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BB | BRI A A LU HAd 737 38 AR FE AR

T S 1 v v (A1
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RS R ) Al CRAr *igigz%NQQZH
i AIE C 201146 A 30 H ) X31E)
TR FHE 25 T i 49, 10 S
NI LTt 25 AT Wb 19, 00 RS

H: T 201146 H 30 H, ARIESFEAMIAE ST BETE A SOOME 384 78 = E 11 Lugg) 4
3.60% (2010 4F 12 H 31 H: 4. 06%) , KL Ti3aR R 1A B0 T AL & 98 = i JCH o m (2010
F12 31 H: [

6. 4.8. 4. 2 HALMHE R

AR RIS RS i i < R < i T L 1) 2 SR AR R B e DAL Bk T S R A R A MY 3R B
ST S i DR 3R A B T A AR B R AU, o ARG 4 2 BB TUESR A 5 B b iy sl ARAT 1R (] b T 3%
A2 Gy IBEERAMGLR - BT T s A FEAL A XU RS T MR AT A 1 5 28 13 D R R S )
S, AT BESUR TR T 3 B AR Bl IR R

ANHE G A B BENAE R RS BEBE B AL B R rh, SR “ A B R SR, JE X
MZETEE DL BRI 3T, G UESF izia TG L, MR Bt BeE LA SRR g ;s JERIx
AUETFENE T SOE R M, SRR 5 BE G A A2 8 Vi Bl B 08 i BR AT 80 0E . AL G54
BN GE WA SO S A, KRR . BT ECE . RO ST, RN
X R] RE A A A T I A XU o

ANHE Bl I BB 1 2 A AR ARG U o ANTE S B A v B S 5 % L9 DA B < %
PRFEIR) 30-95%, fiiFFA Bt LU B BB i K 0-65%, B elE I H 7L —4F LUA BURN 7
BB LA T FE R B A B%. EAh, ATER ARG BN AE HO AL S FT A HUEZR I
SR, WS T 2 RloE B AR AT NS, A4 VaR (Value at Risk) FRARAFAIGL
AR 45 TR N PRV A% RS, B I T S bt US4 7 SRR AN 4 7
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AR AR

T 2011 4F 6 J 30 [ 2010 4F 12 A 31 H
APIRIIKED ﬁﬁéﬁﬁ APIRIIKIED ﬁﬁéﬁﬁ
FHELEB] Co) E L] (%)
A T A Rl - TR S | 12, 436, 514, 331. 95 92. 03| 14, 276, 489, 339. 33 93.97
T2 A Rl gt 7 — BOIEBE7E - 0. 00 - 0. 00
LA - 0. 00 - 0. 00
At 12, 436, 514, 331. 95 92. 03| 14, 276, 489, 339. 33 93.97

6. 4. 8. 4. 2. 2 LAt A% KU UM 4 By

30 H O

iz B AR B e\ A RETE DLAR ) oA 117 17 7% B OR A AN AR
X A H B I E
N WA R, AR
s FRIBS RIS ok 2011 /.6 A | EARIEK ( 201075 12 ]
7]

31H D

L. Mbgi iR uE E T 5%

Wihn4y 82, 530

W4y 88, 029

2. kg beis FEUE T 1% 5%

T %%y 83, 744

T F&4 88, 029

6. 4.9 HBTEMM T LT HRBE T E U AR HALH IR

AT IO BB I Al 0

7.1 MREEFAEHER

§7 BIBMAGWE

SAURAL: NIRTIT

Iheas T H Kt AR A A (%)
1| B 12, 436, 514, 331. 95 91. 80
o SR 12, 436, 514, 331. 95 91. 80

2| [ AR R 486, 260, 000. 00| 3.59
Hp: fige 486, 260, 000. 00 3.59

BE PSRRI - 0. 00

SR AT A S PR - 0. 00

4| EANREERY - 0. 00
Jore ST m ] 1) 3 N R B 4 % - 0. 00
BATAE R E AT A 604, 317, 231. 64 4. 46

6 | HoAh I 20, 647, 818. 98 0.15
ait 13, 547, 739, 382. 57 100. 00

7.2 WIRBATI A R R R A A

SR AR

a4 (iplES] ADIRIKIEN L S A RS E N N CY)
A | e AR B, vk 49, 895, 864. 48 0.37
B | SRk 198, 097, 500. 00| 1. 47
C | il 10, 918, 597, 189. 42 80. 80
o i ok 1, 345, 159, 930. 08 9.95
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S N ERaE N KRR BRI S5 P 3 4y 2011 4 PR AR
C1 g, JkEE. KB = 0. 00
C2 A, FHHE - 0. 00
C3 A BRI - 0. 00
C4 A A2 B, Wk 111, 606, 921. 55 0.83
C5 M 904, 573, 149. 20 6. 69
C6 &, FeE 1, 430, 134, 989. 11 10. 58
C7 Blbk. e 0GR 4,707, 465, 375. 10| 34. 84
8 2. AWl 2,395, 221, 747. 70 17.72
€99 AR IE M 24, 435, 076. 68 0. 18
D | . SRR AP R R 79, 200, 000. 00 0.59

