFHIL

T

7.4.10.5 BIRBOTRE FRIT AR = AR F BB

L ARPN NI
A AT B ]
STy 201041 H 1 HE 20094 1 H 1 H=E
Eq s 2010 4£ 12 A 31 H 2009 4 12 H 31 H
AR R HALE A AR R HIRLE A
hERNARAT | 207,700,574.07 | 3,233, 752. 30 108,073, 757. 17 | 2,647,779. 44

TE s AIEEMIRATAE S M AE ST A\ b B AR ARAT IR, LHAT RNL AR
7.4.10. 6 AESAEAMN NS LB AHIESS KL

SAURAL: NIRTIT

A
201041 H1H%E 2010412 H31 H
s s T AT AR N LN
929;? }ﬁf& 5T RAT I okt o
(pfir: 1) e
DN 300084 TEEREH HIRAFFRAT 39, 613 1, 307, 229. 00
AR AT LA A
200941 H 1 HE 20094 12 A 31 H
X FELAE AR N LN
KTy % " N
. . UEF: 4R RAT I3 B A
zﬁ/‘ 'ftﬁ% ($’fi' ﬂﬁ‘) AN

T

7.4.10. 7 HASRERAL 7 ET K Ui

42771



O

ARBEEIRFRAS

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

7.4.11 FESERER

Teo

7.4.12 K ( 20104E 12 A 31 H ) AESHFHREZRIES
7.4.12. 1 FERAEH & /W RIESH T T AR FRE 2 RIS

SARAL: NIRTTIT

7.4.12. 1.1 ZIRUEFHRI: B

W | W Ji% ) A | WUEZRR | AW | R Ko IR WK %
R | &8 | AwH | @mH Bzt Bras | AN | CRAL: ) | AR SR fiERm  E
600703| =22 HL| 10/10/1511/10/13  dEATFAAT| 30.000  33.75) 4, 000, 000{120, 000, 000. 00135, 000, 000. 00 -]
600011 |*EAEEER| 10/12/29011/12/23  AEAJFAAT| 5.57  5.58 10,000, 000| 55, 700, 000. 00| 55, 800, 000. 00| —
601098 | EIAESE | 10/10/22)11/01/28 B M F | 10.66)  11.98) 455,742 4, 858,209.72 5,459, 789. 16 -
601933 | /K ME#ATT| 10/12/09(11/03/15 B/l ™ T Hil| 23.98  31.24 108, 825/ 2,609, 623.50 3, 399, 693. 00 —
600998 | JLMIE | 10/10/27|11/02/09 8B k4 | Hilly| 13.00 14.55 213,682 2,777,866.00 3,109, 073.10 -
601118 | R/ | 10/12/30[11/01/07 Bk LIl 5.99  5.99 5, 000 29, 950. 00 29, 950. 00| -

Vi R ] DAL SOTBABERIR ™, S E sl p T — i SRHEAT B i ity . T 3
A AR N B BB A KT, MR RE G 5 iy 8 =] P AT A UK E A
ERLE BN ARE A HeiL; SRR N ASTEE 25 M EIEERICIE I, OB R
H &P L HZ mARE B ¥l Bboh, Fegenl ke vt , I EiER s (Rl
W FHIESERATE BIMED) BVEIAR AT RAT IS, PR KBS B AATaTRZ HHE 12 > AR
Feik.

7.4.12. 2 R O S RS U8 52 PR R

o
7.4.12. 3 HIRBZR ERIEZE S FAE DA R
7.4.12.3. 1 BTSSR ERIY

FAMG WA, ARFELTCHT TGS 1 IS5 A AR 5757 .
7.4.12.3.2 X G565 ER Y

ARG WA, AREELTAES FTT B ERIEAE S b E AR5 .
7.4.13 &RIT BRE K8
7.4.13.1 XREHBERMALRLEN

AT — FUw B IE R BB e, T U ol o AT B3 B8 (R <l TR 32 2R
SEBETE . BRI MBI B AE . AL H W 4 i 3 P I I 0 5 3K 8 e TR AT O A XU
SEAOFERAE I RUS SRS IR S T2 KUK, o A < PR < B AP i IR 5 B ) 12 2 H s A 4 X
R ARRT PRRSA Fl £ PR AE (10 2 P s A A S e XS AT 2 [T EBAS e A P8 DA S ““ AR
i USSR R H b

ANTE G N e PN AR AT i KU B B AR AR e, ST T LA v 2 A (B s S A
WES TR . AR BB ARIERIZR ) « Lol (RS, SRl TR « J00 A,
IS AR B XU B ARG A R o AT G IR i BN AE FE i R B S U TR0 XU 428 1 2=

- 28 -1



"\ —
I N el KB LI K B0 R 2010 4E4F R 7%

gy, RO ARSI AT I, KRR R T A AT s AR A8 B2 2 T LS 3B %
T2 bi o, THRLE M BRI R BT I USO8, R ROE R BER A & &5 AENL 5 A
JE T, EAEAZ IR AT SRR DT, e A A R R B BAT IR DL 0 E R XU
s AR TiURE A% (1 5 N DR s W I BE S SRR B BIAIAAT o <l TR B A T KU AL VP A 20 A
A5,

AN S 1 2R < BN KT < i TR ) DR A B vk A O T o e v B AN E R AT R &
AU Fof DURSE ZE RY TR R o MO PR BT IR A B A, AT BRfe XRG40 2 1007 TR B A HR LR 2
SRS o T ME IR, IRPEAIE G BCTE H b, S 5256 987 i el T
FURF ML IR o R S A Fi by A7, HV R Aty e DRSS R 1) BR P AIAT N B A5 R L
LRI TS v e U el S = SN e s L [ P B ) 7S M S v e F B S RN T

