KBRS R RIS B R &

2012 % 1 2

=R &

20123 H31H

HEBHEAN: REESEHFRAA
EEFLEN: PERVBRITRGHERAF
WEXHHER: 201244 521 H



W LOXAMESEIREARAD

DACHENG FUND MANAGEMENT CO., LTD

R BRI B B SR TRAIE S 45 58 i 2012 437 1 FR AR,

§1 EER

S PN S0 LR R ORIEAIR S PRl SOR A R BGC 3 R PR MIR B I3
RIS HER YRR e B AR SR AN 9l B3 DT

LA AN B RAT I3 A7 FR A A ARIE A G S R HE, 1 2012 4F 4 H 19 HRE TA
IWE AW S5 ARbR . FERIAB A G EENA, RIERZNEAAEREGCER. R PR

i B KA

B BN RV DAURSIEAE S SRR o 10 S M BRI R B, BN RAIE SR e A
eI AR BOFAARERIEARKE I BT MR, B AEA BT SR T N A7 40 P DA

SRR VR

AR M 55 BORER A 1

ARERE 2012451 H 1 HilgE 3 H 31 Hik.

§2 &7 RN

FEE TR FR NPT AN &
AR 519017

F& BT L RITF IR
EeA AR 2007 £ 1 H 16 H

I WUR LA B

2,339,973, 391. 56 11

Bt H bx

A B BBt IEa b, BB T R )
b aw], AT RERRER B XS, BRI S - K
JIHa L

ANTE G L ERYE GDP G K . TAVIE i AL, [Hl
JE B RTEATA A BT 2 R AR
HSOEHR SNSUIRZE . 9 E ks FiE 50 CPT g,
M2\ A DTG A R R S M S i s LA S TR X BUR R A2
e, XA KAETR 13 (1 AR A S 34 T e
By EVE T, AR BECE K. ARREEIEHE
WSS KR . AN R SR AT
RN BEARSEAT 2T, 2500 BAT AP P
Bl AR AT HRE

NAsRadze i

VPR 300 $E5 X 80%+ HIF LA 5 T5 5 X 20%

JRUSE W s 45 A1

AFE gt PR, M= T Ik, 6%
RIS AR AL o AT & BB BAT R AP
KRR AR, T e XU (e R BBk
i

R HIE R A PR A 7

Hh ARV ARA T By A1 PR A T

1




VL, O ARESEERFRADI

DACHENG FUND MANAGEMENT CO., LTD

R BRI B B SR TRAIE S 45 58 i 2012 437 1 FR AR,

3.1 EEM &R

§ 3 R FIRITMESIFERI

fz: NRIIIT

Bl PR L

HWAER (201241 H1H — 201243 H31 H )

L AW C I R

—-113, 544, 799. 88

2. IR

—-42,981, 721. 21

3. B B3 < 0y A IRl

-0.0182

A4 IARIE T8 1

1, 849, 169, 107. 51

5. IR KL G 0y B+

0.790

M 1 Prid e SHabs AR AN S FE A I, TE B SE bRl at K- 248 T

FIECT

2« AW IR AR . Bl . AN OS2 etiEA2 s e ) 31
BRAR S O AR AR A, AR D AS9] E 5B st n_EA 2 se (B AL sl Wi i

3.2 oV EED
3. 2. 1 A4 W14 (A8 K R B 15 ML % BB A M 2 1
‘ ‘ o | S
. W | Bk | siede | ~
e o ) @&ﬁzc)l&ﬁi?@ﬁ ©-© | @-@
HE=1H —2.23% 1. 44% 3.97% 1.21% | —6.20% 0. 23%

3.2.2 BES A RAEMPRE & RHHEN KR 23) L H 5 RIS R E A R AR D) K H B

180%

144%

108%

72%
36%
0%

—-36%

07-1-16 07-10-12 08-7-7

09-4-2 09-12-27 10-9-22 11-6-18 12-3-13

|— KB K ST S e —— WS eIt |

T 1y A FME, RSB R USR8 3 & A G R AR FORE 3 A4S H Py it
W, BEBEECHILTRN, ARG & TR L] Cak R e [ P RUE I L .
2+ ATV GHEHEAE B 2009 4F 2 7 2 FUERASH Y. IR 300 F550 X 80%+HIE x5 i F7 45

