NEBFUER K 40 22 5 BB FE B0E R $ 5t
HEBERS 2011 EREERE
201146 H30H

HEFHEN: KRESEEFRAF
HEEHEN: PERIRITRGHFRAFE
EHHEBE: 201148 A 27T H



,'\—
 SUT BN A bl ot WAL e K A0ETF WP 4 2011 45 47 AR A%

§1 HEERFSEEZF

1.1 BEERR

ESBEANERS, EEREAREFTEEAFEEBICE. RPMEFRRRE RN,
HXTHA BRI LME A EEAAEAN G JOEFRERTME. APFEERECE=02—
BT EFEAAR, HHERFRER.

EEABEAPERVBRITROFRAFRRBELALZSESRMNE, T 201148 25 HEZT A
WEF W FIbs. BEEI. FIESEER. UEavHRkE. ERAGMEENS, RIEEH
WEAFERBREE. R FPUHRRERE E RN,

EESEENAE RS BMRFHENEENE AR, HEAMUMEESE— B8

EERTEVSHAMEHLRAKRIL. BFERE, BPE R M BB R NAF 4 P 4
EERRBEU R ER.

FARE PSS PERIREH

AREHE 201141 A 1 HEZ 6 A 30 Hik,



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO., LTD RIGRAE K 40ETF BAFE3E 4 2011 AF RS

1.2 H*

LS T = B PO 1
(RO 1
A E PPN 2

S 1Ty 4
2.1 FEGETEAIE I oottt 4
2.2 FEETTERTEI oottt 4
R e N I o ) NP 5
3 = 35 1 VTR 5
2.5 HUABAHTETZEEE oottt 6

SR B I e - OO 6
N e 1L 1= v 6
B2 FEGETIME ZE I oot 6

Bl BT AR oot 7
41 FEE TN FIEG L IR oottt 7
4.2 FEENNHRAE JH A AL SAE R AR T DL BE I oo 8
4.3 FH NI N A PAE G DL BT oo, 9
4.4 E PO I N B S BT SRIE A SR I UL oo 9
45 FH N EMATE UEZFTTI BATWEB BT ERE R s 10
4.6 B EEANTHRAE JH A B SANERE P I UL oo 11
A7 E B AN S SR O DU e 11

S o= G & SO 11
5.1 A I ATE G AT AT FASTE LTI oo 11
5.2 FEE NS A AL SR SHE ERR 5 . SV FNE S AU B 12
5.3 FLHE NN PAE RS TP 4505 DA A ELSE . HEMIFISERER R B, o, 12

S e o L B == 7 ) OO 12
B.L TE T IR oottt 12
B.2 FUITEZE ..ottt ettt 13
6.3 T EHRES (FEGIFE) ZLBHZZ oot 14
O = OO 15

LSS g R - OO 33
L R e 1PN 33
7.2 WK AT S I ZE R R ZH LT oot 33
7.3 JHARFR A SO H Ay 4 T I LU NP I T B BB B e 34
7.4 A P B B AT PR L KRG oot 35
AT LB R e 3 T E i LK TiE s 5. = OO 37
7.6 JHAR TR SO by A T I LU IR AT AL A B B BN e 37
7.7 JHARFE S SO by 4 0= I LU O INHE P I T 0 7= SCRRUE S B P A e 37
7.8 WHARFL A SO by 4 T I LU O/ INHER AT AL A BOE BT AN e 37
7.9 RIS SO A 5 HE 4 T B LU R INEE e BT A SR SRR e, 37
OO e e OO 37

SR X ag ke = D= = SO 38
N e A e S W N RE O & = = BN 2. /3 H OO 38
8.2 WIRFESE BN MMM RFFA A TFIHEIE G IITE DL oo, 38

%2 0



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO., LTD RIGRAE K 40ETF BAFE3E 4 2011 AF RS

) TFHEREEBAITEET ....cooeeeeeeeeeee ettt 38
LSOy = = OO 38
10.1 FEGAREIIFAT A TKETEL oottt 38
10.2 FEBE BN . BEFTE AN L T EESAEE T TR E R AFLZD) s 39
10.3 WA FEEE PN, FEEM ™ FEEFEE ST HIURIA oo, 39
10.4 FEGPERETIEIEITSZL oottt 39
10.5 AFEEHEATH IS T TS T e 39
10.6 FHN . FBEN LIS GUE BN U2 RE BB T T D v 39
10.7 FEEHLFHUEZR A FIAE D) BTG TEIFL cooeveveeeeeeeeeee et 39
OIS J = iy = X L TP 41
£ gV ol = PO 42
& OO 42
LL2 TR I <ottt ettt 42

I T 1 VTR 43



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

§ 2 HEFN
2.1 HEEXRBFN
SR KBCRUE K 40 A8 5 B FIHGFR BRI 8 08 G A 4
FE & TRiRR KBIRUE K 40ETF B4
4 ARG 090012
A oy A 090012
Y (Y BALIIRITF IR
e AR 2010 4F 12 H 21 H
A== UN KRG AT B )
FEFEN ANV ARAT I BR A )
A5 WIARFE S AR B A 2, 275, 840, 778. 90 {4
B FAr L A5

2.1.1 BirEEREAENR

F e AR IRUE A 40 A2 50 BT I3 T BOIF R 0t 4
4 B 159906

L A (Y 5 BT I (ETF)

e AR 2010 4F 12 H 21 H

FEE O E T UE SR 5 P RYIEZFAL 2 P

T E 2011 4F 2 F 23 H

FEGE AN KR I AT PR A ]

EEEN o (5 ANV ARAT A A PR

2.2 e RiitH

Bt Hbx

BT VRV I 40 32 5 R0 T IR HE B 5 0
b, BRI, SR BB G R
/M

Pt

AT G IFAIE S 40ETF A 04 F 1 SEEBEAR Y, T8
R [ 7RI I AR B BRI K 40ETF o A%<
HAZ HURIERKC 40ETF FAE. TG TR —4
s R B8 T H bR ETF, SRIGE S 4l 8 _E
WA CER s 7E HAR ETF ZE &0 i ss S i
SRR (oL T, thn] LU 2037 9632 H ks ETR
(R < 1 A

Nsq=dze i

RIS 40 MASTEEL X 95%+ 4 TIH e R 2 (Bt
J5) X 5%

IR W 2 A

ANHE R ISR A, TR S T ot e TR £ A
& PRSI AR IR BRI,
SOH IR TR EL B SRR L bR R B

%4 0




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

| PR R 2 5 S AR RS A

2.2.1 BREL=HEH

#oE H s

S INEAAR IR AL B SR 5 bR HE BOR UK 858 P13

BT SR

AT EECRBUE L, B e AR50
JR i P 2 B S B B TR AL IR AR PR 2K
JSA B S FA ) AR B AT A N RS o 4 YT A
0 B A R RER A B A A C B . B 7 405547
s BRT i ) P RITE 1] 85 X AR i 5 BR BB ) 1 4
(IR Rl e RN, B SRR R 1 D 7 B 5)
PEA R, AR 5t DR 5 BOCAT RO HIRER ERAR )
FRHON, FEEE PN DO BB AL A B T I AR
TEANRE, T A B A B MR A R 15 K

b & L i

TAUE R 40 M 4R %K

IR A 2 5

AT G R B SR e, OO XU 55 T 2 vy TR 5 2
& PRSI .. AR R BRI,
FEERM e R RNEREAR TR I, R Sks
KI5 LA A B i BOTTA QR PR B S 1 37 A ABL ) U

aFF AL

2.3 ZEBFEANNESTEEA

i H A ELUN EEEEN
4R K BEHRE 4 AT B ) o [ RN ARAT A A7 R A
4 ] 275 9k
G EPEE v N | BRR S 0755-83183388 010-66060069
EERE % dupeng@dcfund. com. cn lifangfei@abchina. com
5P R4S Hal 4008885558 95599
FEEL 0755-83199588 010-63201816
A TRYINTI A FH R B K BRI AR IR 8 [ ) P KA 69
7088 ‘T MWITNE 32 )2 | 5
Jrs Mk TRYITH A FH X R R KT JE TP 2T KA 28
7088 ‘SHARI AT KIE 32 2 | S HURTE B L AR EE FY
HIS TS i ) 518040 100031
EREN KA A AR 8
2.4 5 RHES K

AN Bl R A R AR AR A

GUEZFIAR) . CEEREIFRD) . (P ERESR )

B A AR LR SO BN IR M

http://www. dcfund. com. cn

L AR LR T A B A

R INTAE X VA RS Il 7088 ‘SR RIARAT KJE 32
7 R 4 BEAT PR )

#5050




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

AESTTT PUSIX A T KA 28 5 PR B oty
R E B EE ARV ARAT IR0 AT PR 28 W) FE8 Ml 557

2.5 AR R

= ES

Ik

TEMECHU | Rk BT PR ]

YR T AR X VR R 7088 SR R AT KE 32 )2

§ 3 EEMFIRIPNESIFERI

3.1 FELSTHBEMIL LI

SAEAL: NRMoT

3. 1.1 HREHEAIERR

MER(20114E1 H1 HE 201146 H30H )

A S 2 -23, 899, 608. 40
ASHANE -185, 849, 787. 91
TS 35 5 4y S5 A 91 R 3 -0. 0697
EN IS SR E RTINS ~7. 20%
PR S R TRE L[R2 -8. 17%

3. 1. 2 JRBIEAIEIR

WEHAR( 201146 H30H )

111 NI 5 TR I -176, 498, 522. 48
WK w2 P I 4 AR -0. 0776
IR 0 =1 2,099, 342, 256. 42
AR v 0.922
3.1.3 BiFIRER WERIA (201146 H30H )

e R AHEG KR ~7.80%

T LA E s B R A IR RN - #eBtliat . AN OR35S 2 seiir a2 shiieat) kR
FHC B 5 A AR, AR 2 A ) S i in B A3 23 et (i AR s i
2. IR W LS B, SR JIAR B 7 A0 v R 23 ORI 5 R IO R Hh S B 20 1) BRI KK

CHBIRAEL AR RO,

3. PR e b SRR AN IS RAT NN AL 5 3 G B I3, vF A 2 AR Sl ad K -F 248 T

4. AFESETRAERH 2010 4E 12 F 21 H, FEeE A H ARG IR, AIESIE/ER R

3.2.1 E&MHHENEKELILE RS LB st 2R L8

BiAI T
4
3.2 G AR
ey | DB | R
T KR | R

BRI | VR | -
el ke | wehee |09 | @@

§ 6 0t




ANEBEEZSIEHRA0 .

.\.’ 0 DACHENG FUND MANAGEMENT cﬁuo KAIFAE K 40ETF Bede 4 2011 R4 R4S

oA H 2. 79% 1. 13% 3. 03% 1.16% | —0.24% | -0.03%

oE=AH -5. 05% 1. 00% -5. 60% 1.06% | 0.55% | —0.06%

2N H -8. 17% 0. 86% ~10. 24% 1.21% | 2.07% | -0.35%
oS

Z;E%E‘ ~7.80% 0. 84% ~10. 93% 1.22% | 3.13% | —0.38%
% 4

3.2.2 HESARAERLURESHIE T AENKERZ) KIS RIS LR ERE
W28 AR ) L

5%

0%

—5%

-10% \/\V/\l

—-15%

—20%

10-12-21 11-2-6 11-3-25 11-5-11 11-6-27
| — T e K AOE TR IR —— MV LSt |
e 1 AESATT 2010 4712 21 HARG RS HAE S A AR,

2y HIEGHFME, REGALES AR 6 MHNRECH. SERENIR, R

PO HCE L CAT S A A R I RLUE .