7.4.13.2 SRS

15 AR 2 ARG AEA Gy i B A Gy FRIBAT S A 5H4E, B ST RTHIESR 2 RAT A
HIEZ) . ELESATBHA D SO, P BOE S T 01 R FI a ABA I RU

AL NG BAAEAT By W00 28 Gy 0 T B IR OLEEAT T 78 73 VAL o ARG B RATA73K
AEIAEATE G FEEAT R AR NARAT, ST/ OGS B AN TR . ARG AEAS ) P it
ATIIAE By ¥ LA b [ERIE 7 6000 45 55 R 54T 7] h AZ o6 T 58 BGIE 97 A8 SRR I 5, i 249 XU mf
REPEAR /I FEERAT IR R T 80T A8 25 R0 AL 2 6 T 14745 VPl 0 uE 7 A8 81 07 =Nk A T Bl
A HIAH Y. (1945 FH AU o

TG FE BN T 15 F ARG BERRE, 0 o 5088 S b A FH A5 VP At ok s IR S5 &
AT NBIE RS, Halad o e #5098 DL oy ifd FH XU . 1 2010 4F 12 7 31 H, AKEeARFFAHEH
HKfii 5 (2009 4F 12 F 31 H: [\ o

7.4.13. 3 WX

VBN PE RS A5 2 e P RF e TR XE S R L o ASE G sl PR U — ok B T34
DA N AT BEIN ORI RAAT (R B, 53— Jr Tk B TSR T AR 28 5 T i AN iR
T A FR) 2 U PR ¥E E5G DAL5 5% 4 H i JC A Tt BRI P e sl O G D0 RAS BRI A A2 B

BT LA BE BRI A AR, ARG < (35 < A5 BN AR 1 S A < ) H R O [ iy 0 1B A 7™
IR ATE TR, IR FFRE GBIl TP I B ST 5 AL . ARSI SRk 6 B
MNESEE A R Bt T EAUSEI 5, ADEEARF O MR HE A BT 50, PRI R e
DB [P i R PR AL B R AU, AT 28 DR B S e A AR 2

BERTEEBE iR AR BRI AR, AR < (035 A5 BN S A 1) S 8 PR 1) e s it sl 1
PRI EESR, s SRR g T RESL IR A, WAL G @b B R br . A S AERN R N A2
DURE I ZRGTabs . AL AR DL RE ) BEZE (B 58 il bb LU A1) LR Gt 32 BRI RT3 98 il P L] 550 A
BB HK o A RAT BRI A B HE R 10%, HASE G AL G ik e
BN B FA L SR R — KA R AT RS A AR TR 10%. AKEGFT R KER ik
FAEUESAS S B bnli, HARTR AT AEARAT I ANV T I%78 5, BRIMERR R 7. 4. 12 R BIR IR 4 3 42 %
PRUIE IR R RIS RE B e kS DA, FER SRS I RE LA BT AR TG N AR L. tEAh, Ak
G ] WL S Bl 4 R 7 U7 A N BB SN PR SR, B BR— O I IR SR
FFBEBE A S E

AT P A 1 A Rl T K 5 20 4058 2 H 200 — A A HANTERL, AT T[] 3 <473
A (P B B ) ol E B H HANE R, PRI R AR o AR BL & 20 2L

7.4.13. 4 WHAK
37 RS 5 < BT 5 e R PR 2 SR R BAR R L e U DR B AL 7 3 35 SR s A 32 1 A2 5

- 29 -1



O

ARBEEIRFRAS

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

AR AP S I R, B HER 2 RS L AN XSS R H A AT A% AU
7.4.13. 4.1 FIZER K

R A 2 i < L [ 28 SE A BRI i 5 32 1T 37 R A AR B iy e BBl IR R o ) 2 e
6 4 S 3 T = S i B2 A1 8w TR 2 G/ A T N DR N e SRR NI St S BN

i A5 JE 30T 1) 5 AROAR 3R 11T 37 R 5 S A 0 T AR SR B

LS
o

Mg F) AL o

AN 4 R e < BN U0 A R < 1 s )R 3 S sl O REA T M, IR I U R B AL 15 10
IIWEETTERT BB A KRS BEA T B
AT BT AR BUSAE B> B ZONMRATAAR . ai A e L r vt s

7.4.13.4. 1. 1 FZX K0

hr: NRmo

2mmjf§3wq LAERL 1 4E 2 5 4 5 4L b AR &

B

AT K 207, 700, 574. 07 - - -l 207,700, 574. 07
AT & 22,074, 251. 94 - - - 22,074,251.94
{7 R IIE 42 160, 000. 00 - - 8, 445, 704. 22 8, 605, 704. 22
A M A g e 1, 056, 351, 655. 20| 1, 422, 974, 000. 00 -1 9, 619, 490, 672. 33[12, 098, 816, 327. 53
VIR R - - - 42,325,938.02] 42,325, 938. 02
VIR B 1, 007. 75 - - 1, 178, 064. 40 1,179, 072. 15
PEre Bt 1, 286, 287, 488. 96| 1, 422, 974, 000. 00 - 9, 671, 440, 378. 97|12, 380, 701, 867. 93
£t