# 2

i




"\—
S R OB K IR RE B0 e 2012 4F 25 1 %

BX20%, ANV G ELFAE S 210 sER P 2007 45 1 H 156 H (GRS A RIEN SR 48
TIHDY %2009 4F 2 H 1 H R g b HE G s 1 600 K E0 s X 80%+Fi e 2
AR FE B0 252 X 20%) [RE3AE], 2009 4F 2 H 2 H k28 o 5 b 4% b B i 1t e 34 A

§4 BEARE
4.1 REZH (RESLBNA) FH

FEAFE G 5 e 22 PRIYI IR
N e i
w4 A% wnan | BEam UEZFE ML AR Wi ]

BRI . 1998
1 H—199949 H,
R T r 44 B fs
FERL T A 7] 4 B
L UESRE PG,
N R IR
F5 1999 4 10 A
KR 4 BT R
"], DTS o
S IE R R ESS
PREHEE . SRS

" AFERHE | 2009 429 H B 3R e S o
M G M 24 H 144 (2002 “%F 1 H 11 H

—2004 43 H 31 HD.
SARUE IR e 2
FEBLEE, 2008 4E 11 A
26 HERAHAT R R g
[F] 1 e 5% 0 L 4 i 4
23, 2009 4F 9 H 24
H 62 e A R AR B e
e TE Y AIE S5 B
SHegH, B
G ML TR
CHIESIS

Ee 1 AERHE BEHOAARL B EZ H .

2+ UEFEMVAE R A TH AR AERE AT D P2 CUEZR L AP N 53 BEA% A8 B AN AR SCHLE
4. 2 EHAXR A A A S/ EER TR B O 3

ARAWIN, ARESEHNRIET QEZRE) « QIEFRRBHEEIE)  CRBRRR K
SRS BB I e A AHARAT TR e, AERE i B b, KRR K i
SRRSO IR R . O], BB A S TR AT N 5 R S AT A Rk

AL APPSR G B RIS RE , AT R A G EAT N, B R ™

%3 W




"\—
S R OB K IR RE B0 e 2012 4F 25 1 %

AT AT 5 AR 34T D9 LR HAT AT B e B R AR 2 R RIRAS 5, BEARIE A B0
AIEEAGFREE LIRS T3 BUS TAESBIBE AR S, AR WA WS . B
TR TT A SR I BN IE I I 7, AE RIS s M R P BB U RT3 R, 850
(GEITESREP N ST P N
4.3 AP ZL IR
4.3. 1 AP G ERPATIER

MR CEZRE ARG B A W) AP A S ISR S L) IRE, ARERT T OOk 4
ARAF N FAZGHIEY « CRSEEEEHATIR A 7 7 WA 0 M SIS L) o AwRHE M35t
AATRALIR B E, ZHBER. ORI Zli Rl i o S B s s s, W
BB WM BRI AL AT NG B BS S AH R 2N A Y. BF
FUR DT MBE BT ISR, BRI I T B SR, A5 i B A DTS tise Sy P e g%, i
ARSI E . R A AR, R B G ST S I DU T S B A,
LI OMEREE, GRIE T ARSI AE . AT TR 4L

M

"’
ﬁ

4. 3. 2 FHATHIT AT

2 ) JRURS: A B s O A RN I AT BER AL () R A8 S+ I 1) A 5 46 R REAFAE S 28 2 )
T RBAT M. 2012 FF 2R, AR SRR R H AL 5, FEiMRAes
TR B & 2 A SR HON R B 2 & Z AR IR R H R W A2 5y, e 2 558 5 v A JT e A
H B 1) A8 2y BAS L IR BRI AT By i 1200 24 H A e S LA 3 I, SR R SR B B A 5
PR MG 2 PR A S AAEIZR ) H R AL 5, RS G S s R —8, 51
BB ECAEAE, H A BTG A & T S LA L 8%, FET AR, BRAE
)52 25 B[] S 100 48 5 AP AE 5 170 BB A RIAIARAT By B i) A8 5 ) T 32 AL LE A5
AT I AEAT Ty 5 AT R W ZEAT Ty AT ARG, TR s BT a) R A7 A R
WA AT, ARG G A G 2203 AT GETE 3 B MIVE FEA) R ik e v 45 AR IR B 21 & I AN AE
2 ik 1) 7T e
4. 4 EHIN L IR SRR AL SR A
4. 4.1 EH W ESBR REAZ/ESHT

SFRATZA NI, WA O IR R R KT, B SR LR
TG, AR BERRFSEME TS . A4 LR IR TG X EieHs R e A5 T o0 48 D S B U4 i
3, AFPHBIESE FIA 2 2 S5l AN [ K PR 5 S B T o (R ARG, R T8 e BRI Al 3 45 0 1)

%40



i 7=
S R OB K IR RE B0 e 2012 4F 25 1 %

Bl TEEAE WO S Rbrif,  HHh Won @ drin sl IEAE gk .

