RKEBATI R B B R R B RS
2012 458 2 FHEME
2012 4£ 6 A 30 H

HETHAN: KREESEEHFRAF
EELEN: PERIBITROERAT
WEXHHE: 201247 H20H



ANEEEEFHRAS . .
.\.’ 0 DACHENG FUND MANAGEMENTC%LTD KEAT A Bh I 2L A I 25 PR 3 4r 2012 456 2 = RS

§1 EERR
Fe i PN FE S S S ORIEA IR 5 T3 B A R BOC . R IR BRR Bl Kt
FERS AR B E . HER A e Bk AR AN ) SO DT
BE AT A b EARMVHAT IR A A R A A AR ARE S R E, T 2012 4E 7 17 HE TA
WA P S5 HbR . SRR AL SIS AR, PRERE AR EEREOC . TR
IR B H RN -
HE G PR LOSEAS F L SR S ) AN IS R B 7, (BN RUE RS — e A
B AN BUF AR AR I . BB WG, BEREEAEAE BB DT WY A48 [ 1 A
2 SNEEE SV IR L
ARG I 55 BERER
AHREWIE 201244 H 1 HiE% 6 H 30 Hik.
§2 HET= Mo

KA TR KIAT 56 50 i 5%
AR 090009

A (Y LTI
A RAMH 2009 £ 9 H 8 H
et IR BE S A0 B A0 418, 958, 616. 03

FIRATIAC BN, PEAAT LR S, SRIGER A v
i, SCHLEEE VR RS I A

ANFE s T I SR R 22 5% R 8l L Ok e R
A, BRI E R R AR T S ARAE, i
FAT AN N e, B bl R s Rk
7 () P i s T R PR S A0 ) ) A P, R I
FATIEPL U 52, SREBGE AR 7l s, SIS 4t
P AR G

b & LR S 1 80% X YR 300 FHA+20% X hiF LS i a4k
ARG RBP4, PO RS 26 /KT

BBt H s

PR TARA IS BRIt T4
YN O R A
FONTTEIN o A BT IR 0 A B A

§3 FEMFBIMESFERIN
3. 1 REMEIEr

Bpr: ARMoo
T 5 Fabn WEH 201244 H1H — 201246 H 30 H )
LA E s -6, 081, 658. 40

1




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO., LTD j(ﬁjzﬁt\][/%i)m&%%ﬂ Lﬂ:#&ﬁgﬁ 2012 *.—F’;“ﬁ 2 ﬂ%%gf&%
2. A HFE 12, 557, 272. 12
3. A3 e 440y A IR 31 0. 0304
4. AR IE G P 1 339, 885, 455. 17
5. WIARIE G A E 0.811

e LAY SIS e fR A G AL O« BBl . el N O 28 Se i (e A2 sh e as) F11Bk
FASC B S ORI, A SUTRE A Y] 2 SeBleas n_ EAIYI 22 se (A2 st o
2. i SNV GHER ARG NS FER SIS, vE A SRR SEbrie s K -F 2R TP a1 4k

g

o
3.2 & AR
3. 2. 1 ZMEHES DB EI KR R H S FENLS i FE s R B B
X X X Mk & e i v
" HHEKE | EEKER | Gt . _ .
o Bt @ ) WU 252 ) L&ﬁi@?ﬁ/ﬁ% O—-6 | @—®@
oLk =AH 4. 11% 1. 34% 0. 72% 0. 89% 3. 39% 0. 45%

3.2.2 BEES A R4 LIRES RTHFEM KRS KI5 R LS b AR an R AR5 1 LB

30%

18%

6%

—6%

-18%

-30%
09-9-8 10-5-22 11-2-2 11-10-16 12-6-28

| — AT S R 2 —— BB |

e HIEEEFME, RIS AREE RN HE 6 S WA MR A S s & 55
205, AR HASE G 25 085 5E L] Ik 30 e [ oA 1R 25 L 451 o

§4 BEHAME
4.1 EEE (BESLHPH) [N

EARREG RIS LR | 5N
R 34
s BE T emam | mEnm | R i
WA | A% 4 | 200104F 11 H - 114 | dE KA G54+ .