I ASHIE 7V B - - - 66,008,662.54 66,008, 662. 54
IDZE A EIE S - - - 3, 083, 295. 90 3, 083, 295. 90
AT A BN R oM - - - 15,808, 420. 31 15, 808, 420. 31
A B 2 - - - 2, 634, 736. 70 2, 634, 736. 70
AT AT S 9l - - - 16,183, 255.04 16, 183, 255. 04
IV - - - 31, 920. 00 31, 920. 00
oAt £ ot - - - 906, 397. 71 906, 397. 71
UikingsSay - - - 104, 656, 688. 20| 104, 656, 688. 20
) A AU R 1 1, 286, 287, 488. 96| 1, 422, 974, 000. 00 - 9, 566, 783, 690. 77|12, 276, 045, 179. 73

e iy

oo ii;f S EREST LR 5 4 5 4L 1 Rk st

e

RATAAK 108, 073, 757. 17 - - - 108,073, 757. 17
g = R 38, 003, 476. 65 - - - 38,003, 476. 65
17 H AR IE 42 160, 000. 00 - - 5,473, 507. 47 5, 633, 507. 47,
A P el 925, 729, 064. 00| 1, 328, 864, 810. 60| 391, 806, 000. 00[10, 311, 395, 842. 25|12, 957, 795, 716. 85
CIE 27V K - - - 139,335,878.30] 139, 335, 878. 30
IDZ &I - - - 47,916,537.22| 47,916, 537. 22
A HH 1, 189. 61 - - 1, 753, 027. 65 1,754, 217. 26
TR 1,071,967, 487. 43| 1, 328, 864, 810. 60| 391, 806, 000. 00[10, 505, 874, 792. 89|13, 298, 513, 090. 92
i fit

#- 30

-t



IO RBEZERERAD T —
VAT UE 957 S - - - 66,679,840. 11 66, 679, 840. 11
IDZEATIE - - - 22,506,503.68 22,506, 503. 68
A3 7 2N M - - - 16,584, 168. 06 16, 584, 168. 06
A FE 9 - - - 2, 764, 028. 03 2, 764, 028. 03
WA AE 2 - - - 12,617,180.64 12,617, 180. 64
A B - - - 31, 920. 00 31, 920. 00
LA A7 45 - - - 943, 437. 85 943, 437. 85
Uik Ti¥sS - - - 122,127,078.37 122,127, 078. 37
M) R A e 1 1,071,967, 487. 43| 1, 328, 864, 810. 60| 391, 806, 000. 00[10, 383, 747, 714. 52|13, 176, 386, 012. 55

T RP PR NAIE G LA A SUE, LIS L0E AR B8 O H 2810 H 2

TR,

7.4.13. 4. 1. 2 FIRR KBRS BT

TR B 17 R 2 LA oA 117 3925 B o A A
K AR 2 A R
S 4 R AR JT70)
A R A A5 3) =

e A AEREA
20104F 12 A 31 H 2009 4F 12 A 31 H
1. MR T 25 3L 14N 780 BINZ 1, 265
2. THMZE FTF 25 AL TR 774 TR 1, 252

7.4.13. 4.2 SNCRAK:
AN AR 2 F6 4 i T L 28 SO B AR R4 i B DR AN Y SR AR B & A= 3 sh I XU o AR i
SR % R AR R, R TG RN KU

7.4.13. 4.3 HAHig X

A A M RIS i i < R <l T L 1) 2 (L R SR B e e DAL B3k i 7 ) A R A 3R LA
ST S DR 3R A B T A AR B R RS, o AR 4 2 BB TUESR A 5 B L iy sl ARAT 1R [R] b 117 3%

AT Gy IBEERAVBR - BT T s A AL A A RO R T MR AT AR B

SN, AR AT RESACUR T UE SR T 3 B AR S R o

AT I B BNAE R A BB A S R, SRAD “ A B R SR, il xR
MZETEE DL BRI 3T, S5 UETF izia TG oL, MUR Bt BeE LA SRR g ;s JlRIx
A UETFENE T SOE R M, SRR 5 BE G A2 € Vi Bl IR B 08 i BR AT 80 0T . AL BE <

R EWSS A

X R] RE A A Y T 0 A XU o
ANFEG R BEBE AL 70 AL AR T AR A% XU . AREGPE0E TR BRI LEIAMIG T2

T BABL AR, TR

YA

2B I DU IR S

WL BUECE . REAGHATEIE, REZNY

B EMEN 80%; BBt T GBI LB AR T R B 1 H I 20%. BEAh, AT e PG
R AR <52 BT R A R UE I3 0 s S0 M, 8 30032 ] 22 o 7 VR 0 b AT KU 4, (L 46E
VaR (Value at Risk) $5bRAF R GNA I S I AV 70 A% DU, R I P S thong IR BEA T R R AT 478
il

7.4.13.4.3. 1 HARHH RS D
SREAT . NIRRT

-31-70



O

ARBEEIRFRAS

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

AR AR
T 2010 4£ 12 A 31 H 2009 4E 12 H 31 H

N E ‘E%@ﬁﬁ NVIRRIEL ﬁﬁgé?ﬁ}i

HHE LL (%) A A5 (%)

Ay Pt re — R SR B 9,619, 490, 672. 33 78. 36 10, 311, 395, 842. 25 78. 26
R AR Gt 7= — BLUF % = — = =
HiAthy = . = =
it 9,619, 490, 672. 33 78. 36 10, 311, 395, 842. 25 78. 26

7.4.13. 4. 3. 2 A XS AR 73BT

:9+4 Bl 5% AR T (B 7. 4. 1) DUAMRLA T A R A A
K A B A P I
e WA G AT JTI5)
. e R o A B A5 50 Ik IR

2010 4F 12 A 31 H
Wihngy 46, 913
T4 46,913

2009 4F 12 H 31 H
N4y 64, 804
T4 64, 804

1. kg e FEdE (b 7. 4. 1) BT+ 5%
2. Mgt S nE (A 7. 4. 1) FF% 5%

7.4. 14 FETEBAMTTHRR T Z DA AR
(D 2 fehrfE

(@)  AUASPET RS T H
ANCLZ SEUME T R A SRl B A0 0 5T 32 2L S GRS A gl 9707, UK IR (65 22 7t
P EARZEAR /N
(b) Bl R am TR

WAL 2 SO (BT PO VR AT TR RO R (2 N A SRt (B2 20T 70 A

SR AR B A GTE R R T b CRZ ) HR A .