E | dak - 0. 00

F | Agdizh. ol - 0. 00

G | fHEEAM 847, 403, 422. 38 6.27

H | #tRMEEH 11, 512, 347. 00 0.09

I| 4. PREE 235, 364, 682. 42 1.74

J | Bk 57, 096, 986. 41 0. 42

K | #hssiisslk 12, 258, 000. 00 0. 09

L | &85 - 0. 00

M| a2 27, 088, 339. 84 0. 20

&t 12, 436, 514, 331. 95 92. 03

7.3 BIREA SAE S EE R HE AN R TE B 5% 4

SAURAL: NRTIT

P | R | R AR o B AP INIE] by HE A I LA (%)
1 600519 | HMFEH 5,250, 000 1, 116, 307, 500. 00 8. 26
2 000538 | =FFIZy 15,840,000 904, 147, 200. 00 6. 69
3 600585 | RFHEIKIE 28,808, 186| 799, 715, 243. 36 5.92
4 000527 | E[MHA 42, 550, 000 782, 494, 500. 00 5.79
5 600031 | =—HE T 35,110,202 633, 388, 044. 08 4. 69
6 000423 | ZRBRIT R 14,303,996/ 590, 182, 874. 96 4.37
7 000338 | #ELEsh) 12,275, 151] 557, 660, 109. 93 4.13
8 600518 | FEEZk 39, 559, 073 520, 597, 400. 68 3.85
9 600690 | T EHER 17,558, 173] 490, 750, 935. 35 3.63
10 600271 | MIRMEE 17,857,564 461, 439, 453. 76 3.41
11 002106 | 3K =} 15,137,954/ 457,923, 108. 50 3.39
12 600418 | VLIRS 38,610, 306] 428, 960, 499. 66 3.17
13 000401 | FLAIKJE 16,789, 555/ 419, 570, 979. 45 3.10
14 600104 | A4 21, 554, 606 403, 933, 316. 44 2. 99
15 002007 | =4 11,204,899 380, 294, 272. 06 2.81
16 601766 | HEF4 50,087,853 356, 625, 513. 36 2.64
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ILOARERBIERRAN il 2 R BB 4 2010 4 A B
17 000400 | VF4kHS 8,811, 465 271, 481, 236. 65 2.01
18 002056 | HHE AR Mk 9, 254, 486 254, 035, 640. 70 1.88
19 000568 | iMZas 5,072,084/ 228,852, 430. 08 1.69
20 601989 | HEE T 16,550, 000] 228, 224, 500. 00 1.69
21 000012 | ® BEA 12, 556, 347 207, 179, 725. 50 1.53
22 002156 | 1 23, 040, 000 192, 614, 400. 00 1.43
23 000021 | KIIFK 23, 246, 938 192, 484, 646. 64 1.42
24 000528 | M1 T 7, 490, 550 169, 511, 146. 50 1.25
25 600741 | MEIAE 14, 002, 183 155, 844, 296. 79 1.15
26 000983 | PHILIkEHE 5, 550, 000 134, 310, 000. 00 0. 99
27 600118 | WE A 5,550, 338 124, 383, 074. 58 0.92
28 601398 | LRHT 25,195, 715 112, 372, 888. 90 0.83
29 601299 | HEHIL%E 13, 342, 668 89, 395, 875. 60 0. 66
30 600703 | =ZZgH 5, 395, 947 88, 493, 530. 80 0. 65
31 600011 | 4EREME PR 15, 000, 000 79, 200, 000. 00 0. 59
32 600481 | MK TIfE 4, 554, 457 65, 857, 448. 22 0.49
33 000541 | s 1L LB 4,553, 267 61, 742, 300. 52 0. 46
34 000063 RSN 2, 050, 000 57, 974, 000. 00 0. 43
35 600030 | H{FiEFR 4,001, 323 52, 337, 304. 84 0.39
36 601118 | HEFIMIR 4, 049, 989 49, 895, 864. 48 0. 37
37 600246 | J7ilHb” 7,007, 817 35, 039, 085. 00 0. 26
38 600015 | HEEEUT 2,999, 964 32, 609, 608. 68 0.24
39 601088 | H[EpHtE 1, 000, 000 30, 140, 000. 00 0.22
40 600415 | /N Sk 2, 204, 096 27,088, 339. 84 0.20
41 000937 | FErhAEYH 1, 000, 000 25, 350, 000. 00 0.19
42 000969 | “ZERH 1,251, 156 24, 435, 076. 68 0.18
43 002001 | ¥ Al K 784, 835 23, 113, 390. 75 0.17
44 601166 | DeMARAT 1, 556, 000 20, 974, 880. 00 0.16
45 600383 | 4xHhtEl] 3,047,001 19, 531, 276. 41 0.14
46 000001 | RKEA 1, 000, 000 17, 070, 000. 00 0.13
47 600007 | HEER 1, 350, 000 12, 258, 000. 00 0. 09
48 000651 | K% JyHigs 493, 432 11, 595, 652. 00 0. 09
49 002024 | FTHLAE 898, 700 11, 512, 347. 00 0. 09
50 600406 P, B ity 306, 398 11, 122, 247. 40 0.08
51 600395 | BV 250, 000 8, 297, 500. 00 0. 06
52 600549 | &I 1EE 88, 560 3, 669, 040. 80 0.03
53 600256 | J Iy 106, 250 2, 526, 625. 00 0. 02
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7.4 HEHAREERASHEARD)