B2 0



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO., LTD KEAT A Bh I 2L A I 25 PR 3 4r 2012 456 2 = RS
E& % 26 H R R Y W SR BT 20
i RGEHAR A TR

HEEFHAMRAF. 2004 4 8
H 12 H& 2006 469 [ 27 H,
AR BE G B 20 B 2005
42 H 26 4 2006 4F 11 H 23
H, FAEMEAAT L K iE F 5 %
FEEHA 2, 2007 4 3 J] 19
Hz 11 H 12 H, 44 TlEF
R ViR A R G S R B
2007 4E 3 H 19 HZ 2009 4F 5
H 17 H, 48T TAREE Fafd ik
K B IE I G288, 2007
F7 H 18 HE 2010 45 H 20
H, A T S {5 20 i 52 A ik
GG ZI 2010 4F 6 HAIAK
PR AR A F . 2010 4
11 H 26 HIFARHAE R SAT V4
RN SRR LS RS
. 2011 4F 4 H 22 HIFGRHAT
R B 3T K YR A IR S5
REeikesm, ARSI T
Mo EEE: PEL

LT . 1999 FE N K i
SEIAWRAR, LS
BN e S ST N
B LY i N D e R AT

PPN SR R S I B A P K
A

201147 H 13 MEE K IE SIS A B, K
St He&5 - 13 i
ZLES . H o R 4 2 T T

2010 -4 H 7 HIF G AF 502 0E
FR LGP, 2011 52 7
H 13 HIFGRHAT K AT 48 5)
JBE TR S T S B 2 P
HA RS M . EEE: .

e L AERE BEHMOAARESE AL g2 H o

2+ AEFF AP AR BRI T SRR AERE ATV B2 GIEZF MV B3 AR B BRI (AR SCRILE o
4. 2 EH AR B A A S/ EER TR B I 3

ARG, AEESEBNARIET GEFHE)  QEZFRBHESE) - ORIzl
SRR I R O ) A A SV A R e, AR BlIa b, KAk A sh i
SERNIE SR R R P BT . B EE ) BB AL IR A AT A AR R ST O Rk

503




ANEEEEFHRAS . .
.\.’ 0 DACHENG FUND MANAGEMENTC%LTD KEAT A Bh I 2L A I 25 PR 3 4r 2012 456 2 = RS

P ATV RN ARG S R S RE , ARG R A E R E AT, BB RS
BEAT 28 5 FIER AT 34T A9 LA S BEAT A P B AR 2 R RIRAS 2, BEARIB AR AR
AFEGAFRSE LU Tl BUS TAESBIBE AN RS, AU A A WS . )
AR T S U BT IS T RE I 7=, ARG S AR AT A% BB B IR T3 1, 8500 43k
AT NBER O 28 o

4.3 AV ET Y
4.3.1 AP HHIFERIPATIE S

MR CUEZFE AL B A W A PRSI S EIL) FE, ARERT T OOk 2t
A RAF RVAZ GBI « RS S BRAT RO ) 50 A2 5 ML IR R ) o A A BE B 5
PRI RIS, S HBSE GOS0l . R 55 R B s, WA
TR W BB A HPAT« N GoP AL A L BT B S AR SR BN . BIFTTED

TIPSR, SRR DBk, 0o B B ST SE A S R S s, SRR
IR TTFATIE . Frh R AR SR, XU B A1 S0 A8 Sy G DL EA T A BRI A0 A, i 2

PRI EME R, ORUE T A PR I A RS RZ AT ] KR 2L
4.3.2 RHITHIT R KT I

O3 ) RS A B S SIS A m E R T BER AL B ] [ 181 A8 5« R 1) 58 5 A FT BEAFAE 5 A2 5 1)
AN HEAT 73 #2012 SR FR N A HE R BEhRBT A S  BER A AR R H R /A Sy, il
JRATE UL LS, AL ) AZ I S T 3 I AW S 22 5, FLIR) B 1) A2 5 JAS e /b 1 ¥
A2 oy iz b H 7 A BRI T 1%, Tsh BSR4l S BOM S R 4L & 2 T s O
WG Z MR H R ALY, G, AMEAES SRS BTATFSEN A H R R A8 5 AT D 1)
LIRS Sy R B H AR SISO Bt A M AT A H R WA By s Beot 4l TRl

Ao H R B AE G T AT BEil s AT I 48558 o 4 R B AR WA Sy Ax i g 7 AR K 5
Wi, Jored s B BRAAE R B A AT A, (HEGZ DN ZE A Ge it 73 M A e 2 finik
SAGETE S5 AR W BB A B A AN AR 2 Sk 6w RETE -
4. 4 WA P ZEEHIBE RIS AL S R B U A
4. 4. 1 EHAESB I FIRABIEI T

Fgt AR S, BT RN PRI, B AREE AR TP Bk R X
[ eSS, b BIEREuR S, WA R, GNEBRIRRGR, Lk 7. 1% (B —mA T,
BRI FERL T — XU, P22 B, O FIC IS — =2 I AE SRR IR AT T 2 10 Lk,