SR G LR (LA A A 9% sl 12 (AR AN R S 00 W LSRR L BRES— )2 40P Y
AR LA B AR G R A AL

= SR DL USRI ) T3 500 LA AR i D BERHAA 5 1R 5% 7 B S BT AR B N CAS ol WL
ANH)

T 2010 4 12 3 31 H, AREEFHFARILLA R E TR THAE TH 22 Rty
10, 216, 941, 327.53 JC, J& T J2GMARETAY 1,881, 875,000.00 JT, IR T 5 =24 MR
(2009 4F 12 4 31 H: 5522 10, 712, 241, 376. 12 JG, 5 J24% 2, 245, 554, 340. 73 JG, LH =
JZ40) -

R TFA RIS, AR SR AR B A S (TR 2 4 T4 R IR A 35— S 2%
e N TIRGG IF TG N 2GR R (2009 4ERE: [ o 0T RIAE AT AT IR
5, ARG T MR AR AR SR A SO BT IR R AN )22, IF T WA 00 5 N3 — )2 2%
B NI — 24 (2009 4EFE: [F]) .

(2) Bros efifsh, B TR H AR S0 2 U ) At 2 i

-32 -7



O

ARBEEIRFRAS

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

8.1 HIREEH-HAFHMR

§8 BHHAAWE

SARAL: NIRTTIT

5 i H X AR S B LA )
1| BB 9,619, 490, 672. 33 77.70
b JRE 9,619, 490, 672. 33 77.70

2| e AR $ 2, 479, 325, 655. 20, 20. 03
Hrp: i 2,479, 325, 655. 20 20. 03

B SRR UE SR - 0. 00

S RbAT AR R - 0. 00
SENIREE G flgs e - 0. 00
Forbre S R0 1 SN R A il - 0. 00
AT AR & ot 229, 774, 826. 01 1. 86

LA - 20 % = 52,110, 714. 39 0. 42

ait 12, 380, 701, 867. 93 100. 00

8.2 MR REIBEEB T A S

SHAL: AR

s (plES] IR IXIE] dT ARG BT L] (%)
T O/ SN/ NN N 4 29, 950. 00 0. 00
B | Rk 432, 722, 537. 33 3.52
C | Hli&k 6, 523, 408, 268. 64 53. 14
o rih. Yokl 1,911, 414, 692. 57 15. 57
C1 g, . KE - 0. 00
C2 A FKH - 0. 00
C3 At BRI - 0. 00
C4 A A B, YR 637, 518, 023. 89 5.19
C5 H ¥ 441, 778, 901. 52 3. 60
C6 lE. FeE 229, 905, 260. 29 1.87
c7 Blbk. e (R 1,816,997, 937. 14 14. 80
8 2. AR, 1, 485, 793, 453. 23 12. 10
€99 LA E M - 0. 00
D | Ly AR SOK R A R R 55, 800, 000. 00| 0. 45
E | &5k = 0. 00
F | agdiskn. ofigil — 0. 00
G | fFREAN 900, 840, 127. 18 7.34
H | #ERREER S 469, 192, 518. 00| 3.82
I | Rl PREE 473,732, 983. 80 3. 86
J | Nk 34, 354, 156. 50 0.28
K | #heshiissll 166, 850, 000. 00 1.36

- 33-T1




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KB A KA S 55 B 4 2010 4R4F B4R

i ESPE A4 5, 459, 789. 16 0. 04
ZEAR 557, 100, 341. 72 4. 54
&t 9, 619, 490, 672. 33 78. 36

8.3 MR A AAMHE S EEH A A K NEFRIFTE B R 3R A

SAURAL: NITTT

P | AR | AR AR o D A M E b BB ) (%)
1 000858 | i H¥ W 13, 356, 346 462, 530, 261. 98 3. 77
2 000423 | ZRBuTBuE 9, 000, 000 459, 900, 000. 00 3.75
3 600176 | HEHLT 15, 698, 086 398, 731, 384. 40 3.25
4 000895 | XU K 4, 574, 502 397, 981, 674. 00 3.24
5 600415 | /N bk 10, 688, 174 374,513, 616. 96 3.05
6 000513 | WHERHEM] 8, 484, 986 371, 812, 086. 52 3.03
7 600887 | AL 9, 008, 978 344, 683, 498. 28 2. 81
8 600031 | =T 15, 492, 648 335, 105, 976. 24 2.73
9 002008 | KigEHOL 14, 790, 000 331, 296, 000. 00 2. 70
10 600690 | T &HifER 11, 522, 440 325, 048, 032. 40 2. 65
11 600809 | LGy 4,511, 503 309, 173, 300. 59 2. 52
12 000063 I 11, 181, 509 305, 255, 195. 70 2. 49
13 601318 | HEF%© 5, 000, 000 280, 800, 000. 00 2.29
14 600267 | HEIEZ5 7,021, 740 270, 196, 555. 20 2. 20
15 600519 | HMFE 1,312, 221 241, 343, 686. 32 1.97
16 000400 | VFgkHS 7,054,911 234, 787, 438. 08 1.91
17 600547 | AR ¥E4 4, 309, 856 2217, 172, 509. 76 1.85
18 000925 | ARAAHLH 8, 706, 662 212, 181, 352. 94 1.73
19 000839 | HfEE % 15, 240, 962 182, 586, 724. 76 1.49
20 601699 | Wz HAE 3, 000, 000 178, 920, 000. 00 1.46
21 000527 | EHIHAS 10, 000, 000 174, 000, 000. 00 1. 42
22 000826 | ZEflEifks 5, 000, 000 166, 850, 000. 00 1.36
23 000829 | Kt 13, 960, 370 164, 173, 951. 20 1.34
24 000021 | KIFFK 12, 960, 343 152, 154, 426. 82 1.24
25 601717 IR 3, 372, 956 143, 080, 793. 52 1.17
26 000012 | ®§ HKA 7,041,993 139, 079, 361. 75 1.13
27 600550 | KERAE 5, 936, 244 137, 067, 873. 96 1.12
28 600521 | fEiEZlL 8, 999, 909 136, 438, 620. 44 1.11
29 600703 | =zt 4, 000, 000 135, 000, 000. 00 1.10
30 000338 | HELEzh ) 2,345, 110 122, 813, 410. 70 1. 00
31 600122 | Z=KmE 8, 732, 903 121, 562, 009. 76 0.99
32 600588 | FHAH#AF 5,054, 570 117, 569, 298. 20 0. 96