7.4.1 RIFRASHE VIS 1$EH 2%8ET 20 45 BB =503 I 40

SARAL: NIRRT

P | RS JB TR PN N IR G Wt A E A (%)
1 600585 IR 662, 120, 710. 14 4.36
2 600031 =—ET 591, 529, 073. 70 3.89
3 002106 KFE R} 534, 923, 210. 36 3.52
4 000401 FLRKUE 422, 693, 730. 54 2. 178
5 600104 R 382, 985, 908. 71 2.52
6 600418 TLHER 357, 228, 143. 87 2.35
7 002056 RIS AR M 339, 831, 278. 66 2.24
8 000400 VF4RHL 276, 555, 415. 11 1.82
9 000012 Mo A 254, 821, 679. 50 1. 68
10 000528 i/ 251, 097, 168. 89 1.65
11 601989 W E T 242,220, 471. 88 1.59
12 000568 PN 231, 645, 232. 56 1.52
13 000680 LLAFE B A7 228, 375, 884. 32 1.50
14 601006 KZ Bk 205, 336, 552. 06 1.35
15 600518 e 2l 180, 763, 227. 26 1.19
16 000157 T E R 158, 904, 904. 89 1.05
17 000021 K Ik It % 157, 898, 425. 50 1.04
18 601766 Hp [ R 4 151, 565, 606. 59 1.00
19 600166 i VR 150, 876, 136. 33 0.99
20 601668 S RAEERE Rt) 144, 713, 514. 48 0.95

FE: AR KA GHUR RN A (RN TSR, AN IEAHIA 5 T -
7.4.2 RS SR IR & 7 EHE 2%ERET 20 44 KSR B0 B4

SAURAL: NRTIT

g | IBEEARES JB SRR A BTS2 H 440 e IR B 08 i 48] ()
1 601318 Hp [ S 695, 100, 557. 66 4. 58
2 601166 Mol ERAT 519, 160, 475. 94 3. 42
3 600000 THREAT 458, 005, 362. 44 3.01
4 600029 TS 392, 542, 884. 11 2.58
5 600177 AR 309, 012, 683. 84 2.03
6 601699 W IR 300, 619, 311. 24 1.98
7 000983 VG AR 294, 355, 170. 03 1.94
8 600348 [l FH 3T i 289, 898, 906. 20 1.91
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9 000527 KM HLAS 289, 028, 449. 67 1. 90
10 600036 AR AT 275, 448, 841. 63 1.81
11 600383 S AR 4] 264, 588, 929. 23 1. 74
12 601111 o [ [5 i 248, 460, 033. 54 1.64
13 002142 TUWAAT 239, 575, 788. 11 1.58
14 000729 FHE 1 MELYY 232, 000, 759. 93 1.53
15 000680 LAy 214,972, 138. 87 1. 42
16 601006 KB 212, 328, 040. 54 1. 40
17 000069 I A 208, 187, 196. 53 1.37
18 000829 Rt 204, 221, 751. 16 1.34
19 002028 SRR 168, 854, 521. 10 1.11
20 601169 Jb s HAT 168, 102, 278. 20 1. 11
e AR SAR L A &8 GRS B e LARATH ), A% B R 5 P
7.4.3 N HI A BB RS R RN BB
. ARt

FNBEE A (BRAZ) S

8,111, 869, 675. 91

BRI GRS B

8, 987, 475, 173. 61

T RIRGHUNTRACEE (R P R ASACEED) , AHIEARAH -
7.5 HIREMSF M RFFRRAS

SAURAL: NIRTIT

e i3 b Al APIRIIKIEN A7 T A L o)
1 K 7 - 0. 00
2 J AT B 486, 260, 000. 00 3. 60
3 SRR - 0. 00

Horprs BURPE SR - 0. 00
4 i - 0. 00
5 A G 3 gt 27 - 0. 00
6 b S s - 0. 00
7 I3 - 0. 00
8 oAt - 0. 00
9 &t 486, 260, 000. 00 3. 60