§4 BEEARE

4.1 BEEHANRESLEFI
4.1.1 Z&BEALRHLEHEESNE R

R 4B AT B 24 ) 28 [ M 2 ik M < 7 (1999110 5 3Ctkife, - 1999 4F 4 J] 12 HIE
AL, S EE RS S O e i T FIE S I A W2 —, A 2 T NIRRT,
MR HAT 2 R B UK AR, 43500 TR A IR TR A 7] (48%) « DG RIESF R 6 A7
P23 ] (25%) « o AR B PR PR W) (25%) « ) ARIESRH IR A IR A | (2%) « #kE 2011 4% 6
H30 H, ABESE NI 3 N PRI B G SUZHIESR B L SRR B s
KB I S IIE S e 3 4, 1 U ETF K& 1 ETF BREE S SRIEK 40ETF KK BGRTIE R K
A0ETF AL S, 1 HEUHIALEE S Rt B AR AUESR B 4, 1 QDI a4 Kdihs
¥ 500 SERCFEFREES: K 17 RIFBGRUEA RO S KN IR IE S B 4 . Rt 3 15 %

70




g
.\.l 0 Z,ﬁﬁf&ﬁ%ﬁﬁﬁ?@ﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

e, RNEEERBUETF B AL KSR I I (TR & R TR B A KRBT T i T 35
Fedry RBE)R 300 FRAGIETFBevE L. U 45 B 2020 A= i A WIESFBEBE R G o K AR K
RBEERAE SR BER R R BDHT B & BIE SR B0 R (LOF) R Res FH A IR SR B UE I35 %
B KRR B BRI BB . KM [P B ER A TR R B . KA L8 3l e
SRR BRI, KT IR LA R RO SR B A KA DS I R B Bk K
JIG PR AR 5 TR IE I3 33 0 e i AR P 7 18 I B S R 8B 2

4.1.2 B¢ZH (RESLENDH) REGZXHEBEMN

FEAFEGREGZHWIR | IEFA
4| s i
R | BRI | kA RR

A o 1999 4K a5 B
ARAF, PHERFTOL SRS S BTl
R R 384 (TR BRI S e e 4 3
L2 FE (2004 4F 12 H 15 HE 2006
1 H 20 HD KBS KA #

AFEL

(B 2010 £ 12 H B I MEPE KRRA K
ez - 17 4F

i 21 H RSN, 2008 4501 H 12
biEE

FA AT R B B KA S B B k4
FE2P, 2010 4F 12 A 21 HiZFK
PUTHRIE K 40 285 BT Fr 4L
SRR I ORGSR
AR TEAE . S P,
VE: 1. AZEREH. SRR AL S B e 2 H .

2+ AEFE AV AEBR T SRR HEIE AT B2y CGIEF MO B3 A% B E 90 (RAE SR -
4.2 FEANNRE PN AT SIS /EER T E1E IR U

RN, AFEEEHA RIS GEHRE) GEHFREFEEIR) . CROBRIE K 40 285
RTFIBGRAREOIE S 4 0 S e G AR B R R SGA A, (S FIS
KIBRAE A 40 A8 55 RTF TR HBOE SR 0 B I BRI E VG T L $et Lol et 4l iE
FFAEGAT N A5 BB SR B A JIEANERL AT A R RIS & R SR E , RS BA R A
BB E AT, WATIE G 7 BEAT A S AR T AT L R EAT AT LR 158 A

§ 8 It



g
.\.l 0 Z,ﬁ',?f,,%ﬁ%}%ﬁﬁ?gﬁ! RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

i ORIHEAT S, MRS G S ARG AR DURE T, U THS BB ARNRE,
AR — IR AT IS AE ] B R)S DT A Js A PR ds R 0 7™, AE RSB RE s 1A A%
ik A LN AN IE N N PP B SR/ TR EDAN® & S - NI
4.3 BEANMRERA LR S HEORI T
4.3.1 XA PR GHERPATIER

NFTERHAT (AT GHEIEY R G5 W SIS HIEDY, AP F &R als,
TR BRI AN [R5 08 A BB A R 0 L 7 BB RN UBEER S Bi27) HOMLRS 8 LA RN [RN IR TR) 2 Y- (TR
AL 5 HAL 10 HAD A1) S A8 5 M58 S i I F R R I 5 2 5 «
4.3.2 ZERAEEHABBE XGRS R A G H RS

RSB, HATASE R B N AR 5 AT S8 A AL A 4
4.3.3 RELHIT TN

AARAE N AT B AAFAE T e F BN AAZ 5 MR G 5k 1) 5 W A AT 4
4.4 BN E 2 S B RIS SR I B B
4. 4.1 REBNESBRE KR RIS IE

2011 AF EAPAE, TR S NI T, 2R BOR S A . 7E— RA R 1
HF, WARARE T e RS, IR RS . R, D AN AT E SRR, T
PASAIE | S UEN)/| S k2 s NS VR VR 0126 a0 A N 0 2y 3 U S R IRIRAS: U <8
SEPR VT Z AT DL AP KO EE, AliAb 28 B ) 55 HARKE

ERREERE, A B TRORHINED, ok BRI, IR BRI IR, A A R
AR A T 3 B . AEME DA RERED T, B BB B 25 e A R4, 1M
A& )G TP A m LA MRS AR A, 7E 2R A I R b 0
WA K. EPE A i AEAE) R 300 FEECTER 2. 69%, 1R /NIRRT BINEAR FiEH R R T
14. 83%F1 25. 64 Z %o FEATMLITI, ZRML BBk Doty dAA AR ORI s BRI R LS
ML Ieas s (AR BR2GSA i s MR BB B T IR R N 32 B4R . ABE AR )45
HORUER A 40 A F 4 Rk 10. 81%.

AFEGT 2010 4F 12 H 21 HE AR, FELUCH HAME R XS B2 6, L E G vhR)
FNEA e, FEAE H AR ETF TP BRI f5, T — 2 vii b Wiy 1) 77 A E 88 I H AR ETF 48
FG R EII G 2011 £ 3 H 14 H, FESITBCRIEER. 6 H 21 H, AREGEAHIZR,

LG BBE T HAR ETF G380 587 AMIR TR 858 1 H K 90%, FF &3 a R Z5E.

§09 W



g
.\.l 0 Z,ﬁﬁf&ﬁ%ﬁ%ﬁﬁﬁeﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

4. 4.2 WEFNESK SR

WAL AR A, AL I AIHE A0 0. 922 TG, AR A AL S i B0 L8 K -8, 17 %,
3238 LB I 2 26 010, 24%, W 2 Tl S L AR Sy e L
4.5 EEANMEMET . EFTHIATVESK R ERE

JEEETR PR, FRATH A BT R h PR SR 0K

HAEM I EGE, AT 6 AN CPT CLRIH T 6. 4%, vk 7 A6 CP1 thRs
82 /b, (HEEE B K RV R ECRME SN MBS KB, CPT [l L HEHOM N & 5 R, H4h
RIBATARZ G 9 PRI, LRSS i Ui A% 3 S A VRSB I ) sz, SRR 2k
EJR, BRICEXBRSEMAT IR, PPT UG OB, B MIE LBk, %%
AR AT B N AR R s g, AT 2RAE CPT A M 6-7 A3 s T aa 2218 1%,
S AR B (K KT R RRE B oK

VR BOR PRI . B R AR ) A B R O GER, 97 1E AR B
FIVRE 2o B K IR BRI DR A0 BB, FRATHU T 4R A% B R AR S T RO B4R BOR I 2 L
FAPAEHEAR R, AT R K R A AR B e R RO, T A B I U AN A 1T
SRR I A0 BEAR o — PR DERORI 2R, 0 LR 4 SURIRAT 5427, ) Al B B8 44 SR
B M i (1 S B R R A nT e CT- L3 . A, A S iBURF S B2 i in e G e B o Tt
BB H BRSO TAE R A AR, AT T 40 G5 A P O 536 A28 110 00 B SR 45300
o

HZRAE IR, IR, —HOLSTR KRR R 10 2 7 SR AR
..

BATH, KA =T IR WUZEETT AT T REVE LUK, TIFE b A5 1)
IR, AT =2 N IR RN SRR, B, BATH R 4R T R Sk W &
o ATMEARIRTTTH, T2 25 T G5 K6 1 O 5 A WA BOBURE IR TR WU 2 S . st U A )
(o B NS KA SR TN ) £ S ORNSS AT AE R 4R S T SR A s, T A (™
Tl 06 P STt 7 th AT BT IO AS S PERL 4

AL, AR MR RS W2, DREF H AR ETF 8 TR G 9™ B 90%,
TEICHBEIE SR H AR ETF POESFEA 50, 385 SR B MR RR IR SO e bR . 25 i T e
[ 25 i DR 5 B A AL A, BRAT D B I — T g P SR ) Jy K, SR SRR H A ETF 4.

10 '



g
.\.l 0 Z,ﬁﬁf&ﬁ%ﬁﬁﬁ?@ﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

4.6 EHEANRE N E S EREFFH I3

AFEG T BNIR I AN R 55 1A /N A AR B oy, N AR B s 2T fil
(HBCRA R P IO HE . BT LU RATIS DURO B o AR S o BRI BE AR [ e WALt 7
Sl TR BLSiaE . SR RABBE T E N AL A A E R B2 A OGO
PRGN LN EALRE AR TAR L, (a2 ey 8 44 i rh O dh g 2 B R Al B 4 L

e Eiaigt NIV LG na s NI IR e IR L a A s WP QAR EPS S UL U NI PSR BB S
EFFAT BT SRR B AT AT R A S RS B A oy H R G D Bk B T R A B J5
FATHUR LT SRS A (RO T A, AT 2 Al 1 75 A0 R0 B o 4 e 1 38 %
Fofts 48t A 20 A S BTASEART T ZEHEA T (e I 5 B TR S O 35058 i R EAT 24 SR (D O 5 v
SESAG A BORAMRE P BEAT VRAN, DAGRIELR 8@ T JE G188 AR 0151 H W e 8 ™ I A (B
5, PATHEEAEECE, JF TS EA T A E I AR A H AR A B AR
P —8k, MBI 2R S o AR R TP A SR, O S Do (b e U B R I £ B i A

ANHE B 1) FR A AR RE 7 et G da 8 AL A E AR S A AT, IR SFRE AT Al (45 R Aoxt—
Ho BSAEBERINBOE B ECR IR AT, BEG20 B Mot 2 A A E N LS B, Xt
AIEEFFEUETF A S GO0 A5 BB E DU R NAT (PN AU, A2 R SR OIMES S
B ZHMEBEGTE . X F RS ERR P RS, A SE B KN R s s A ERE 7,
A2 A TR BOE R MG (R 5 S S0 AT e ik s S AT

AFEEE NS HAVERIES 5 Z AR BN 3 e, bR IR R 5 AN
SEMT R SS MR B4

4.7 BENITHR S HA A 2 HIE 7 Ao 1E Ol A A

AFEGE BN ML AR G R 45 (R (KU EAT IR R 0 L o AN 39T P AR oA 2 73 P
FI,

pi

§5 LEANRE

5.1 MEWNFESILE N FE B H

TEFEAT RBIRTE R 40 22 5 R TFIBGRIR BOIE SR B S S DI S I R R, B E4E N —
T ARV ARAT IR AR AT R A W) PR RSy CUEZR BT RE i) S ORI HE R g L& R GRIE
B 40 A8 55 BT TR FR BOIE S 58 e B IR RE SR B D) CRBURTERC 40 A8 5 T I i
BOIEZFR B L GRS B E U0 IIZ05E, RRSGRIE K 40 28 5 B TR SRBOIE SR B0 54
P SR N — R LS B PR A W 2011 4F 1 1 HE 2011 4E 6 H 30 HIE&RI#%IZ

911



g
.\.l 0 Z,ﬁﬁfnﬁﬁ%ﬁﬁﬁ%ﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

T8, BT TS MO TR SN S BT E, W IUBAT THE AN LSS, AT NS
PSRBT AM R KIAT .
5.2 HEAXREN AR ZESE RSN TE SETTHE. FIHE S ESE 5LUH 3
FEE NN, KRR AT B A R AR R SOARIE K 40 28 5 BRI R BOIE SR 50 08 e 4 I
R MBBtalE ST ANV JE A I R i TH AR e SR HIDT 55 L,
AR F T AR AR AT s ARSI, RIS T GIEZRBEBHEE) ARk
AR, A5 F BT TR IS AE A F M G 15 TR IR E AT
5.3 EAMLERMETUFFEREFENFRNEEL. HERHNTEERRN
AFCENN, K dEEE BA A R M BERF 515G QTR B &5 Bk 2L
1) KA ISEARE R RE , ey BN B G 1 R4 25 1) K JBaAAIE K 40 A2 5 RUTFTSGR KL
UEFF B IR AL G AR AR TP M S5 AR 1P (RN, M et ol WS ibaith . #
P AR G RS R, e, R FEIE SR ARG IIAT .