- 34 -1




1L OZERSNEDRZT R K B & 2010 AR R
33 600487 | FiEIGLH 2,815, 671 114, 316, 242. 60 0.93
34 601628 | HEAF 5, 295, 065 112, 784, 884. 50 0.92
35 002419 | RUTHi7 2,191, 208 104, 520, 621. 60 0. 85
36 600309 | MHEHJIHE 5,408, 371 103, 786, 639. 49 0.85
37 000050 | KRG A 6,928, 172 103, 645, 453. 12 0.84
38 000566 | FHIHEZ 3,191, 965 94, 737, 521. 20 0.77
39 000650 | A=FIZ) 3, 964,901 90, 796, 232. 90 0.74
40 600739 | ILTHCK 2,809, 914 84, 634, 609. 68 0. 69
41 000568 | ¥iMZE 2, 000, 000 81, 800, 000. 00 0. 67
42 601601 Hh R R R 3,499, 917 80, 148, 099. 30 0. 65
43 600195 | R 2, 677, 964 63, 869, 441. 40 0. 52
44 002063 | COGEAE 1,999, 931 62, 197, 854. 10 0.51
45 002024 | JpEEE 4, 500, 000 58, 950, 000. 00 0. 48
46 600586 | “xemFHEL 4,274,921 58, 138, 925. 60 0.47
47 600011 | 4EREE PR 10, 000, 000 55, 800, 000. 00 0. 45
48 601989 | HEET 4, 392, 600 51, 788, 754. 00 0. 42
49 002202 | AR 1, 868, 856 41, 675, 488. 80 0.34
50 600151 | FURHLH 2,999, 910 39, 448, 816. 50 0.32
51 600383 | 4xiutEH] 5, 558, 925 34, 354, 156. 50 0.28
52 000987 | JTMIAIHE 1, 130, 000 29, 639, 900. 00 0.24
53 600271 | MIRfEE 1,010, 000 27, 785, 100. 00 0.23
54 000983 | FHILIKEH 997, 753 26, 630, 027. 57 0. 22
55 600332 | JMIZh 1, 000, 000 20, 690, 000. 00 0.17
56 600327 | KEKH 1,722,658 20, 654, 669. 42 0.17
57 600373 *ST Z58r 1, 000, 000 18, 840, 000. 00 0.15
58 600479 | T4yl 999, 979 18, 369, 614. 23 0.15
59 600993 R, 399, 950 18, 249, 718. 50 0.15
60 000629 | *ST 4%k 1,199,911 13, 846, 972. 94 0.11
61 600132 | EERKMIIH 181, 000 10, 032, 830. 00 0. 08
62 002156 | MM 383, 480 6, 837, 448. 40 0. 06
63 601098 | HrpgfLE 455, 742 5,459, 789. 16 0. 04
64 300122 | KA 129, 738 4,603, 104. 24 0. 04
65 601933 | KT 108, 825 3, 399, 693. 00 0.03
66 600998 JUNE 213, 682 3,109, 073. 10 0.03
67 600830 | i Fld 10, 000 110, 000. 00 0. 00
68 601118 | VFFFEIR 5,000 29, 950. 00 0. 00

8.4 MEMABEREASHERLZS)

8.4. 1 RIFTASHHE YIRS T HE 2%8ET 20 4 KB 4

- 35 -1




ILOLREZBRTAR2N R A BB 4 2010 S PER S
SRA: NIRRT
FPa | R JBE SR AR N N o o IRIRE T A L) ()
1 601318 op [ P2 474, 083, 858. 69 3.60
2 000839 b [ 22 448, 672, 238. 02 3.41
3 002008 KIGHOE 425, 766, 931. 68 3.23
4 000858 i fR W 424, 571, 514. 34 3.22
5 601166 Yol ERAT 404, 130, 422. 83 3.07
6 600036 AR AT 392, 462, 163. 77 2.98
7 000021 K Ik & 346, 126, 372. 34 2.63
8 000513 T R 1A 340, 964, 238. 82 2. 59
9 601601 ERE NS 335, 559, 111. 03 2.55
10 600176 o [ B 4T 329, 787, 210. 28 2. 50
11 600000 WRARAT 328, 459, 019. 82 2.49
12 000063 IR 306, 886, 526. 11 2.33
13 600519 HMNER 305, 980, 688. 01 2.32
14 600100 [ 7 B 47 304, 900, 698. 02 2.31
15 000012 oA 281, 156, 797. 35 2.13
16 600547 R 3 4 272, 908, 671. 35 2.07
17 600271 FiRAE B 272, 663, 456. 07 2.07
18 000527 LR 269, 150, 353. 31 2. 04
19 600415 /N Ik 267, 425, 781. 44 2.03
20 000002 Ji FA 263, 319, 535. 14 2. 00

FE: AR KA GHUR LA A (RN TR LA TR, AN IEAHIA 5 T -

8.4.2 RTHSEHSHE I & ™= 1+E 2%BKAT 20 45 K A 4

SHRAL: NRTIT

P | AR Ji SE A4 AR | RS T HE L Co)
1 601166 Pk ARAT 820, 708, 621. 70 6.23
2 601318 P22 807, 024, 721. 01 6.12
3 000568 VI EE 659, 998, 765. 58 5.01
4 000338 HESESN S 609, 844, 939. 56 4.63
5 600031 =T 581, 585, 671. 96 4. 41
6 002024 T LA 504, 195, 532. 00 3.83
7 600036 AR RAT 423, 725, 381. 62 3.22
8 601699 e N 397, 403, 834. 43 3.02
9 600739 TR 390, 144, 926. 22 2.96