B4 0



ANBEESEIEHIRA O - .
.\.’ 0 DACHENG FUND MANAGEMENTC%LTD KEAT A Bh I 2L A I 25 PR 3 4r 2012 456 2 = RS

ARG FARAS A A L E R B gs . KRB, . CREGBAAEAS T W] BRI a: . —Z
JEARANAE P U] it B A e, — 2R M DR BRI T 10030, 300t ettt e A LR BT v AR
A CATRERRNHFEATT. 5 M), B TEORIIARLL, a0t i 2R A T [ 4F i
T, SR A SR T RN Lk, AR 2R X — e B R SR 0 R
S, JE R A B ORI R 2k, I RS B R AR e R K, SRR S O R RS B UK
FATEAT BRI A A AR R, RGeS 1 AU KRS (HERATIFE =R P LTk
AABEAL, I HAE —F BRI G AAE, AT 25 8
4. 4. 2 REPNE SRV SERIL

BOEARRE IR, AIELSMEE =N 0. 811 JG, ARG WL MEHEHKE N 4. 11%,
[l D 25 LRSS UE L 2 %6 0. 72%, 1y Tk S LRI E R B
4.5 HEASN RS ST BATIWES e R E

FATIEARAE DT L+ 73, FATH AT “ aERIET 5t PP E PR o AR
RO T I PR AR I, KA i ik [, BT FEd a0 1), (ALt S 1A
BCETTIR 30 AR, EHUAS T HRRI B, (B EL 7 — S, s, 3XA ) A A

T
2o

SRR S T IRIBUBC T, ke o ST . ALK, SEFR I AR e, 2 H T 200 4R
HHAE BRI SO A T il AR RIRRUE S, IS, BARRUE I AT A s, (HH W]
RS L PRI Py e, T HL B ™ o R S it e Sk, Wi R BeA W 5 el T
gz prpia, FUERUE R RIS g TNT RS A =], (EIFSH R0 TR, X
FIREMG & 1 T30 FrEoR B 8 KB ) O . iy e MR, R BCRPE)  RARAN S A
EVSR

FE H AT S LK, PR BRI S S On SR . b [, BB a2 B
[l o RIGE AR BAL Cp R 8, AR RS R b DR AR, BAl Tt TR . o
B, WAL WIZA N REREEBIIARVY, HA LR, (H@BALERNE, R2 Ik
MUHMELR A B WA R, — S8 RBUE T DR, i i Sl @@ 2y, A1l
LI B XA R G T o AERRT EEP AR AR £ 7 1, XA BOCH R . M
Wt Bl AL DURRREI T (K150 o

FEE R, HETA LA AR BRI AP, Dl T B R iRsE
W R RS S . AT AL AL AW B, ARRS T U Al AT 22 4320 B (1 55 MU AT i FRTS 9

35 0



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBAT MDA Bl B TUAE 27 5 B8 B 4 2012 4R35 2 4Rt

tts IFEOT T R BARAG RO (A & B R BE, - DA SS 75 3R AT NS
JE% .

§5 BRAGHE
5. 1 |EWAREEF A A HER

A=) i 5 & o) S BT ERE] (%)
1| BB 289, 337, 652. 11 84. 83
Hrpe 5 289, 337, 652. 11 84. 83
2 | MhEW R T - 0. 00
Hrp: iz - 0. 00
YRR SR - 0. 00
SR AR BT - 0. 00
SENIREE gt - 0. 00
Sorpre WA IR SN IR
B - 0.00
S vt
5 | AT RS & At 51, 421, 403. 30 15. 08
FCAh = 328, 101. 09 0.10
7| A 341, 087, 156. 50 100. 00
5. 2 MEAREATA KMBRERTA S
o RS ARME GO 5%3%\*@:@@“%
ARG ARG B - 0. 00
B | KAk 27, 452, 950. 16 8.08
C | ik 173, 965, 873. 96 51.18
o i ok 72, 289, 445. 14 21.27
Cl gigi, k. KE 5, 139, 828. 90 1.51
2 A FKE - 0. 00
C3 EAC. Bl - 0. 00
C4 Fiis 2 YRR, R - 0. 00
5 Hi ¥ 8, 096, 809. 46 2.38
C6 &E. EeE 43, 264, 100. 69 12.73
c7 Blbk. & 105k 45,175, 689. 77 13.29
8 B2, AW - 0. 00
€99 oAt I . - 0. 00
D | Iy AR ORI A R R R - 0. 00
E | &3k - 0. 00
F | iz, bl - 0. 00
G | FEEANL - 0. 00