[ A — R L RIS AT IR, U B 55 DTN A MR AR R N, sh PR 4
VU AT e R, T B, SRR U TAROE AT . th T2 Brigid R AL
PRAFEAA L G LA IR, TP E TR AR LR o

ARG LR OOL, I T2, R PRSI E L, 1588 78R B
b= S S EAR DR, ATl B AR 2l

4. 4. 2 WEH AR SRS

BUEAR IR, AFE L BUR I 0. 790 TG, AR WIS MBI EIE KA -2, 23%,
[ 3D 2t LU S MBI R 2 3. 97%, AR Tk gt LA ik (R R B
4.5 BEANNEMEY WHTH RATLES R HERESE

JEBEH PRt iEs, RKERLP CaMis, EARME LB RENHES s MO 1208 i1
LPARWATIIRAEAE AT R e (B A 5F U HEa S 22 5 [0l 15 CPT R R R, FRAT Tt
ARk 3-6 AN CPT MG b AU R N RFIIIE, AP ZFRRENMEZ IR B, ARG LT
W ANFAE S 8 BEA Tl R P RE

JEBIEZF Y, ZRUFRESE NI AR ARME &R AHLy, TRk — BUR Rl N i 454k T B 2 e
IR, T IR ACTPRUC, R AR, WERECRBAT R, FUA 4
TPk (MRS F, A P IR = B SR IEIC B, RRFERE P L R R R
SR ASEACT AR A HE K M (AT RSk Al

§5 BHAUAME

5. 1 MEWIRESH A EHER

Fr5 T H &H ) AT RS ST (%)
1| B 1,691, 616, 453. 54 90. 37
o SR 1,691, 616, 453. 54 90. 37

2 | MhEW s Bt - 0. 00
Hrp: iz - 0. 00

e SRR SR - 0. 00

3| AT BT - 0. 00
4| RNIRE SR - 0. 00
b 2T 00 1) SN IR A 4 il % - 0. 00
BATAE s E AT e A 176, 533, 648. 10 9. 43
oAt 7t = 3,743,021. 18 0. 20
ait 1,871,893, 122. 82 100. 00

95 W




VL, O ARESEERFRADI

DACHENG FUND MANAGEMENT CO., LTD

R BAP BA B 5R AR J3 5 B i 4 2012 4R 55 1 R 7

5. 2 MEIARBAT WA R ER KA S

R b ARt G ﬁgﬁﬁgéﬁw%
AR RS B Ik 9, 320, 000. 00 0. 50
KA 135, 095, 895. 93 7.31
HElb G4 992, 811, 347. 00 53. 69
o b, ok 210, 723, 013. 72 11. 40
C1 gigi, k3. KE - 0. 00
C2 A KR 4,451,518. 38 0. 24
3 A, BN - 0. 00
C4 A e SRS R 50, 360, 028. 20 2.72
C5 LT 35, 549, 385. 86 1.92
C6 &g, R 93, 162, 537. 84 5. 04
c7 UM B, AR 268, 947, 644. 10 14. 54
C8 B2, AWl 329, 617, 218. 90 17.83
€99 oAt . - 0. 00
D | Wy BRI A R R - 0. 00
E | @ik 41,721, 908. 61 2. 26
Foo| iz, ol 17, 606, 000. 00 0.95
G | fHEEAM 51, 600, 565. 17 2.79
H | e 39, 642, 848. 10 2.14
I | &l PREE 203, 181, 794. 32 10. 99
J | ek 145, 019, 952. 39 7.84
K | #hssiikgsll 40, 742, 544. 02 2. 20
L | 853k - 0. 00
M| gEEk 14, 873, 598. 00 0. 80
it 1,691, 616, 453. 54 91.48