- 36 -7




ANEBEEZSIEHRA0 N ,

.\.’0 DACHENG FUND MANAGEMENTC%:L?D KA E I KAE P R 34y 2010 FFAE IR
10 601169 b a7 385, 165, 289. 27 2.92
11 000021 KT R 371, 773, 367. 25 2.82
12 600271 WiRAE B 357, 618, 126. 90 2.71
13 000937 P HEYE 356, 955, 802. 27 2.71
14 600100 & 75 By 329, 881, 816. 07 2. 50
15 000527 EJIOEEES 322, 864, 031. 16 2.45
16 000001 WA 322, 385, 601. 14 2. 45
17 600000 TR AT 278, 815, 352. 15 2.12
18 600196 HEEZ 275, 219, 998. 19 2.09
19 600348 [ BH BT i 265, 113, 620. 25 2.01
20 601601 [ R 250, 054, 352. 66 1.90

W AR R SRS AT S8 GRAS AN e LLRAT B, AH B S .

8. 4.3 LN ER A B2 B E RN BB

Az NIRRT

RNBEREA (AL B3

25, 752, 055, 668. 37

BN GRAED SV

27,467, 695, 931

.45

T EIRGHUNTR AT (RAZ MR LA, AHIERA S
8.5 MR MM RN EAS

SARAL: NIRTTT

e i3 it Al APIRIKIED A7 T A L o)

1 K fii 27 788, 250, 655. 20 6. 42
2 JAT YR 1, 018, 629, 000. 00 8.30
3 SRR 672, 446, 000. 00 5. 48

Horprs BURYE SR 672, 446, 000. 00 5. 48
4 k57 - 0. 00
5 A G 3T gt 27 - 0. 00
6 Ik 200 - 0. 00
7 oA - 0. 00
8 it 2, 479, 325, 655. 20 20. 20

8.6 HIRHEA SHME b G B 715 E ELBI R/ NHE A (KT 8T T4 B BBt A 4

SARAL: NIRTTT

g | S| iR br | Mo RO PN IE] i BEEBHE ] (%)
1 010203 02 [Ff53) 3,713,350 371,335, 000. 00 3.02
2 010112 21 [®£70) 2,118,010 213,325, 967. 20 1.74
3 010110 21 [{5a0 2,022,950 203, 589, 688. 00 1. 66
4 0801035 |08 HRATEHIE 35| 2,000,000 200, 580, 000. 00 1. 63
5 1001032 |10 JAT5H4 32| 1,600,000 157,072, 000. 00 1. 28

- 37 -1




"\ —
I N el KB LI K B0 R 2010 4E4F R 7%

8. 7 AR A AMME by B B 15 E EL A K NHE A I B8 7 SRR IE S 0 R B 4
AT AR RAFAT B SCFFUER

8. 8 WAL A SOMME B 3 7= i ELI K/ INHEA T T 42 AR5 B2 A 4
AT AR AR BUIE .

8.9 BHAFIMEME

8.9. 1 5 I S BRI AT+ A UESR 10 RAT AR T IR 30 T I S A i, BE A g 1 iy
—IENZ B ATFETT. AT

8.9. 2 SLE T TS, BT T AL A IR 4 B I S 2 AR B S

8.9. 3 HARIAth A5 T B F=H4 B

Bl ARt
heas YRR Kl
1 7R UES: 8, 605, 704. 22
2 | NMIBGESEH K -
3| A -
4 | NMICRLE 42, 325, 938. 02
5 | S HIG 1,179, 072. 15
6 | HARNIBGK -
7| RS -
8 | Hith -
9 it 52, 110, 714. 39

8.9.4 HIRKFA A THBI TR B HA
AFE AR IR AR RFAT b T H B R ) T Fe 4017
8.9.5 HARHI+ 4 I AP AA AL T 52 BR 1% L i i 9

ASTE AR AT 144 B 552 R ARA ARSI 52 BR AR B 52 o

8.9. 6 B A A LR HARSCFHRER
MDY RN, 3T RS &t a] AT R 22 .

§9 ESMBRANER
9.1 IREEHIRE AN B EITFTNGH

iR E VAN

i N&5m)
R M | PR DB NPT
(1) S NN A
ST e SRR ot
B 0% b B 0% -
1,162,111 11, 702. 60 460, 375, 358. 47 3.39% | 13,139, 349, 659. 96 | 96.61%

- 38 -1




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO., LTD KA E I KAE P R 34y 2010 FFAE IR
9. 2 FIRESEHANN MW BIFFHATRAESHIFI
T H FrA RS () oy B S A A L 11
SO F A W S R A AT 4 19, 922. 37 0. 00015%

§ 10 A S HHES)

B Ay
R G RAE C 20024 11 H 11 H ) 4 fisg 2,604, 752, 899. 89
AHR A SRS 5 L 3 00 S A 15, 611, 220, 857. 12
AR WHEE G 5 I i 744, 572, 759. 34
95 - AR A S 2R 4 i e [m 47 i 2, 756, 068, 598. 03
ARG MRS IR LA (R Rs Ll “=7 5D -
AHR A S AR T 47 0 0 13, 599, 725, 018. 43

§ 11 EXFHER
11. 1 EE&HHRFEARSRN
A A TEEE B AT AR 2 il
11.2 REFHEAN, ZEHREARENIERESHERTRNERXANFEZS)

28RN & FA IR A T DY Jm AR S 2 BOEN, R E e KA T
AR S, MRS H KT AT R YA T2 b [ F 5 M B B ) A VR AT
(201011557 5 30A%HE. FRARERE T 2010 4F 11 7 13 HAEHEIESHR . EHRRFSRR. 5 NHR
Je AN ] kB A