506 0




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RBAT MDA Bl B TUAE 27 5 B8 B 4 2012 4R35 2 4Rt

Ho | #ekfsas s - 0. 00
I | &l PREE 45,313, 499. 17 13.33
J | 42, 605, 328. 82 12. 54
K| #Ea kgl - 0. 00
L | 4% 5k - 0. 00
M| A2 - 0. 00
&t 289, 337, 652. 11 85. 13
5. 3 METARILA AU E T 28 7= A LB KN EFP R BT+ B = 8 st S A
e | mEmem | mEsK | BE GO | sk Go | e i
tefgl (%)

1 600519 HMEE 110, 000 26, 306, 500. 00 7. 74
2 000858 iR W 600, 000 19, 656, 000. 00 5.78
3 000568 VI 446, 644 18, 897, 507. 64 5. 56
4 600031 —=—®ET 1,299, 923 18, 094, 928. 16 5. 32
5 600585 K e 1, 125, 600 16, 681, 392. 00 4.91
6 600048 PRAHb = 1,218, 627 13, 819, 230. 18 4. 07
7 600549 AN 300, 000 13, 173, 000. 00 3.88
8 600383 SR ] 1,999, 948 12, 959, 663. 04 3.81
9 600837 TR E SR 1, 300, 000 12, 519, 000. 00 3. 68
10 600395 BV Ay 400, 000 10, 752, 000. 00 3.16

5. 4 MEFIRIEGST MR BIFBRAES

AIEGAMR G WIRARFFA 7.
5. 5 MEHIARIEA SMHE 2 B BH{E L5 K/ MRS R LA B e R 4
AIEG AR IRARFFA 65

5. 6 MEIHARILA SOMME fdy 22 FE 7= 15+E LA K/ VR B BT+ B 7= SCRF RS BL B B 41

ATEG AR IR ARRFAT B SRR TR o

5. T MEIARIE A SUME iy 2 B8 R EL A5 K/ HRAS OB A48 BUIE B 3 W 40
AHE G AR WIARARFFA AL




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO., LTD KEAT A Bh I 2L A I 25 PR 3 4r 2012 456 2 = RS

5.8 FEHESM G

5.8.1 AESHFKINTHIEFHRIT ESA TR ER LR AE, REMR GBI HAT—

FHRBATER . LTHFE.

5.8.2 AEESHRHKITEZHEF, AR TEHESSRMERERERELZIRE.

5.8. 3 FoA Bt Ik

75 HFR &R OB)
1 AR IE 4 119, 250. 62
2 NN R -
3 INAlcdiveil _
4 Nl 8, 569. 93
5 IRl AE 200, 280. 54
6 oAt N IR -
7 FREpESR H _
8 HiAthy -
9 ann 328, 101. 09
5. 8. 4 & HARFER B A T3 B A B vl 3 451 2% BH 40
ARFE G AR WA R FFA A T3 B v e 45 57
5. 8. 5 MEHARET 2 B =P AAETRE SZ FRIB AU A
AL G AR WA T 42 I 5 TP AN AE it 52 B
5. 8. 6 #HRA AW S MR HASCEHIR T 7
T VE BB, Uiz S G Rea Rz
§ 6 K EELHELH)
AT Ay

AN ST < A7 B

411, 273, 716. 40

AN At S < L 4 A

18, 411, 176. 66

k- AR 7 S < B ] 3 25

10, 726, 277. 03

AR IR B > AR B 1y

AN A ST AR T e A7 B

418, 958, 616. 03

§7 BWEERLFENHMEEFR
ASTE AR I TR 58 PSR FL A R B

508




"\—
 SUT BN A bl ot KBTI BB S RE 5 B 9 5 G 2002 46 58 2 5 P o

§8 FEXMFHERX

8.1 FEXMHZF
v ERIIE S HE R S A T Ve BB S B TR 3505 R G 1 SO

—_

2+ CRBAT WA B BCER B B e S R A )
3+ CRBAT WA BB R RUE TR BT He R BT E 0

4y REFEEE AT IR A mHESCHE . BN, AR R
5 AR A I AR A A R PB4 R 1) 2l 2 o DR

8. 2 FEIHE &Y
A ZE FEAR S A IAE AR R G B AR NI AMEFT
8.3 &R

B Z AR EN I ] A 2 Y, BOSSRARIE ST N3 http://www. defund. com. cn #H4T
Y

RIS A R A ]
20124F 7 H 20 H

%9 W