§ 6 FEREMFIHRE(REHTT)

6.1 B ffiiR

bR KBRIERK 40 A2 5 BRI G TR BOE FR B vt Sk e e it 4
s H: 20114F6 H 30 H

i AR
% TSy KRR HEER
20114£6 H30 H 20104E 12 H 31 H

<
BT 6.4.7.1 123, 255, 431. 15 2, 266, 085, 649. 50
SRR - -
A7 PRATE 4 2,463, 016. 03 250, 000. 00
A Ty Pk G il gt e 6.4.7.2 1,975, 749, 162. 25 978, 206, 909. 77
Horpe JBEHETE 66, 514, 162. 25 978, 206, 909. 77
HEA B 1, 909, 235, 000. 00 -
foigr 4% ot - -
B SRR - -
R A G 7= 6.4.7.3 - -
FNIRAE G Rl 6.4.7.4 - -
ISR Z5 5K - -
IR 6.4.7.5 23, 260. 76 581, 260. 67
INAdie] - -
JVEISE H I 375, 647. 39 -

%12 W



W L,OARESREIRARAD

KA R K 40ETF BdE 4 2011 4FFAF B AR 5
18 JE T A B - -
Hopt g 6.4.7.6 - -
BT 2,101, 866, 517. 58 3, 245, 123, 819. 94

e b ARHIR REER
SRR A WS 20114£6 H 30 H 20104£ 12 A 31 A

B i
T fE K - -
R RS A £l - -
A 4l 47 45 6.4.7.3 - -
S H (A1) 4 i B 7 K - -
AR 2597 5K - 101, 684, 939. 04
INZRYSAEIE 1, 463, 208. 38 -
INZNR=SLIPNEi L 94, 339. 66 427, 869. 32
INANE =1 18, 867. 91 85, 573. 86
INZRRER & e - -
IATAE 5 6.4.7.7 260, 836. 59 784, 381. 63
P AT F B - -
P AR - -
P AR - -
oAt A7 Ao 687, 008. 62 250, 000. 00
146 90 T 4350 471 40 6.4.7.8 - -
it 2,524, 261. 16 103, 232, 763. 85
B s
SIS 6.4.7.9 2, 275, 840, 778. 90 3, 129, 970, 939. 79
AR5 FEA 6.4.7.10 -176, 498, 522. 48 11, 920, 116. 30
P B G v 2,099, 342, 256. 42 3, 141, 891, 056. 09
SRR I A & B A st 2,101, 866, 517. 58 3, 245, 123, 819. 94
e 1y R EUEH 2011 4E 6 H 30 H, JEGREAURE 0. 922 J6, FEGHBURAN 2, 275, 840, 778. 90
o

2. AIEEE A 0 2010 £ 12 H 21 H, 2010 FFREESEhr & IR 2010 47 12 1 21 HE
2010 4F 12 J3 31 Ho #\EMREH, ABEGEFREZRME—F, ARSI 554K AR LT
B[R0 b s

6.2 FlyER
SR KR UE K 40 22 5 BTF e BOuE Z B v A S e i 4
AHREW: 20114E1 1 H&E 2011426 JJ 30 H
Bpr: ANRmo

AHH

i H ipane=s 201141 A1 H&E
201146 H30 H
—. A -179, 899, 547. 62

13 |



W L,OARESREIRARAD

KA R K 40ETF BdE 4 2011 4FFAF B AR 5
L AR 3, 180, 664. 60
Horpre AFECOR RN 6.4.7.11 3, 180, 641. 11
(eI SE PN 23. 49
B SCFRRIE SR AR -
2 NIR B  flgt rIN -
LA RN -
2. BT as (BZRLL “=7 A -22, 247, 159. 69
b JREERTCE 6.4.7.12 6, 293, 252. 99
e St and V&l 6.4.7.13 -29, 734, 645. 00
i o o 6.4.7.14 21, 408. 51
P SCFRIER BER IR A -
frE T H I E 6.4.7.15 -
JBER W 2 6.4.7.16 1,172,823.81
3. A RMEAR B A (BRLL “=7 S IEE)D 6.4.7.17 -161, 950, 179. 51
4 (BURLL “=7 S IHA)D -
5. HARIIN (BRLL “=7 SIHA)) 6.4.7.18 1,117,126.98
W —. BtH 5, 950, 240. 29
1. AR 6.4.10.2.1 3, 653, 863. 29
2. FEN 6.4.10.2.2 730, 772. 67
3. RSP _
4. A5 6.4.7.19 1, 375, 068. 09
5. FEZH -
e S HH (R0 G il R 7 S H -
6. HoAth o H 6.4.7.20 190, 536. 24
=, FESB (GHREFU -7 SHI)) 185, 849, 787. 91
e Pk A -
9. BFNE (ETHREL “-” SIEH)D 185, 849, 787. 91

e ARESESFAEME A 2010 4512 H 21 H, 2010 4EEESEprdRk & IE 4 2010 4 12 A 21 H&E
2010 4F 12 H 31 H. #8EMEH, RS EFRERRM—FE, AW I 540K S AR E T
)70 [ 5% G B

6.3 FTIEENE (E&HE) THE

Sb AR KRR K 40 A2 5 BTG Fa BOIE F5 o Ik ek 4
AR, 2011451 A1 HE 201146 H 30 H

ppz: ARMIG
3
TiH 201141 A1 HZE 201146 A 30 H
S e o BAHE P &R &t
s W R
RPN 3,129,970, 939. 79 11,920, 116.30 | 3,141,891, 056. 09
S AWML E A
4 A AL AR 185, 849, 787. 91 185, 849, 787. 91

%14 W




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

bED)

ERVIN 1B S a1 D

A ) a v E AR B A

R - SR -854, 130, 160. 89 -2, 568, 850.87 | —856, 699, 011. 76

41)

Hodr: 1. eI 37, 524, 156. 16 -538, 746. 84 36, 985, 409. 32
2. JE 4Rk -891, 654, 317. 05 -2, 030, 104. 03 | —893, 684, 421. 08

VU A G B R
NS BRI 103
M) D D)
“— BHE)

T WIRPTHT BB G (G

2, 275, 840, 778. 90
ERERIED

-176, 498, 522. 48 | 2,099, 342, 256. 42

e ARFEEATFAERH N 2010 412 H 21 H, 2010 4ERESLprifs Ry 2010 4512 A 21 HE
2010 4F 12 H 31 Ho s H, AERESSFAESORBE M, AR I SR KR LM
ST [RIIRT b o
TR PR R W 55 SR K A B 4
AR 6.1 2 6.4 WMESIREH FHIH T NEE:
A KR PIERE S

AN T TN FEE TN ERI IR SKITTON
6.
6.4.1 ZE&EXREMN

RBERTE A 40 28 5 BT IR SR BRSPS G AL 4 (LU R AR “ ARG ) & rp [HE SR
B D2y (U AR “Hp EIEI &7 ) IEI VAT [2010]1478 5 CORFRIEFIE ALK 40 225
TAFFIBCRIR B I3 B He & S U IR S SR R ) bl B K S A PR AR (o
N BCHL R RIS 409 ) R CORAIE K 40 28 5 R T R FE SO 5 45 8 S I 3t 4 3
BAFDY AOTATFEE . ARG N RAMIFINALES, FEWIIRAE, HXBOLSEREA IR
PR IS 3, 129, 394, 337. 33 I, MLER MBI TR 23 VU 45 A7 JRL 24 W] 38 4 K T R 5
F(2010) 55 388 “SH G T LAKAE . L EIER S &%, CRBIRIERK 40 28 5 81 i s
HOF S BRI 54 A ) T 2010 4F 12 H 21 HIERAR, 544 A% H 4040
A 3,129, 970, 939. 79 kAT B SHET 576, 602. 46 AT, AL
L B K S AT IR A W], FRGHTE AN AR RAT IR A7 B A W)

RFEG R GRUE A 40 28 5 BT IR FEBOIE S B vt 54 (LURTRIAR “ HAx ETF” ) IIeHaE 4
H b5 ETF &K F 56 42 52 VA SEBRNARIE K 40 Mk FR 808 B IR ER I TR Bk &, A SR 1L

T PEZE T Hbs ETF SEEUGHE 45 LR AR I AE 1) B 3 R
15 W

el

SN
=
i
=
%4




g
.\.l 0 Zﬁﬁg@%ﬁ%zzﬁgg&‘ﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

AR (AR N R IR S5 45 5 Fe e A CRBBIARIE R 40 A8 5 R TR Fa B - 59t 5
SREIE I GG T WA RE, AIESMETHEHE D HAR ETF. SRUERCK 40 Fi5 By R %
A I BT fides [BIE L AGIE Kb EHIE I 25 R VPRE G 40t i H AR il T R . ARS8 T
HAx ETF B ECAIAME T- B4 08 7= 1B 90%, k4 T B I3 4 sl 20 30 11 e — 4 DA I BUR i 05
(KT EBAMIG T 3 G 8 74 (LD 5% o A Gl 58 B M Dby AT K 40 406 55 X 95% + AR AT 1Y)
R (BiE) X5%.

6. 4. 2 SVHIRFHI G HIZER

A 5540 3 22 4 o [ I B0 2006 4 2 A ) (AMb 2 v AEI—JEACHED ) 1 38 T AL A4
SUEHEN] S S A i S R R AR LA A G E (ZepR “ Al ) o RS
bl GEFRRES ST FR 51 P EUER S HE 1) OSFt— D ReiE R # vt &
SANEN S R T E WD) O TS B I GAT AV THAEND Al ABD Y 55 B B TH i 5%
HIUPPEEND  CQUF S BEREESAT BB EINE) . CIEZRP 3 G BB i 0 75 55 5 sCHEI Y 28
2 5 CEEMRERNAESHAD . QEFFBRBEESE BRI 28 3 5 (v RaEMh: g
i S i ) A QUEFF P8 B A7 Bk XBRL BEARZE 3 5 AR AR MR AF LA 15 > S HAth 1 ik i
ST PR SR i o

AN S50 CAASTE G R B 2078 LR .