11.3 $RESEEN. E&M™. E&HREWSHIFA

AR WINBAT Y MATEGE BN TR FESFEE 55 R 1A S0
11. 4 EERFRMEHMLER

ANFE BB S AE AR A BT KL
11. 5 REEHATHISTHTHES R

ANTE AT (1 AT v U 1R S VT 55 i D 35 R R R TR 35 BT, ASSE BESEAT (R o
TR 15 570 o S5 PT A A AR R H A AR a5 24

11.6 HEAN. FEALEREEEN R ZEERLTFH R
RN, AIEEAEIN FE AT AT SN 3 T AT AL T
11. 7 M SR A R R 5 RITHA RIE L
11. 7. 1 FE MU A TR 5 T BT IR R A0 &S AT H I
SRR NIGTIT

. A 5 NS I 4
KL | 4 R I [
i A 4 R \ ‘
S R 2. ey | | L Yy

-39 -7




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT €O, LTD KA R KA S P L 4 2010 FEAESEIR S
KA 2 14, 379, 800, 931. 10 27. 40% 12, 206, 889. 55 27. 88% -
UL 1 6, 558, 341, 054. 97 12.50% 5, 328, 690. 13 12.17% -
R 1 5,294, 210, 043. 99 10. 09% 4, 301, 586. 79 9.82% -
HYATIES 2 3,897, 116, 445. 25 7.43% 3,166, 436. 54 7.23% -
HEEES 3 3, 763, 066, 840. 49 7.17% 3, 149, 794. 84 7.19% -
28 % 2 3,702, 130, 607. 78 7.05% 3,132, 998. 05 7.15% -
AR 1 3, 303, 541, 029. 40 6.29% 2,807, 998. 59 6.41% -
CAFUESR 1 2, 408, 833, 895. 21 4.59% 2,047, 489. 16 4.68% -
HRACUES: 1 1,975, 391, 256. 74 3.76% 1,679, 081.80 3.83% -
ISR 1 1, 849, 031, 697. 46 3.52% 1,571, 675.69 3.59% -
WVAFSR 1 1, 493, 406, 584. 90 2.85% 1,213,403. 10 2.77% -
PAIESR 2 1, 395, 275, 242. 72 2.66% 1,133, 669.45 2.59% -
4 2 1,224,018, 174. 68 2.33% 1,040, 413. 41 2.38% -
PUES: 1 687, 472, 571. 37 1.31%  558,577.01 1.28% -
[ 4 iE 3 1 552, 816, 872. 01 1.05% 449, 167.04 1.03% -
RIS 1 - 0. 00% - 0.00% -
RIS 1 - 0. 00% - 0.00% -
W B IE 25 1 - 0. 00% - 0.00% -

it 25 52, 484, 453, 248. 07 100. 00% 43, 787, 871. 15 100. 00% -

e R R S O natiE S5 A a NS A OB &) GIE I 2E7<1998>29 +5)
A KRBT, AN e T HUESR A 7 & AL IR BRI 7 .

FHFHUESR 2 7 & S AL (PR B AR e LB HG: FFREARTEN (SR @B R |« 55
RN VEY (RS . SRR« R R HAE BV (IR ) R th
VERILPE S5 DA J7 T

FLFHAEZR 2 7 & RS PORE P o7 Se AR A0 IR 5 28 =) & F S A7 R BEbRME T I (7R IR %%
PR ) ARJEHRAE VR SR T IR PR A T A

AR WINBE I B RESE . BB % B IESR IlIEse . PAEEH. AESR.
EGUESE OCKESR. DOlAESR. WiREsR. VUARIESR . HRANESR. AREHINIR AL, HEE
-‘L[E#O

11.7. 2 ZEFRUES A 73 5 B IC# T HAESR B R B 5L
SRR AR

7548 5 g7 HE A ) BUIFAZ %)
et 4T o R ﬁéﬁﬁﬁﬁwgkﬁﬁﬁﬂﬁ
JRAT 40 AT JEET JRALE 4 [ ] Yy AT s - AT JEEIUE

Bl i Lt ; LL 431
e KAES 244, 182, 739. 70 60. 99% 4, 373, 000, 000. 00| 47. 22% - 0. 00%
AR S - 0. 00% - 0. 00% - 0. 00%
AR/ - 0. 00% — 0. 00% - 0. 00%

- 40 -1



"\_
1O R e A KA B G 2010 GR4R IR
R[5 - 0. 00% - 0. 00% - 0. 00%
B ES - 0.00% 975, 000, 000. 00 10. 53% - 0. 00%
[ Z2 22 42, 810, 825. 20 10.69% 543, 600, 000. 00 5. 87% - 0. 00%
BRI 19, 311, 504. 30 4. 82Y% 50, 000, 000. 00 0. 54% - 0. 00%
ZAE U5 20, 320, 000. 00 5.07% 1,328, 600, 000. 00 14. 35% - 0. 00%
ALY 48, 821, 385. 40 12.19% 1, 091, 000, 000. 00 11. 78% - 0. 00%
FiguESs 24,951, 411. 00 6.23% 600, 000, 000. 00 6. 48% - 0. 00%
MR - 0. 00% - 0. 00% - 0. 00%
FEUER - 0. 00% - 0. 00% - 0. 00%
R - 0.00% 300, 000, 000. 00 3. 24% - 0. 00%
PR IE R - 0. 00% - 0. 00% - 0. 00%
[ 45 E % - 0. 00% - 0. 00% - 0. 00%
1R - 0. 00% - 0. 00% ~ 0. 00%
B - 0. 00% - 0. 00% - 0. 00%
W uES - 0. 00% — 0. 00% - 0. 00%
it 400, 397, 865. 60| 100. 00% 9, 261, 200, 000. 00| 100. 00% - 0. 00%
11.8 HAhEKRFH
s N BT e PEEE Ve P H
. KT AL AR BN ERAT B A | ERE R 2T e ] SA 2 A W 2010-01-06
PR ] A 3L AR I A 5
5 KT B VR AS BT RGEHE RN o0 358 | A RUE IR ST e T S AR 2 ] 9 3y 2010-02-25
SR EEIE T A
o | KT EEARBU R RS 2 | R AR A AT RS | 201003731
H
=
A KT NI AE Dl AR R E | EUEI ST e T S A 2 7] Wik 2010-04-09
BT e W e IR B S A A
. KOS 4 A IR A 7 ¢ F Qi oy | P ERIE M 238 HoP) AR 28 =] 9l 2010-04-14
INEETHE A B
RFBETFREFAD “PEUESR” | PERER ST T A 2 7] Bk 2010-04-28
O | e i
KT HRPEEREE L E i | T EUER 2R e ) A 7] R 2010-05-05
7 HH L O3 AE A B S E B SR A
&
KT IRE R SRR P EIE | pEUER 2T @ ) S A A ) Mk 2010-05-06
N e
9 RFETFHEEAEIERATHEL S | PERER ST T A 5] Wk 2010-05-11
& W BB S A
0 KT I 4 A IR R A G2 | P ERIE M 258 e HP) AR 23 =] 9 2010-05-12
s ot
=
11| RTPHEFESRAER “RCRE” | PRI S8 e ) A &) Mk 2010-05-13