5. 3 A AR A So b8 o Fe & F 7= 1B H B R/ D HE P BRI +48 B

e | mmpm | mEAR | BR G | ArhE Go | T oovou B
el (%)
1 600518 REE I 8,493, 674 107, 869, 659. 80 5.83
2 600079 NHE 2 4,530, 484 81, 594, 016. 84 4. 41
3 600031 =—®T 5, 462, 910 67, 029, 905. 70 3. 62
4 600887 Gailligry 3,024, 535 66, 660, 751. 40 3. 60
5 000538 P IS EL] 1, 200, 000 59, 064, 000. 00 3.19
6 000895 PRI, 3 824, 942 56, 838, 503. 80 3.07
7 600000 THWREAT 6, 117, 552 54, 629, 739. 36 2.95
8 600406 FHL T i 1,634, 481 51, 600, 565. 17 2.79

%6




VL, O ARESEERFRADI

DACHENG FUND MANAGEMENT CO., LTD KB A I BB T E 5 PR 4 2012 4F 20 1 U R &
9 601318 S22 1, 299, 796 47, 546, 537. 68 2. 57
10 600585 KT 2,999, 828 47,337, 285. 84 2.56

5. 4 MEFIRILBI WA R BB A S

ARSI AR AR RFAT 7

5. 5 IR A SO E 2 B (B b A R/ HEAS B BT T4 B B 9 4
AFEEAIRE R ARFFA 6

5. 6 & HIARIL A St (A oy 2 B 7= B E B R/ BB 48 B 7= SRR B 3 B 41
AT AR AR RFAT ™ SRS o

5. 7 & AR A Subir (8 oy e & F 7= 1B H i R/ HEAS BRI T A8 ACIE R 3% P 4
AFEGAIRE WIRARFFATBGIE

5.8 BPAFME I

5.8. 1 AFELFTE T2 UE SR 10 RAT FAR HIA AR MR A 5 T ) r 2, BT S Y i) H i
—HENZ R ATTEST. LT,

5.8.2 BRI T2 M EEA, BAART T 4G R e #4152 2 2 AR 5
5. 8. 3 FoAth =Rk

[P s S G
1| fEHARUES: 732, 840. 63
2 | NGRS E K -
3| NBEA -
4 | NMICRLE 38, 647. 46
5 | M HIEEK 87, 020. 45
6 | HABNHBGK 2,884, 512. 64
7| RS -
8 | Hith -
9 | &l 3,743,021. 18

5. 8. 4 R JAREFA Kb T B i mT B4ief5i35 B 48
AT AR AR FF AT AL T F IR ) #4555 o

BT W




VL, O ARESEERFRADI

DACHENG FUND MANAGEMENT CO., LTD

R BAP BA B 5R AR J3 5 B i 4 2012 4R 55 1 R 7

5.8. 5 A HIAR T2 BER AR Z RIE DL U B

25 S 5 [ S A -
| R mma | ORI USR] s
1 000895 BRI 56, 838, 503. 80 3.07 ﬁﬁtZzEQ;i;Ffﬁiﬁi
5.8. 6 HFA GRS Mk AL R &5
HI DU IR, I Fs S vt Re AT R 2% .
§ 6 ABAESHHES)
Bhr:

AN I e B

2,408, 513, 209. 62

AN I3 4 s R A

11, 437, 619. 66

ol - AR i S < B ] 3 2

79,977, 437. 72

AR I SR > AR B 4

AR S A B4 AL

2,339,973, 391. 56

§7 BB E IR EMERRFR

AFE AR WO BT AR I AR 2 S

8.1 FECHHF

[u—y

[\
v

w
Pl

8. 2 FFJCH &

§8 FEMFHER

AT AR S AFTRAEASTE B BB NI Ip AR BT o

8.3 AR

v PEEER S GO TRAESOAEZF B ISR M AR RS i it =)
CRIBARR A B R T B A A B )
CRBRI A B ZE T TR SR R B AT )
4y RBFESE HA IR A FAEHESCHE . B, A R R

Yot B ] 7EE L[] 0 2% A ), B8 e AL G #E A M uh http://www. defund. com. cn HE4T#F

I8

RIEFEEE AR AT




"\—
S R OB K IR RE B0 e 2012 4F 25 1 %

201244 H 21 H