6. 4. 3 BEfFAMY S vHAEN) K HoAl A SCHLE IS B

ARBEGIST IR S A vHAE N 2K, FLSE . oMb ek T ARG T 2011 4F 6 ] 30 [
AR 25K S 2011 4F L2245 B B 2278 OR MIHE AR B 1 Dt o
6. 4. 4 EESVBORMS T
6.4.4. 1 &IHEE

ARFEGRVHERA A1 A 1T Hilgs 12 ] 31 Hik.

6. 4. 4.2 JEIKAALT

AREEE R ICIRALL T NRT .

6. 4. 4.3 SRFMEBA B DR

(1) <BRi s 7 (1) 73 2K

SR TAIAIAR 73288 . LA St E v R HILAR S A S I i i R e . G
T, AP R SRR R RIAR . BRE I 2 R R T AR 0t Rl R A R

16 T



g
.\.l 0 Z,ﬁﬁf&ﬁ%ﬁﬁﬁ?@ﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

AFFHRES o ATEEBUICERETE™ 73S0 ] I B Sl B0 L A7 B 25t .

ATEGFFAT BB . RGBT BB 0 I A2 Se (vt i HLALARSh T AN it
MRl ot . DA sepr vt & HIL A e AR S T A Bt R b B8 AR B8 S ek b LA 5 1 4
RLTE = H7R

ANHE B FEAT IR A B 8 7 0 0 G IR,  AFRARATA AR RN IR el 58 ™ AN 4% 28 WA
WA o N IGRIUE SR AR R T H B IR [BDBC g 0] 5 e mT i AR AR AT A i ot 7

(2) Rt T 728

SR AT T HIATIA 2200 DL set (vt HILARS VR N 30 i (10 gl 97 b LAt 4
LT AREG H AT o el 000073 I8 DL Se i v H IR A 2 i as i il da fit. A
B S R AT I LA B R RO B SR AT S
6.4.4. 4 SRIFNEMABMAVIGETIN. R EMZIEFHIA

SR B R T T AL G O SR T RS RO, RS HAZ A Se EAE B S
KA A e vh HIRS T AN  a8 A Sl st ™, IS I A AR ROAROGAE 5 B T T E N
M aL s ST AP O AE R R R B < B R B e B H B kB R H 2 H
LB FRRIRL, N2 R Ay SO o WIMAC R IBUMT G A < R 7 A5 AR AR 5G A2 B 3l T E AT AR A <8
Wl

P2y setivfervti HLCAR S vF N 2 40 28 (19 e B 42 S 8 SR EEA T IR vt i, NGEmin
Tt R R e AL, DR A BEA T IR 20

ISR T <5 il B 7 I <At e 1) 4 [RDABSUR © 25 1 b i <l 0 7 B A J LT B 8 XU R
P AL IR, Al BB R TR o 28R A A I Rl B R AL AS SN BT $03 128 5 H 465
6.4.4.5 SRF M SR 7 FRIMAERN

AFEEFATII BT . BB M BTF BT WA RE 28 S (BT BEAT A AE:

(1) ARG R T 3 1) < R 2 FAN B H T 358 S A il e 28 S (i, b B e B s Al (i
H MR BB E 2 SO AN H A 5, BIRIE A 5 H R 5 AR S B TR HAESR
AWV AR R SRR A% (R BRI, $8ITAs oy H T A Gy ks oo o> se i, b3k
BRI AL Ty H KA BB E > Se i (e

(2) FEAENRER T I I <l R, i A A o HLsdln s o H R e BF M BE R A4: T R, 2
5 RAUBLBE T T T A R AAL S R 3R, I IR AE 5 T i A 5 2 S

(3) Ml TR, RN W5 5 58 B A R A% DA 15 58 B s oy ks S ik

%17



g
.\.l 0 Z,ﬁﬁf&ﬁ%ﬁﬁﬁ?@ﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

A A EEVERAE AR E 2 A B AEEAREHE S % AN O B AT 5 (1% 07 Sl kAT IR Tl
Gy Sy AR . SIS R R) ) EC A i T L 2 B SR R T AT LIS R
ENRERAE . RS EECRNT, R R R BT T ZH, A S AR SR e G 2
.
6. 4. 4.6 SR =GR R IR

AR FEBAFA BB R ARSI SR A O SRl 5s - A BB 0. AL B ARVE AT BT Lot
5 HLAS 5 W7 HE S A ARG S, el 7 5 il 0 (5 HAIRARY I F v U P S R TP B
6.4.4.7 LtES

SRR 4B A 0 I AT H < A BT B A P S B A 1 B A0 e PR B 2 S 20 J R R . H T HR
O T 1 5| ) SISO 42 50 43 0 T i A F A I % 5 e L A LA ek P RSz ] 5
35 e B T 3 P N o 0 SO B B IR HH 4 ) ST i o
6.4. 4.8 M FHES

0 2 T G P S BPHE S AR SEBE e T SEBL T S F B FR M B BE 0 5 3 2
DN S 2 g T o 35 R 4 R R 70 B S A0 28 oy FE B L) T SR il R S HE <
FEAE FR W B 5 G (I, DU DB 300 5 P4 B AR SR 2 oy 6 v P 51
S, BAES TS T LA IR H B I FIHA HIF, 36T WK B AR A/ (2
T8 .
6.4.4.9 WA/ @K) KFIARITHE

JBE S B AT A AT 301 1R) LA R I 8 B AR ok e vl 2 ) ARHIARER ) AN A ISR I 1R 3 A A
S BEARS . SEGrREE R AT S I A PR B S0 TR S A B . BB AE R
SO ) 12 ECA ) 4 5% TR 38 SR M R T BRAE & PR 0 T 27 AT A ARSI AN AT S8 5
(TR R R RN

PAZ Se e vt HLCAR S oF 24 40 25 ) <B Rl 55 7 L2 35 A 01T A 2 Se (AR Shafi A o 4 Se i
AR TALE, LA RO SHIARIA S 1 2B A BRI, P ads o
S EAS B 25 A 2 SR R B

I UK I R AT SIS A B R RSN 3 SE B A ZRidvk B, SERR A Zik B HLZE 2 R 1/ )
Hi ST
6.4.4.10 FHKBHANTTE

18 W



g
.\.l 0 Z,ﬁﬁf&ﬁ%ﬁ%ﬁﬁﬁeﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

AT G P FE AR AT 21 7 2 PR 5 301 V) 35 4 25 1) 240 2 O 2SR R0 15 EL A A o

At 4 Rl 1A A ST A DA BRI LS H e SRR R BRI 6, SRR ik 5 B ks AN
(19t ] 42 B 2RV 5
6. 4. 4. 11 FE& KRS EBUR

RIS A R R ARG TR PR BT SR Y, S
SRR BB A R B I 2T A B g S e AT TR RS A, A
HEA RN T ORI (ERF A S E LA IRTR T, AR AR 4
REIRZ N 4 K, BRI EC H AR T W s 70 e e vt F R0 5 S B n] 7 O A 10%; 47
SSRGS 3 AN, ATASEEATH AR A

ZE 8 15 AL IO IE S 25 T 21 A AT 25 R 35 5
6.4.4.12 SyEHHRE

AHE G DA PR AR A ERBER . DA TR 5 SE Sy A 28 0, DA ) T
AR A 20 B AR 8 4 R K

ZOE AR AL N RN AL AUARAEIO AR 20 (1) I%ZLRED S RENS 75 ] 3 5y
NS R (2) ATESIIE S RS T VP AL A L R, A )
LBV AP HORSE: (3) AHESRENS AL I SR . 2 R SR AN 4 T RS
KT E . WA AN A ML BT, IF L 2 4 LE, WA IEh—
NG

ey HRTLA— N2 23 A
6. 4. 4. 13 HAREZEW S BORM ST

RSN T AL B R R

AR A 35 o 0 £ (S UL o FRIE M 4 SR VR AT A (B S 454, ASIE Gt AT 0
SR SO (LI SR 0405 07792 B R B e

P TR U U SR, AR b FEIE 25 A 7 (2008138 5 (ST VIR R B AR S
(D55 1O SR, ASKES T (o RIS £ 3 G i A 1A /N T 45 R S P 2 %
1) S AFRBOR AR VA TR SE M BE BB 7 1 RS IR S I R B SR A, 8 A5 BB SR T b A T
MV FAT MV FEECAR By LRSS e 17 37 PR 3 A A5 R TR 0] 345 R B S 8 e s . b iR e Bl s
VA ) SR B LA TR A T PR K A8 50 i £ T K7 TR A S A PO 5 8 Se M (02830, 45
JBE SR AT A5 RO 10 ) 45 35045 L A 452 B 28228 UL T K S %

19 1



"\ =
IO ERnREaRZT R R B 40ETF I 4 2011 4R AR L4

6. 4.5 SUFBERMSTHGTHRTE AR Z 4 IER Ui B
6.4.5. 1 STFBURRE KU

To
6.4.5.2 &t E K P

oo
6.4.5.3 ZHFEIERUH

oo
6.4.6 BLIR

MR B . KBS SR B 120021128 5 (O T I MGIEZR 508 2 G A7 BN In) & 1 3
K TBL2004]178 5 (S TARZRA I SBMOBCR B AN . TR [2005]1102 %5 (S TR LA
AN NP RBOR A WMBL[2005]107 5 O TIRELLRIA A NPT A BLEEE I 4h 78l
1) BLI2008]1 5 (6T AL FTAFBLE TR BBOR A e AR SRR 52 5531
FERIG 75 -

(1) DURAT R T XS e AR T ENBAEBGE R, AR AL

(2) B LB L IR I ZE AN N S A8 A AL T A3 8

(3) X FE G IAF AT B RAT 157 B AR ML AE 1) BB R A A ARSI 20%H)
ANNFHAFEL, B AMEBANE B . 0BG IR BE . 2Ll b 2 w1 ) <
IRAIBE  LERINET kA% 50% T AN NN MBI A3800, A RREIAT B E Bl 20%4 (ARSI N P43
B, B AEAME PS8 .