7.6 ARG SHE oy H e T 7= i LA K/ HEA BT T4 R 10 A A

SHURA: NIRRT

s | BERD i aafx | Bod KO SR EEETHHELEE] 0
1 1001072 |10 SRATHHE 72| 2,000, 000] 195, 480, 000. 00 1. 45
2 1101022 |11 475 22| 2,000, 000] 193, 100, 000. 00 1. 43
3 1001077 |10 4754 77| 1,000,000 97, 680, 000. 00 0.72
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55 B S
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DACHENG FUND MANAGEMENT G0 LTD R BERMETE S5 500 S 4 2010 4F AR AR 4
KA 2 2,571, 226, 838. 34 15.08% 2,145, 417. 24 15.06% -
HRIFUES 1 2, 153, 039, 608. 07 12.63% 1,830, 072. 30 12. 84% -
KAT U5 1 1,673, 155, 367. 01 9.81% 1,422, 178.35 9.98% -
LS 2 1,227,895, 576. 12 7.20% 1,001, 507. 45 7.03% -
NSRS 2 1,227,270, 512. 15 7.20% 1,043, 173.96 7.32% -
F S 1 1, 020, 720, 033. 65 5. 99% 867, 613. 11 6.09% -
HE IS5 2 1, 020, 228, 650. 27 5. 98% 867, 189. 90 6.09% -
RIS 1 1,013, 554, 964. 18 5. 94% 823, 520. 08 5.78% -
HAL T [ 1 1,007, 408, 513. 31 5.91% 818, 527. 36 5.74% -
TTHFIESS 1 864, 705, 001. 64 5. 07% 735, 001. 86 5.16% -
R E B 1 686, 643, 304. 10 4. 03% 557, 901. 41 3.92% -
I IHAE S 1 467, 821, 622. 66 2. 74% 397, 649. 49 2.79% -
GAFUESF 2 432,779, 832. 46 2. 54% 367, 863. 17 2.58% -
FEEUE 7 1 413,972, 443. 90 2. 43% 336, 355. 77, 2.36% -
28 % 1 372, 507, 699. 15 2. 18% 302, 665. 15 2.12% -
SRV 2 346, 486, 362. 17 2. 03% 281, 524. 47 1.98% -
REEUFSF 1 314, 074, 103. 26 1. 84% 255, 187. 04 1.79% -
IR S5 1 145, 119, 927. 10 0. 85% 117, 910. 83 0.83% -
AR 2 92, 909, 731. 74 0. 54% 78, 972. 89 0.55% -
IR 2 - 0. 00% - 0.00% -
HT IR 1 - 0. 00% - 0.00% -
W RIESS 1 - 0. 00% - 0.00% -
AT 1 - 0. 00% - 0.00% -
EEE eSS 1 - 0. 00% - 0.00% -
AU 1 - 0. 00% - 0.00% -
HETRUF S 2 - 0. 00% - 0.00% -
WA IR 1 - 0. 00% - 0.00% -
&t 36 |17,051, 520, 091. 28 100. 00% 14, 250, 231. 83 100. 00%
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TSR T 515 A1 B AE 55 BLIEAS 5
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S I b ol IR Keleioclnciond IR ERCRET e
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ER(7! ER(7] =
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RIS - 0. 00% - 0. 00% - 0. 00%
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RIS - 0. 00% - 0. 00% - 0. 00%
B ER - 0. 00% - 0. 00% - 0. 00%
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el 858, 075. 00 1. 25% - 0. 00% - 0. 00%
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HH AR [ - 0. 00% - 0. 00% - 0. 00%
I - 0. 00% - 0. 00% - 0. 00%
‘{5 | 38, 175, 092. 70 55. 82% - 0. 00% - 0. 00%
LN - 0. 00% — 0. 00% - 0. 00%
[ 28 2 - 0. 00% - 0. 00% - 0. 00%
HH 4] - 0. 00% - 0. 00% - 0. 00%
REEUT5 - 0. 00% - 0. 00% - 0. 00%
RS - 0. 00% - 0. 00% ~ 0. 00%
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HRE SR - 0. 00% - 0. 00% - 0. 00%
HRISIE SR - 0. 00% - 0. 00% - 0. 00%
W & IS5 - 0. 00% - 0. 00% - 0. 00%
] A UE S - 0. 00% - 0. 00% - 0. 00%
R - 0. 00% — 0. 00% - 0. 00%
TR - 0. 00% - 0. 00% - 0. 00%
WA IE 5 - 0. 00% - 0. 00% - 0. 00%
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