- 41 -3




L pet o M I ACIE 542 % 4y 2010 4EAE AR
JBE S A AR TR 1) 8 1

19 ST HG 0 [ AR BB UE R A PR DT | o R S AR e T JAR 2 ] R 2010-05-24
R w BRI A 2

3 ST RNk SO AR A B ARAT Bty | IR s T AR A ] Rl 2010-05-24
HIRA T AFRESAREHR A

" KT IHAW F I TR AT | b R 48 e T JAR 2 =] R 2010-06-01
- REBDS A
KT HE R LS b B AR A | A BRI 2R e P S A2 ] il 2010-06-02

15 | AT EARAT R W 2 R0 BE B (1)
He

6 RS HE 458 A PR m) G TR 40 | ob EEE S 2 48 e HR T S AR 24 =] W il 2010-06-29
N A IR A

17 KTHETREEFAN “hEAFR” |t EUER S8 e R A A =] Rk 2010-07-01
JBE SEAR AR HE () A
KT IR RATIRD A R AR R | R 48 e R S AR A =] ki 2010-07-21

18 | B4 AR LAY I F 38 AH DGk 25 1) 2
P =t
KT B INI& BHARAT I A PR~ =1 28 | b R 248 R T S AR 24 =] Wl 2010-07-30

19 | JES A LAY I 38 AH Ok 25 1) 2
P =t

” KTHETIHEEFAM “WRE A7 B | b EUE RS TR T AR w5 Wbk 2010-08-03
SEANE R A

o1 KT HE T HB 4 FE GO G W B U gE A | b R S 4R e T JAR A W] Rk 2010-08-17
PR ITAT A F AR IR A

09 KT WG ATk 75 BRDTAF 28w 0 | op R 245 8 P JAR 24 W) R il 2010-08-30
FESHUG T TF 1 AH M55 1) A

09 KTWRETET B P Fe A 1 B | b [ E 25 e i T S A2 =) W 3l 2010-09-03
GRIRKE A THIAE TR A

04 KT G0 S UE TR PR DTAF 2w 0y | op R 245 0 P JAR 24 W) R il 2010-09-07
BB I TF 1 AH M55 1) A
5 S TEV) & /NS DA B i) (A - S-S R e e SR B S A P 1D & NN A 2010-09-17

25
25 (35

o KT R B LM R AT S IC R | b BR8] S AR A F] R 2010-09-17
W B GBS ER A

o7 KA AR AR LT %5 | P EUER S e o] S AR 2w il 2010-10-21
NETHER A TS

- ST BN UE 27 A A PR w2 | IR s e T AR A ] Rl 2010-11-04
ARBS WU FFTF I AH M 55 11 A 25

09 O 45 I rpoC R Y 3 i P A | b R R S 4R R T AR 2 F] R 2010-11-05
25 1A 4

20 KT W E A A B gE | R s R e T AR A ] Rl 2010-11-10
M55 B HE T U A

a1 KRG EHER AT LT EIRL | b EIEE ST e AN 5] 2010-11-13
HATHR A 5

- 42 -3




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO., LTD ﬁﬁk{ﬁfﬁiﬁ&iﬂ:#&ﬁ%% 2010 ﬁ:*l’[:}*g?&%
39 KT R I TR IR | T IR 25 e T S AR 23 ) 9l 2010-12-03
JETTI b T R 2
33 KT HET RGBT AEA T ARATIRES | o EUE I 248 @ P JA 2 W] Bl 2010-12-31
(125 45

§12 MBHREIRIIMEEGR
AN HE G AR A HATC R ma B 3 ok o 10 oAt T 45 R
§13 #EMHHZR
13. 1 HECHFEF
. BB H
PRI 2 P 80 37 K A (U 25 P58 3 4 1 S A
v AR E KA BRI S HE S A TR
v CRBANE AR BRI ST P s
v REGE G A R A I HEME SO B AF] R,
v AR WA LERR e R L R S A A R
13. 2 FFBuH s
AR AE RO AR L 4 A A R A T M T
13. 3 &R
B E T AEEN I R] G % 2 1), BB S AL S BN 3G http://www. defund. com. cn MEAT 7Y
ZI8
PR R AIE BUEEER, T RAIEE AR S AR AT .
PRSP S 400-888-5558 (Hh Keadtid il 2 D
[E| B BB HE: http://www. defund. com. cn

<2 T SCR N
7/

KB 4 5 BEAT PR A ]
—O——4=H=1+—H

- 43 -1