(4) B2 B A% 0. 1B RSN B ERAT ) BB, SR RER AR SR AE 5 ENER «
6.4.7 ERYWFIRKME KA

6.4.7.1 RITHEX
. NRMJT
5K VNGRS
e 2011 4£ 6 A 30 H
AR 123, 255, 431. 15
SE A -
Hori: AR 1-3 4~ H -
HA A7 7K _
&1t 123, 255, 431. 15

6.4.7.2 X G &P

20 W




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

oz ARG
AR
SgE| 2011 4F 6 H 30 [
A AP FIX(E] A R AR
i 2 72,913, 874. 23 66, 514, 162. 25 -6, 399, 711. 98
L | &P - - -
iz —

BT IR T 37 - - -
At - - -
PP SRR - - -
R4 2,051, 967, 785. 00 1, 909, 235, 000. 00 ~142, 732, 785. 00
FoAth - - -
it 2,124, 881, 659. 23 1,975, 749, 162. 25 -149, 132, 496. 98

T FEEBITH AL AT H bS ETF (0080, $2A5 5 H H s ETF (0 8- E e 2 SR .
AN TSR P B S AL 1 HROBE (8 5 A BIE S — i388 5y (K7 s2E AT H AR ETF 1 2552 o

6.4.7.3 fTAEERMBEF/ MR

AR

6.4.7.4 LNIREBERIE
6.4.7.4.1 ZFIENRESBHEF=HRRHI

AR

6.4.7. 4. 2 HIAREWTRE R 5 + EXAR B3

AR

6.4.7.5 NF R

fr: ARG

T H

AR

20114F 6 H 30 H

oS A7 AR

22,855.76

9 A E A R

LA A R

o A4 A A AR

WA

RN IR EHIE TR AR

o A HR ARG

LA

405. 00

fif

23, 260. 76

6.4.7.6 HAh¥Er=

A

21 W




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

6.4.7.7 NI 5 % H

wpr: N
AR
i
e 20114E 6 H 30 H
K o BT T 37 A A8 7 3% 260, 836. 59
AT RT3 N A AL 5 3 -
anh 260, 836. 59
6. 4. 7.8 HAhffR
Hpr: ARG
5 AR
> 2011 4F 6 H 30 H
A 25 7 AL S B G PRALE 42 500, 000. 00
INRRY A K 5,514. 49
T 2% 181, 494. 13
ann 687, 008. 62

6.4.7.9 LR FESE

SARAL: NIRRT

T H

AW
20114 1 A 1 1422011 4% 6 J 30 [

S

K i <

R

3,129, 970, 939. 79

3,129,970, 939. 79

A3 H

37,524, 156. 16

37,524, 156. 16

AT [l (A5 231 81))

-891, 654, 317. 05

-891, 654, 317. 05

AR

2,275,840, 778. 90

2, 275, 840, 778. 90

TE: 1 WIS HARA

DB [ 5 e A R

2. A4 2010 4F 11 H 29 HA 2010 4F 12 H 17 HMIMA RS, LSEEH AT S
3,129,394, 337.33 JGo M CRBARIUERAC 40 A8 5 BT TR TR BOIE S £5 BF H G IR AL B AH S50
DY PR, ARG Ber S AT PO IA T % = A I FEBON 576, 602. 46 JCIEAIE S ML )S, T
54 576, 602. 46 PR H,  RINFESARBRAT ANIKF

3. M CRBURIERAK 40 22 5 BT FRBOIE S5 B S S R S A D) & CRMRIRUE AL
K 40 A5 RITFBCIREGIE SR B0 e S HE S HASE UL 1) AHDGHE , A4S T 2010 44 12
H 21 H GEEARAERH) % 2011 45 3 A 11 HIEMRE A m 8% A IFBOEEAE S kg 15
[V 45 Rl 45 2011 48 3 1 14 HRFFUR7pEE.

6.4.7.10 R4 EFINE

i AR
I

33 |




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

AERER -897, 566. 23 12, 817, 682. 53 11,920, 116. 30
A A1 -23, 899, 608. 40 -161, 950, 179. 51 | —185, 849, 787. 91
AL G BAL S
N o -8, 035, 527. 09 5, 466, 676. 22 -2, 568, 850. 87
FEE AR L
Hodr: L4 HIGER 225, 371. 01 -764, 117. 85 -538, 746. 84
B I g -8, 260, 898. 10 6, 230, 794. 07 -2, 030, 104. 03
AW 2o me A - - -
VNN -32, 832, 701. 72 -143, 665, 820. 76 | —176, 498, 522. 48
6.4. 7. 11 fF&F BHA
Az NIRRT
H
5K A
201141 H 1 HFE 201146 A 30 H
WA EOR) SN 3, 130, 863. 72
SE WA A BN -
A A7 R SN N
= S ARSI SN 26, 121. 36
HiAth 23, 656. 03
it 3, 180, 641. 11
6.4.7.12 BREHEEKI
6.4.7.12. 1 BERZWIEINH 4%
Bpr: NRMoo
H]
K A3
20114E1 H 1 HE 201146 A 30 H
Jie SRR R SR R EE AN -10, 893, 798. 37
J SRR S —— e m] N -
J SR FROE Z= N 17, 187, 051. 36
it 6, 293, 252. 99
6.4.7.12. 2 BREHRFR R —FIZBREEMERA
Bpr: NRMoo

i H

A
2011 4F 1 31 H% 2011 46 /30 H

I BRI

72, 366, 988. 63

Pl S HBCSR A SV

83, 260, 787. 00

KRB

-10, 893, 798. 37

6.4.7.12. 4 RERBRR —HBEMKRA

fr. AR
H]
g EN
201141 H1HZE20114E6 H 30 H
I 20 A5 2, 559, 435, 000. 00
Ph: P4 SOAT HI W R s 53, 487, 151. 40

23 |




ARBEEIRFRAS

DACHENG FUND MANAGEMENT CO. LTD

O

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

fil:  FH A IBESR A e

2,488, 760, 797. 24

HIZE N

17,187, 051. 36

6.4.7.13 EE&HEHKR

Hfr: ANRIMIT

i H

A
20114 1 A 1 H& 2011

6 H 30 H

S /B3 G AT BV

477,732, 570. 00

il /BRI S A e

507, 467, 215. 00

R eV ET]

—29, 734, 645. 00

6.4.7. 14 fFBHB KR

Bpr. NRMG
H
5 EN
201141 H1HZE201146 A 30 H
SR (RIS A7 2 oA ) BAS s i 91, 932. 00
Mk SEHTTE (BRI STt 20 AT B 70, 500. 00
Pl SRR LA 23. 49
i PPN A 21, 408. 51
6.4.7.15 fTET HEKE
Too
6.4.7.16 RIS
Bpr: NRMo
H
5 A
201141 H1H%E 201146 A 30 H
JRE SR8 P A B R 2 1,172,823.81
R B A R BRI 28 -
&t 1,172, 823.81
6.4.7. 17 2 febrEZRF =
Bpr: NRMoo
EN
I 7
NH 201141 H1H%E 201146 A 30 H
1. A8 5y M G il s e -161, 950, 179. 51
—— R EE -19, 217, 394. 51
i % -
Ty -142, 732, 785. 00
BRI -
2. HTAET A -
——BE R -
3. HiAth _
&t -161, 950, 179. 51

% 24 W




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

6.4.7.18 HAA
Hpr: ARt
5 N
20114F1 A1 HE 20114F 6 H 30 H
LSBT TN 1, 108, 326. 79
R RN 8, 800. 19
it 1,117, 126. 98

T 1 A IR P 9 AL AT ST IRL 0, B Bl LA 25% I AT 5877
2. AT IR 4 B e R < [ B R < F D e 22 2 PR 0 R B, LR B ] 2 B0 1) 25% U

AR S IRy

6.4.7.19 X5 HH

Hfr: AR
A A
20114E 1 1 H&E 20114E6 H 30 H
Ao T 578 5 9l 1, 375, 068. 09
AT I T 3528 5y ol -
il 1, 375, 068. 09
6.4.7.20 HAbZkH
s ARt
5iH g
20114F 1 1 H% 2011 4F 6 J 30 H
HF o H 32, 728. 42
15 B\ 2 148, 765. 71
oAt 900. 00
AT 5,142. 11
i f 44 2 3, 000. 00
it 190, 536. 24

6.4.8 BRAHEM. FH-NGRHEHEFRK A

6.4.8.1 AR
T

6.4.8.2 B=MREHFEM

T
6.4.9 XEBETRAR

6.4.9. 1 A& HIFF RIS R BRI BRI H R R KISKE T R ALK 1E O
AFE AR WIAAE R OC AR BHAR E R T 06 R K SRIBT R A AR AL



g
.\.l 0 Z,ﬁﬁfnﬁﬁ%ﬁﬁﬁ%ﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

6.4.9. 2 FREPEESRERBZS KI5 KT

KI5 4P HAFEEIKRAR
R EHATIR A7 (KRR ) SEGAE PN VENPEICHLRY . SR ENLY
T E AR I A PR A\ P EARNARAT” ) | FRedtiE AL e HIHLY
HRIGIEBRBARTUEA T BE T BN B 2R
JERIEZF B AT PR A7) (“JeRIESR” ) R EHNRIBR . TSNP
HH R AT 5 58 A BEAT R A 7 BE T BN B 2R
JARIEZFIBA AT PR A w) ()R IESR ) LN &
BRAE R 40 A2 50 BT BGIRBUE R BB & AT S H b5 ETF

Ve Lo PENEIAT 2005 4 11 H 6 FIAE N AREAI0H L 45 V8 1T 97584 56 AT BUL 53
2. NIRICIRAS Gy BIAE EH M 2550 A 4% — R Y AT A
6. 4. 10 AR5 5 K B BT LU IA] ) SR BR T A 5
6. 4. 10. 1 JEIERBRTA 5 B ITHATRRR &
6.4.10. 1.1 BER S
SURL: ARG

A
R 2011 1 1 H% 2011 6 30 H
T4 5 UREE GRS
A Y HH s 5
) FRAS S L 1)
JeKAESF 1, 108, 588, 368. 99 86. 99%
6.4.10. 1.2 4R 5
GBI
)
R 2011 1 1 H% 2011 6 30 H
S I4 K ¥ FEHI0F
S i 4
R A A L1
Y KAE 2 3,037, 167, 570. 00 100. 00%

Vs HE A S P o R U B P D ST NS ) RS 4T, R 4 F I DB ] 4451 3, 037, 167, 570. 00
TG, HEETNLZHSHE T,
6.4.10. 1.3 BUFA S
T
6.4.10. 1.4 NIAHSRECTHIH&
SAAT: NG

A3

N L 20114E1 H1H 201146 H30H
KA 27 o T R I P
4 S I & R e i el

26 I




g
.\.l 0 Z,ﬁ',?f,,%ﬁ%}%ﬁﬁ?gﬁ! RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

PN 900, 734. 06 86. 99% 260, 836. 59 100. 00%

e Lo Bl e o 5, DInER b EUEZR E0 45 50 IR v A 2w CIURIE S 2 fn 4
TG BTN o
2. I WIS AR IR 55 31 R A ) e L HTT A G S S AU ZR B BT ST SR AT 34 B IR

u
%5k,

6. 4. 10. 2 RECHIREN
6.4.10.2.1 &

Bfr: NG
5 A3
201141 A 1 H%E 2011466 30 H
231 2B R 4 I ST A AR B 9 3, 653, 863. 29
Hodrs SOAPRS NI e 4 2 2,115, 510. 69

VE: SRR PN R B B i BRI B — R B8 AN BRPT R AT H b3 ETF JE 5 42450
Sr IR GVE PE IR I A R 58, TUIEUER) 1) 0. % IOAE B R iR, % H St S8 A A, 1% H
S HAtSARY:

U AR = (i R 8™ 4 - A7 F DT RE AT AR ETF SR 8000 1 56 98 ™) X
0.5% / HEEREL.

6.4.10.2.2 ZEEIHEEH

ELP

Bfr. NG
5K A
201141 H 1 HE 2011466 30 H
R A G N AT AT B 730, 772. 67

VE: SORHEEAFTAS A B AR AT OGS B et — H IS P= i TR H AR ETF JE 444
A R G P G B G 8, IIECE) 1 0. 1% AR R4, B H 2irE8E 0 AR, #%H
SAY . HAE AR

HAEE = (WT— H 5% =3 E - 7T— H PTG B A5 ETF 38 Al o 544 75 X 0. 1%
/ CMAEREL
6. 4. 10. 3 S5RBEFHATHRATRIFENL TS KRS (& EIW) 255

T
6.4.10. 4 ZREEGTHEERIEEHITFENR
6.4.10.4.1 MEHANEESEEANCHBEERERBELEESHH

AL )
% 27



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

S QE|

ZSi
20114E 1 1 H&E 201146 /30 H

HAeAGFAEME C 20104F 12 H 21 H ) #4H
[ FE G4y %5

100, 002, 000. 02

JIIRAT (5 1

100, 002, 000. 02

SO 1] RO/ SRN 3

1 IR) X 3 A2 B 4 3

ks SYITEIIEIR] /S A4

JARFAT (3 1 8

100, 002, 000. 02

JIARFAT 3 1 8
o e S L

4. 39%

T FEE KRG G AE 2010 SEBENEATE SR BN AT ) Ze TR A ISR AR AT BR 22 7] 0B, X

W 2l 3 5 A BB A o

6.4.10. 4.2 MEMRRESEHENLIMIHARKE T BB AZEEKIF I

DrgisAr: 4y

AWK FAEREER
2011 6 30 2010 12 31
DSBS — %tﬁ E,% * iﬁ 2 "
AR | FFAREen®Ly o FrE 400
SWE | EenmEime | ARV G AR He g
FeKAES - - 59, 999, 000. 00 1. 92%
6.4.10.5 HREBITRE KBRITERRT L LWr=E KR BB
AL NRMIT
A
FETT 44K 201141 H1HE 201146 A 30 H
HAR %0 EREPISYPN
TR ER ML ARAT 123, 255, 431. 15 3, 130, 863. 72

VE: ARG MAATAE K LA AR b AR AT, AT RNE R L
6. 4.10.6 AEESEREHNSSRBTAHIESFRER

o
6.4.10. 7 HAMSRERA 7 HE I UL

TR IR, AIEFHA 2,105,000, 000. 00 £ HFr ETF JFE40%5, & H S teag)

92.95% (2010 - 12 A 31 H: ).
6. 4. 11 FRESEBENR
T

6.4.12 IR ( 20114E6 H 30 H ) aEEFHFHREZRIES

28 W




g
.\.l 0 Z,ﬁ',?f,,%ﬁ%}%ﬁﬁ?gﬁ! RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

6.4.12. 1 FEIAMH & /8 R IESH T HRFER HRE Rk
oo

6. 4. 12. 2 HAFRIFFH HE A5 P9 S5 U I 52 R R 2=
T

6. 4. 12. 3 BIRMRIFRIERIEAL 5 16 HEH 15755
6. 4.12. 3. 1 HRATEI T HFHZ5 EEIY

FARME IR, RIS LTS5 1E RS 5 e % .
6. 4.12. 3.2 G i HEIF1ERY
TAIREWIAR, AFA TR 5 Fiii 555 1 R AE 5 T Ve R 3 (65 .

6.4. 13 @i TERK &K EH
6.4.13. 1 RUSEHBURMHLRLEHN

AFEE BT A5 I HGIR RO S B S 4, U S i TR G4 B4
B . ARG B epEh R8RS, BRI I8, R MRS R R
OB BT S ML R RS, TAE SR B P A b MU . MRS R M A B . AR S i %
(4Tl TR BT R L I TR M . ARG H o 2B Bl I I ) L 2 4
Pl T LA ) DR AU A% P AR o R IR BT IRy o 35 o 1 5 2 B A M o XU
PR 28 H bR AR A HORE DAE USSR R VS L2 Y, A AR B RS RIS 2 2 TR A B A 1)
SPHTLASEER SR IRERAR IR, SRR O B R RIR R 2 B M R 2 FL AR

AR G (S A TR AT A T XSO, 5 BT 2R (B, S T LA b 2 s (R o A ML
B HIZE B4 A TIBERE R TR HIZE 01 40) « s (RS RE AL A0 el TREVE) 1T EL4%,
(V7 AR ) RS A B A 2R o AR < ) R A BN AE B i I e S A R o o R XL 42 i) 2%
Bi%y, KA RGEE MR HEAT IR, B XU P RIS AT 72 H 2 2 1T B a8 X 42
W2 oy, W E W B IR SR B KU B E R BUE, TR BOE SR R AT R 25 AN 55434
JEH, W SRR IBAT S I IINSE, I, A IR A B B TR B0 6 T KU
P AL URE AL 77 SR T PO PRI« SOREAS B BT . Sell TR B AT DA B A VP A S0
A

AR G ) 5 A BN T T L 1 DR 5 B 7 3 3 o 5 e 23 TR S e 2T ) 7 v 2
A 4500 SR 7 A PO T R S o A AT PO A0 3 R, T DR 357 2 ) 7 S 8 0 R R I 2 X

BEH R AL o T A S o BT AR B O, AR AR 450t Hbw, S5 G288 0 7 pris H 4l T
%29 11

\



g
.\.l 0 Z,ﬁﬁf&ﬁ%ﬁ%ﬁﬁﬁeﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

SRS 0 5 (10 RS B bR BT, L KRR AR A5, 0 R4 2 ) R 3 A S 8 35 R
TR AT ST 4%l XUBR HEAT I AT BRI, Bk AR P, K XURR P21 T 7 % ) L Y
6.4.13.2 15 R

5 FH RS S A 4 A5 ot 72 DRSSt T R JBAT A 5T, B L S TS5 2 AT A
HBEL) A5 PR A5 o e A B i i NS S B R JBAT A ST, s S Tt 2.
RATNHINEL . LS B RO, S BCEETE™ 500 R A AR ) KU

ARFE A ()5 G B B NAEAS 5 BT AS St T IR IRILHEAT T 740 FVPA o ASSE G PHRAT 173K
TETAEAIE S OFTEAT I ARNARAT, S IBATAE MR R AR T o AL 42 (AT 5 T
AT IR 5 Y49 AP I 25 8530 45 A PRSI 28 5 A8 B ook T 5 BIF 25 A O RIAR 037 5, i 249 IR
AEPEIR AN

AT I BN T A5 PR S A B AR, ST e 43 BT 5 FH 5 TAs SRe  E
AT NI FHARS: - HLB R 7 B #5098 A2 s FH AR o 3= 2011 4 6 H 30 H, AFES AR H]
Ffid (20104912 A 31 H: ).
6. 4.13. 3 FWEhHERE

VBN RS A 5 G T 5 it T LB A S R o AR IR MU — 7 ok T4
VBT N T I BRI IR R, % — 7 TR 1 T4 bl T Ak 1958 5 T 0 A3 %
Tt A 1 22 B DR A sl PR 43 5 A A i e v A i 3 IR B0 s R IR 0 LA BE AR i AR B

BT S A BRI 8 PRI S A XU, AN PR i A TR D X AR ) R G ] 5 00 34 4 7
IR IEIR S oK, ORFREE S B G op iw] IR Sk 5 ZAH UG AT o AT IR BE 48 1
NAEBER A R P Bt T BB IS, 2E R AR R 00 Il AR i b 307 2, 428 0 DS PR I R
Do A iy SR PR B P XU: - AT R DR B B e R A AR 2

BN B SRS B IR S XURR A R i A NS 3o 07 ) SRS B B 18 e A B
e 2K, RS R AR BT RESE M WA 73 A, QRIS FR AR BE AR R, SRR (A N A8
HLAE I 5600 bR 8 TR AR BILAE ) B2 (0 B8 Sl LU 151 LA e 030 5% BRSO B St LU s 2%, A
JEGe T FR EURR BTF 040 A0 5ok [ S 24 45 W ] 3 — T 39058 5 Szt TR S8 £ 255 S 9 b7l
PRI IR B 6. 4. 12 FP BRI 30 3 G W 5 SUBRT I 52 PR S R ph b (O 04, A i 7
B B RO I AR T

AT G TR 0 AT AT B ) A 020 BT HL O — A A DL R, TR I 4 4 40
HE (TS TR 2 B0 RV, DRI T A 400 4 AR BIL ) £ 24 B B i i o

30 I



g
.\.l 0 Z,ﬁﬁfnﬁﬁ%ﬁﬁﬁ%ﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

6. 4.13. 4 THHRK

T3 DA P 4 T 5 ol TR0 2 SO 8 BRI 4 A M T ek 17 370 45 S 4 [ 6 1 20
IR AE ST XU, AR 8 UG« AR XU A A (s RS
6.4.13.4.1 FIZERK

I3 DA T i T L AR 0 0 (B B 4 0552 T35 R AR AR B T AR S IR o R Ak
45t M =8 1) R R ER 7 e S A TR 5 /A /1 (=R o N SR i A1 o Nt L I B B ]
AT JEL 010 45 SROAR 0 117370 R T 52 9 I T AR SR B 4 97 54 W P XU o

AIE G FEA R R U B 77 R BN BT AR S AT SR A B ARIE &5, ARGt
PRI RSN TS, DRI 3 4 (BN B 878 T S I B A R e AR RS by i R A
oo A3 G ) B G 7 TN 52 0T A 4 T I 0 R 4 R Bl 1 HEAT MR 42

6.4.13.4.1. 1 FZ R Hk O

Al ARt
AR . 5 4F . .
20114 6 H 30 H 1M |1-54F bE N7 it
B
GRENWES 123, 255, 431. 15 4 A - 123, 255,431. 15
A7 H PR UE 4 1, 000, 000. 00 4 - 1,463,016.03  2,463,016. 03
i oy 4 Rkt = - 4 1,975,749, 162. 25| 1, 975, 749, 162. 25
INA @RI RSN . 4 - 23, 260. 76 23, 260. 76
AL A ) K 991. 67 4 A 374, 655. 72 375, 647. 39
LA E . 4 - - s
B Bk 124, 256, 422. 82 -+ 1,977,610, 094. 76| 2, 101, 866, 517. 58
ki
INZRYSAEIE: . 4 - 1,463,208.38 1,463, 208. 38
INZREESE PN AL . 4 A 94, 339. 66 94, 339. 66
VAT HEE O - 4 18, 867. 91 18, 867. 91
VA A 2y B . 4 A 260, 836. 59 260, 836. 59
LA A7 5 = 4 - 687, 008. 62 687, 008. 62
BT . 4 A 2,524,261. 16| 2,524, 261. 16
) R AR B e 1 124, 256, 422. 82 -+ 1,975,085, 833. 60| 2, 099, 342, 256. 42
bAFEEER 54F . .
20104812 A 31 A VBRI AR &t

Vida
HRATAF K 2, 266, 085, 649. 50| 4 -{ 2, 266, 085, 649. 50
{7 H R IE 4 . 4 A 250, 000. 00 250, 000. 00
A oy 14 Rl gt . 4 A 978, 206, 909. 77| 978, 206, 909. 77

31 W




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD KFGIRIE A 40ETF BEEEIE 4 2011 4R P4
I ISR JED . 4 A 581, 260. 67] 581, 260. 67
e R 2, 266, 085, 649. 50 4 - 979, 038, 170. 44| 3, 245, 123, 819. 94
Uikig
I ASFIE 3T K = 4 A 101, 684, 939. 04| 101, 684, 939. 04
INZRRERLIPNE L] = 4 A 427, 869. 32 427, 869. 32
Y AT B 9 = 4 - 85, 573. 86 85, 573. 86
AT AL B 9 = 4 A 784, 381. 63 784, 381. 63
LA 47 45 = 4 A 250, 000. 00 250, 000. 00
T = 4 A 103, 232, 763. 85| 103, 232, 763. 85
F R BRSO 2, 266, 085, 649. 50 4 4 875, 805, 406. 59| 3, 141, 891, 056. 09

Vi R TR AL S R R AR O SO, 42 I 200 5 1 R 2 269 s ¢ 1 sl 81300 ) 30
FT L.
6.4.13. 4. 1. 2 F|Z RS SR SHr

T 2011 4E 6 H 30 [, AIEGREFH LSO (2010 4 12 H 31 H: [[), Btiih)
AR B T AR R B HHE G R (2010 4F 12 J3 31 H: [ .

6.4.13. 4.2 SNCRK

AT AR A2 P it 1L ) 28 0 U SR RN G PR AN I AR 30 i A 3 ) U o A
ST R AR Y, BRI ETE KA MK .

6. 4.13. 4.3 HALM KK

FCA AN AR XU, 2 415 3 <5 P R < i L PR 2 S AR SR I <8t R B T i ) 3R RN LA
AT S 1 DR R AR SN T A e T DR o AR o T T I ) L A XU SRt T B AN AT
P8 5 2B S DUECRE IR IR, ) e KU THIE R T ) SR B Bl I 5 )

AR K G5 o AU A TS BT A KL G 7 BE W T bR BTF bR PRI B3 TRER 4630 15 53 TR
TR RIGBA S, IEW SN FEOE T Hbs ETF B I AME T RGP i 90%; AJE4#E
YT HbR ETF 077 X LL RIS 3, (ELE H AR ETF 20 iiim s ME A ar s oL, g 7 4
HSCELASE G OB B bR, AT LA AT S S F bR ETF. AKE 4 544 AT H
AT FTHEAT SR S %, 5 B8 2 Pl B 7 VR S AT R B, R AR S 4
TR PRS2 R SR, T TS5 R0 7 R R
6. 4. 13. 4. 3. 1 HARMH XD

SRgr: NRTIG

ZNiFN AEREER
iH 201146 H 30 H 2010 4 12 A 31 H
NS E \ oI R NYIINIEL ! dr 4

32 W



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

LB %) e E s (%)

AT Ty 1 4 Rl e - TR S AR T 66, 514, 162. 25 3. 17/ 978, 206, 909. 77 31.13
1T A Gl R 7 — BUIE R 7E - 0. 00, - 0. 00,
At — H b ETF $5% 1, 909, 235, 000. 00 90. 94 - 0. 00
At 1,975, 749, 162. 25 94. 11| 978, 206, 909. 77 31.13

6. 4. 13. 4. 3. 2 FHABM R XS FIRBURHE BT
T 2011 46 H 30 H, AL WA —F, oL 1505 Pa T 57 AR A% RS
A SRRE NI AR

6. 4. 14 HEFHEMBA M STHREBFE N H KA
T

§7 BEAGWE

7.1 PREEHRTAEGHL
SAUAAL: NIRRT

Jr'5 i g G AT R L] (%)
1| B 66, 514, 162. 25 3. 16
Horpre s 66, 514, 162. 25 3.16
RGP 1, 909, 235, 000. 00 90. 84

Il 5 Wi 2 $E % - 0. 00
Hrp: iz - 0. 00
BEE SRR SR - 0. 00

SRR AR R - 0. 00
FNIRE G Rl - 0. 00
b SEWT R 1 2 IR B L i v = - 0. 00
BATIE R BT A 123, 255, 431. 15 5. 86
LAt 25 5% 2,861,924. 18 0. 14
i 2,101, 866, 517. 58 100. 00

7.2 ARFATI D REIBER R A S
SHURLL: NIRRT

R A0 APIRIIKIED A7 T P A L )
N I SN NN N1 4 - 0. 00
B | SR - 0. 00
C | il 21, 125, 610. 17 1.01
o il OB 2,558, 515. 48 0.12
Cl gigl. . KE 595, 979. 30 0.03

33 W



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

C2 A HKE - 0. 00
C3 &AL, B - 0. 00
C4 A Ae2EL Bk, YRR 3,632, 126. 28 0.17
C5 H1F 8, 751. 40 0. 00
C6 iE. FeE = 0. 00
c7 Blbk. e (R 621, 488. 63 0.03
8 2. AL 13, 708, 749. 08 0. 65
€99 LA IE M - 0. 00
D | Iy R ORI A PR R - 0. 00
E | #50k 9,037, 797. 04 0. 43
F | Az, affl - 0. 00
G | fFREARM 773, 856. 28 0. 04
H | R MEER S 14, 239, 995. 11 0. 68
I| &, PR 16, 577, 453. 44 0.79
J | ik 4, 442, 604. 60 0.21
K | #E& kg5l 316, 845. 61 0. 02
L | &850tk - 0. 00
M| ZAE - 0. 00

it 66, 514, 162. 25 3.17

7.3 FARIEA SMHE G TSR 713 E L RN HE R I B B 4 %

SARAL: NIRTTT

P | RS | REAR | BE R AP INIE] dTRE T IHE L] (%)
1 002142 TIARAT 1,523, 663 16, 577, 453. 44 0.79
2 000501 TRk A 741, 031 12, 656, 809. 48 0. 60
3 000650 I 818, 911 11, 653, 103. 53 0. 56
4 000961 R 857, 476 9,037, 797. 04 0.43
5 002146 IR 453, 327 4, 442, 604. 60 0.21
6 000887 Hh R 280, 036 3, 632, 066. 92 0.17
7 000869 K HA 18, 926 1, 869, 888. 80 0.09
8 000538 P IS EL] 17,954 1,024, 814. 32 0. 05
9 000963 HIRBE 2 41, 249 1,001, 113. 23 0. 05
10 002153 A A R 22,116 771, 848. 40 0. 04
11 002029 + It AR 18, 793 595, 738. 10 0.03
12 000417 A B 31, 982 582, 072. 40 0.03
13 000895 XK e 8, 440 557, 630. 80 0. 03
14 000661 KA 10, 788 512, 430. 00 0. 02
15 000423 AR BT ] 12,178 502, 464. 28 0. 02
16 000826 FAEINGE 12, 697 316, 536. 21 0. 02

34 I



1L OZERSNEDRZT R e K A0ETE BEHEHERS 200 4642 RS
17 000880 HESE T 16, 164 310, 995. 36 0.01
18 000418 INRHE A 13,703 220, 070. 18 0.01
19 000858 i W 3, 296 117, 733. 12 0.01
20 002123 AT et 2,707 61, 665. 46 0. 00
21 000848 A 7 e 831 13, 262. 76 0. 00
22 002007 CR e 389 13, 202. 66 0. 00
23 000527 FI AR 710 13, 056. 90 0. 00
24 000988 TR 470 8, 751. 40 0. 00
25 002152 ]IS 255 7,861. 65 0. 00
26 000581 JaCF R 99 3, 816. 45 0. 00
27 002202 G WEHL 235 3, 508. 55 0. 00
28 000566 I 24 123 2, 734. 29 0.00
29 000063 I 71 2,007. 88 0.00
30 000521 s ik 56 514. 08 0.00
31 000888 Ik JE th A 17 309. 40 0.00
32 002154 W= 18 241. 20 0.00
33 002165 AN S 4 59. 36 0.00

7.4 MEPHNBREBREHAESHERZES)
7.4.1 BiFEANEHGE H BAPIFE ST =10 2%E0ET 20 42 F S B 4

SARAL: NRTIT

g | IBEEARES JB SRR ARSNGB E ] o)
1 000423 AR BT o] i 127, 220, 201. 51 4. 05
2 000527 F LA 84, 162, 116. 84 2. 68
3 000538 “HMEY 75, 895, 336. 58 2.42
4 002007 ety 64, 471, 085. 76 2. 05
5 000581 1B R 57, 387, 174. 57 1.83
6 000869 K A 56, 483, 421. 84 1.80
7 002142 TURAT 54, 379, 912. 42 1.73
8 002123 HAE B 43, 661, 682. 98 1.39
9 000887 rh IRy 35,611, 945. 97 1.13
10 002146 YA 33,613, 997. 98 1.07
11 000009 I 5% 32, 557, 616. 73 1. 04
12 000826 FABINGE 29, 711, 634. 63 0.95
13 002152 T HLZ 29, 040, 881. 90 0.92
14 000961 R 28, 147, 357. 25 0. 90

35 T




W L,OARESREIRARAD

KRS B K A0ETF I iE 4 2011 4R 4R B AR 75
15 000963 IR 2 27,631, 313. 58 0. 88
16 000661 KA b 26, 704, 204. 63 0.85
17 002080 TR 23, 960, 127. 60 0.76
18 002048 TUER 23, 656, 049. 00 0.75
19 000501 Wi A 22, 948, 858. 97 0.73
20 000997 BTNl i 22, 325, 039. 02 0.71

T WAERE G BB B RO BRI Bl AT, NS
WU RAS G RAS AN T LI RAS R BB, A AR XA 5 T
7.4.2 B H S HIIRIES R = HHE 2980T 20 4 KRR B 4

SRR ARG

g | A JBE SR AR AR GA | RS T E ] Co)
1 002142 TUWHRAT 21, 642, 110. 48 0. 69
2 000869 ik WA 17, 462, 994. 47 0. 56
3 000661 KA b 6, 995, 287. 53 0. 22
4 002080 TR 5, 249, 547. 65 0.17
5 002003 i LIy 4, 848,924. 13 0.15
6 000418 IR A 4,740, 439. 57 0.15
7 000887 oh 3, 634, 449. 76 0.12
8 000987 7N 2,738,517. 36 0.09
9 000009 h 2, 358, 730. 00 0. 08
10 002146 Ry 1,261, 702.78 0. 04
11 000848 AT g, e 853, 977. 00 0.03
12 000997 BrooK Bk 288, 999. 92 0.01
13 002028 B 217, 597. 80 0.01
14 002048 TUAER 73,710. 18 0. 00

Ve AR RN SRS . AWl RAT NI R AT BRI BEER . SE
SR RAT A RAT IR LLSAH R B, AN LEAIRAC S T .

7.4.3 RABZHIRA BB B R AR B8

Bpr. Nt
TN EE A (%AS) B 1, 202, 709, 731. 23
SEH RN (A R 72, 366, 988. 63

T SRANBEREA . SE BRI IHZ S A A A S R LLRSAC 8o ) 3181, ANHREA
KRG WM

36 I




NS
.\.lo ﬁﬁ?&ﬁ%}%ﬁﬁ?{:ﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

7.5 WIREGTF MM RO RA S
AFE AR WARARFFA 6T
7.6 FARIEA SO E B S B E EL ) R/ HRAS B BT T4 e 8 A
I AT AR ARFF A HITF .
7.7 FARIEA SMHE S SR E IR/ MR R BT R B SCRAEZ 83
AFE AR IR RRFAT B SRR o
7.8 FARIE A SO E B S B E EL ) K/ HRAS B BT T A48 BUIESE 3 B 4
AT AR AR R FFABGIE
7.9 BARIEA SRYHE S ZEE R E IR PRI+ A SRR A

52 S APINIIKIER b L 4 Wt
Ho 2T rtoy -
= SAR |y | BRI BEA OVRTIE) | i b %)
T APMEE AR
7
! K- 40ETF R RETR) | mArRaw | 00 239,000.00 90. 94

7.10 HBEAEGREME

7.10. 1 AFESHER FIRTH 2 UE I RAT YRR LA S I 3 17 SR, e gl
BT—4E R ZE A TS Ak SIS % .

7.10. 2 AFEGHRBTHRTT2IBEET, WA B0 T8 IG5 RIUE 145 1 B R 2 AR R S
7.10. 3 HAAR A& T Bt 7= 44 %

B ARt
75 4R X
1| A RIES 2,463, 016. 03
2 | MR E K -
3| MM -
4| YRR 23, 260. 76
5 | MICHIEEK 375, 647. 39
6 | HALNHBGK -
T | FEETEH -
8 | Hiib -
9 &t 2,861,924, 18

7.10. 4 JRFEA B4 TH O K W] R B ft o B 41

%37 W



"\ =
R D RHHE A K. A0ETF e IE 4 2011 4F 4 LS

NI AR A AR AR AT AL+ F I ) vl $2 4 5157
7.10. 5 BIRAT-T42 B 5= AP AR Tl 32 R AR S A B
ASFE AR MRS T AR+ 2 B P AN ARG 32 PR DL -

7. 10. 6 HHE A SR G IHE R AR SCF BRI
E I LR TN Y PN P B el MBS e i e R SR

§8 EEMPFHEANER

8.1 IRESHFFAEANBEAFANGH
e f

iy Nty
A | BHLE BB S 54
020! Fe ey A R
AR ft /\P’III‘ AN
K%t o ESRER Sl
60, 102 37, 866. 31 201, 239, 297. 76 8. 84% 2,074,601, 481. 14 91. 16%

8.2 MIRESEEHAKMA RIFE AT R AFEESKFIR

5 PGS () A B AL B
SR RATI AT LA
73,272.84 0. 0032%
FUFATF AL &

§ 9 JFAEE MR

AL

FeARAERH (2010 4 12 H 21 HD) FE4m8U8%0 3, 129, 970, 939. 79
AR ST 3 I 3,129, 970, 939. 79
AHR A JHHE 4 5 H 4 i 37, 524, 156. 16
I AN R S 4 R B [ 47 400 891, 654, 317. 05
AR AR T 4 0 S 0 2, 275, 840, 778. 90

§ 10 EREMHE

10.1 EEHHFRFEARSHRK
et I T HE O B AT AR S il

38 I



"\ —
 SUT BN A bl ot WAL e K A0ETF WP 4 2011 45 47 AR A%

10.2 ZE&EHEN. ESTEANEIESAERITHERANFLZ)
2011 4F 1 3 21 H, v [EE I 2o e (R A M ARAT IR B 4w A AT M e 0 BN B
R UEMEVFAT (20110 116 5, 34 A op A ARAT IR 47 PR A 7 B Ml 552 B 2 B

10.3 WRESFHEAN. EBE&EWMF=. EEREWE TR

ARG I B BTG TN . FEE 7 ST S5 IR IA 0.
10.4 F&HB RIS IR

A HE B PR M AL AR 75 I A AT R AL

10.5 NFEGHATH RS THTZE S P il

AFE G IAT (K A AT B U 1 S V55 P g AR rp R TR S AT IR A 7l %255
JIT e [ A 2% L O AR R I o IR 55 224

10.6 BEAN., £ ANLHLEEEEAN R ZEE BT EH R
ARG, AREEIN FUE ARG T GRS B E T R A sl At 51
10.7 ZEMAIES A FIRZ 5 BITH A KRER
10. 7. 1 FEHM RS A 735 BIT#EAT RS % A& ATHE A
SR NG

e JBEERAT 5 ISR T A 42
T S U S | A

TCH BT 43 o ik o

JRAT VR L A = 1 L A

JKIES | 2 1, 108, 588, 368. 99 86.99% 900, 734. 06 86.99% -
B 1 165, 755, 424. 17 13.01% 134, 677. 16 13.01% -
PV AES 1 - 0. 00% - 0.00%  —
RIS 2 - 0. 00% - 0.00%  ~
AR 1 - 0. 00% - 0.00% -~
LT 1 - 0. 00% - 0.00%  —
VAR TR 1 - 0. 00% - 0.00%  ~
RA IS 1 - 0. 00% - 0.00% -~
HLITIES 1 - 0. 00% - 0.00%  —
th 4 A 1 - 0. 00% - 0.00%  —
S 2 - 0. 00% - 0.00%  —
By HAIES 1 - 0. 00% - 0.00%  —
5 U2 1 - 0. 00% - 0.00%  —
LAF ISR 1 - 0. 00% - 0.00%  —
JentE e 2 - 0. 00% - 0.00%  —

=

% 39




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

RAGUES: 1 - 0. 00% - 0.00%  —
JiEUESF 1 - 0. 00% - 0.00%  —
] RAESF 1 - 0. 00% - 0.00%  —
] > 1E 7 1 - 0. 00% - 0.00%  —
B L UESF 1 - 0. 00% - 0.00%  —
FEUETR 1 - 0. 00% - 0.00%  —
RUESR 1 - 0. 00% - 0.00%  —
JERUESF 1 - 0. 00% - 0.00%  —
HE RS 3 - 0. 00% - 0.00%  —
rHR E PR 2 - 0. 00% - 0.00%  —
it 32 | 1,274, 343,793. 16 100. 00% 1, 035, 411. 22 100. 00% -

e 1 AAREHIAARIESARBIAL S o0, Bl TR sGIESR . RNIEYR . [E SRR ZLRFIESR .
JURUESE BHRRIETR . FEEBAETE . SKUETR . dbatEE. PEIER. BEEIESR. LR ARt
ESR KIIESR APERERR. SRR BfRIESR548 5 T,
2. MUHZFR L HIAZ S BT E R HERIRE -
AR A FEE 2 A IR (O 158 35 UE SR 35 58 RE < A oy IR 7 1 AT S 1 A ) L) CHIE M R < 7
(2007148 5) WA FRME, AXFHE THUESR 2 758 5 TR SR ER R Y o
MLAIESR 28 7 A2 5y BT IR I P b T2 25
(1) MR AT, ol — BB AT
ITARNE, WIS AR As, R AL A BBt A IR ORI 20K
(3) WHIUSE IR, Rt . BRSSPt T Bl 24 ) BFSE TS TR 55 5
(4) BA&XBRAFIBIEIH AL 2Nt A2 rss oG Hae

B UETFAL Ty it 2

(2) &g

L=

(5) AERMBTA S

(6) HIRFEEATA.

B B BT K AT R 55
T B[R] LA SV AR E K F Al A

o AL

TSR 2~ WA 5 T HIRE Y. W SEARGE AR HIE SR 24 W] 58 5 S o IR TR B (O R IR g%
PEERD, SRJEIRYE VI R R A TR PR AT S T
10. 7. 2 ZEH SR A TR 5 B IUHAT HAESR 83 f 5L

SEA . NRMJT
i34 5 AT Y
75 7 S e E=F il Tie e Y 4 &E
s | A4 R
AT AR LE A1) JAZ AR L A5
Y RAES3 91, 932. 00 100.00% 3, 037, 167, 570. 00 100. 00% -

40 T




W L,OARESREIRARAD

KR K A0ETF BEBEIE 4 2011 4 47 S i 5
S - 0. 00% = 0.00% -~
POl FF - 0. 00% - 0.00% —
AR - 0. 00% - 0.00% ~
AR - 0. 00% - 0.00% —
AL T - 0. 00% - 0.00% —
Rl - 0. 00% - 0.00% ~
A RS - 0. 00% - 0.00% —
HYATIESR - 0. 00% - 0.00% —
H 4 3 - 0. 00% - 0.00% —
KIUF 7 - 0. 00% - 0.00% —
B AR IE I3 - 0. 00% - 0.00% —
{5 iE 7 - 0. 00% - 0.00% —
CAF IR - 0. 00% - 0.00% —
JentEe - 0. 00% - 0.00% —
RALUES: - 0. 00% - 0.00% —
J7EUESR - 0. 00% - 0.00% —
T IRAUESF - 0. 00% - 0.00% —
FEl 4 iF 27 - 0. 00% - 0.00% —
B BUUESR - 0. 00% - 0.00% —
FEUESF - 0. 00% - 0.00% —
RS - 0. 00% - 0.00% —
PN - 0. 00% - 0.00% —
HE ISR - 0. 00% - 0.00% —
HH R [ - 0. 00% - 0.00%

it 91, 932. 00 100. 00% 3,037, 167, 570. 00, 100. 00% -

10.8 HAWE XM

Fg AL 3 R E i 772 58 g H I
. TRAUER 40 285 RIFHGERECIE SR £ | P IEE R 2 FRE ik T | 2010 4F 11 /) 18
PSR SR G A JA s ] A H

RKERBGFERA 40 Z 5 RIFER | ERER SR E R | 2011 42 ] 17 H
2 HOETF B IR AL G RN BT UE SR | KA AR M3k
Bt A7 B 2w O ARAH LA I 2
RBRUEAC 40 25 BT IRIREOE | o EUER SR E R T | 2011 £ 3 /7 10 H
PP IR ST W R B | RO A R M

% 41 0T




O

ARBEEIRFRAS

DACHENG FUND MANAGEMENT CO. LTD

RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

[l e RoE Bk 55 i

KT RBIRUERI 40 22 5 BIFIRGASE
HOUETF 3558 B IR R AR A AU L
FEJ T 91 33 5 B . 55 9 2 A RAR
BB AS

Hh IR S AR e 3T
LA ) Wi

2011 4E3 H10H

KA JT IR _E B e A/ R I fig

B/]/\ﬂ:

Hh IR S AR e 3T
SO E) M i

201143 H 3 H

KPR B 584 eI BB 2
PHIEAFECE S A IEWI SO 2

VRS

Hh IR AR e R T
LA P i

2011 %3 A 15 H

K BCHE R AT PR A W] G T 1 T B
FEXUI K (000895) At {45 1) 28 5

Hh IR AR e R T
LA ] P i

2011 %3 A 21 H

R THEIAT R R 25 =7 32k
SN

Hh IR AR e R T
LA P i

201144 H 19 H

KPR I BT m “ LK
J&7 S R A

A RHIE AR e R T
LA ] 3

201144 H 21 H

10

RS e BEA R 2 ] 5 1 18 I R sE
I3 2 AT PR ) A HURA JF T I AR K
JJ{%H/J/\H:

Hh I IE M 2 iR e AR T
LA ) P

201145 H 14 H

11

SR HET 73 < 1 T v AT et A
B 23 7] g A LR I TR AR 5K 55 (1 24

Py
=

IR AR e R T
LA A

201145 H 18 H

12

KA R I BAUE S AT BR DA 2 =) AU
HURIFTFHEAR M55 1) 2

o B R R E T
LA ] P

201145 H 25 H

13

KBHEEE BA PR A 7 KT Mok
$ﬂt|§/]/\¢t

P & fi s
oA ]

20114F6 H 22 H

14

ORTTHE R 0 7 BE 38 0 Ak s AR A iy I AR
AT I A A PR A W] A AR B I T T AH O
ikﬁ\m/\ﬁt

Hh [ IE M 2 i
LA w) Wi

SERT]

20114F6 H 24 H

§11 RAEXMHER

11.1 £ BEXHER

—_

[\
v

w
v

()]

CRIBIR

11.2 FFJ0HE R
AR A TEAEARE G HNMFEE NP A AEPT .

%42 1T

v R EIE S HE RO R SRR R 40 28 53 B TB R BOIE 77 B Ak
FRAER 40 22 5 RUTT IR FEBOIE S B0 H S IR B

CRIBRUE R 40 A2 5 BT IR BAIE 743 98 L B AT hisl)
Ay RRHE G BIAT B2 A HEHE SO B LB
v AR S AR R AT bR A S A o T

GRS

IR &
FED

RIS




g
.\.l o ﬁﬁg&ﬁ%ﬁ%ﬁgﬁ@gﬂ RBRUEK A 40ETF i iE 4 2011 A f 4 4R 7

11.3 BT

Pex i nl e 1A G S A ), OB SR AE & M3 http: //www. defund. com. cn HHAT 7%
] o

POt B B BE ), Al AR S KRS A A .

RS L HLTE: 400-888-5558 (A K adil i 2 D

[ B LR aE: http://www. defund. com. cn

Rk AT BR 22 7]
—O——/)\H = +tLH

% 43 1T



