KB S RIS B
2012 4F4E BFIR SR
201246 A 30 H

E&EHEN: KBEEEEFRAF
HESFHEN: PERIVBRITHRGERAA
ZEHHR: 201248 A 25 H



. pE
i e BB I SR S B3 e 2012 45 4 e i

§1 EEERR

SEBARTE S S HRREAR S Pra B AR R ROCE. 153 Mod s 8,

JERSHC AR ELSEE . MR PR SE B ARAR AN ) ST (VA DT . ARG DR =2
LA A AR, R ERRER.

FEGATE NP EAVARAT IR AT R A w) CBUR AR B ARMVARAT 7)) R A5 R RE
T 2012 4F 8 H 20 HE T ARG h M5 abn . dEEIN. FIESENE L M5t &
TG F N, RIESZARAAER BRI E. 5 FHEMROR el KR -

B PRV LA AE T B0 57 (0 D IR BN T 2 88 7, AHANPRIESE G — & A

KGN GOF AR AR R BEIATIKE, $BE0EEAEAE B ST A7 40 1 A
L BT SRS S R

ARPAR FEARAS B B AR RS 1E S0, BEEE AR T RVRAN I A, R B P AT R I

ARG RIS BERER AT

AAREWIE 2012 4 3 H 20 H GERA R &4 6 H 30 Hik.

W1



VW LOXAmRESEEFIRAD

DACHENG FUND MANAGEMENT C0. LTD OB B I SR S0 6 2012 4R AR S  2

§2 H&FN

2.1 EEERBFN

R TRR DR A A

He g TR 090018

AT A 090018

S S (Y LTI

oA RAERH 201243 H 20 H

B ELIUN KB IE4 E TE AT R A H]

HEFLEN ARV AT B4 A B A ]

W& RIS B 241, 651, 426. 55 {4

He A RT3 AN

2.2 ZEE M

BBt H s

WS SRR o it T A R /WD TS wh KA A e S BTy e TR
TR SR, ESREEE T IR e .

PR

AFEGRM A B A R EANES G B sh B st et . DL
LT AMBURIE S ) Feml, 38 52 WiE 2 1 3 AR I AT I N AN 3 2y
B, SEMERISTHT IR i h AP R R M A RO (Arfy
R AT APRIEA . BHEGED . WM RTHS P B AESAN
SR LA RE I ZR 8 M WIS W8 b A e e AR RO BRF AR AN
PNV RS, 255 8BTS R A IR BV L B A (E K- P Az &
SEEHT LML 2 ATV G o XPFTBT LA A FILERTEA T SE et
MBI (RAEARRIE AR S OEOR . HORBIES Rk Tl
Wy Bk . NGRS 2 5D, A BRI bR 2 A
CEAE R PESR bR AT, R B AR BEE, RSl
A IS Y S

b & L R

80% X YK 300 FEE+20% X HHilF LAk Fa

IR 2 A

AT ISR A <, B P U 5 U it A TR S AR <
IF MBI T Ak, R T UEZF 3 b A v XU« A A
il (1 R

2.3 HEEEANEETEAN

T H REEEHENA EEFEEN
AR KRR 4 A AT PR ) o [ AR M ARAT A 7 R A
4 FLS ESES
FEBEE TN | BERHE 0755-83183388 010-66060069
EERa i) dupeng@dcfund. com. cn lifangfei@abchina. com
%P IS5 HLE 4008885558 95599
fE R 0755-83199588 010-63201816

2. 4 R REEITK

| GBI G AR R I SCHO R B T B | http://www. defund. com. cn

B2 0




VW LOXAmRESEEFIRAD

DACHENG FUND MANAGEMENT CO., LTD

KB B Ml B SR PR 27 45 B8 B 4 2012 A 4R AR i il 2L

e VA AR T A

GRYNTIAR FH X PR 99 RIE 7088 54 i AT K
32 JE KR A PR A 7]
ABBCT PRI X T KA 28 S LR B
VZRPE FO Hp [ ARMPARAT IR 3 A7 R 2 "I FE A
55 il

§ 3 EEMFIRIPANESIFHERI

3. 1 ZRLVEIRMY FSHEHR

fr: ARG
3. 1.1 SR s Fdebr 201243 A 20 H (E&ERARH) & 2012426 H 30 H
A S B 8,312, 267. 81
A I 4,055, 884. 84
TRV 38 5 4 43 AR 91 0. 0044
AN DB 2R -0. 90%

3. 1.2 WIRE P A¥a b

WA (201246 H 30 H )

AR AT (23 P 35 4 40 AU 31 -0. 0092
WHARFE S R = 1l 239, 432, 534. 81
AR I S RE 0.991

T 1o A E S at ik S AR EN . #e8tliat . AN O 5 2 seiir (22 s e as) FHER
FASC B G O ARA, A SYIRE A 39) O S as n_EAS ) 2 Fe i Al AR sl ie s«
2+ Pkt SN GHEARA R NS FE B A I, T A B S bl s A AR TPy

ik &
3.2 &P ERH
3. 2.1 &M HrHEH KR K HE RN S e B 25 R 1 L8
| g | DR SETLCRARSTICECE
B Bt WD WK R bR | FEHEW R | MEIR R R O—G @—@
" Wz | %6 WE®
IE—1H -3.41% 0. 95% -5. 12% 0. 87% 1. 71% 0. 08%
HE=AH -1. 00% 0. 65% 0. 72% 0. 89% -1.72% -0. 24%
el -0. 90% 0. 60% ~4. 64% 0. 90% 3. 74% -0. 30%
ﬁg&ﬁf@ﬁé\ . 0 . 0 . 0 . 0 . 0 . 0




KRR S & EERAD
G e KRBT BE P B S E 5 B 4 2012 4R AR REIR A

3.2.2 HES A FAEMURE S B R HHMEM KERLZ) LIS RSB AR
m BRI B

6%

3%

0% T~

wiey AN
Ve Ny

6%

—9%
12-03-20 12-04-14 12-05-09 12-06-03 12-06-28

| = B W H B |

e 1. AREEART 2012 4 3 H 20 HAERL, SRS HARS & R ARCRH—F,
2. AR e, ARG ARG SRENZ HE 6 NMHWNNESH, iR, A%
ST AR e CAF SRS S RS

§4 BEAMRE

4.1 BEBEEANRFEESLHEN
411 EEEBEANRHEBERESNLK

R R BIAT B 2 ) 8 v R M 2 U R < - (19991 10 5 3tk - 1999 4F 4 H 12 HIE
AL, S EE M S O R i T SIS A W2 —, A 2 A NIRRT,
MR H AT F) PRI AR ARG, 53 A h 2R HE A PR TR 7 (48%) « 6 KUESR I A B2
) (25%) « P EAEE T A B A T (25%) T ARIESR R IR A T (2%) o #RE 2012 45 6 H 30
H, AREEHAIVER 3 REWRER TS RZER RS SmiER R4, K
AR IR S B UE SR W e 4, 1 U ETE J 1 U ETF R4 s YRUE K 40ETF K SR UE K 40ETF
BBk Sy, 1 RAUHRIE S KGR ENREH A 054, 1 H QDIT 364 KAihs 500
SERCEFRHCREG X 21 FUFGIER B 54 KB EI KU R B R4 . KU R B v 4
KB BRI S B 3 4 . KA A 1 (EVR & BIE 5 B S 4. KR T il e e 3 4
KBR300 FEAE S BRI 4. KB 5 B EE 2020 25 iy i WIIE S5 08 3L 4 o K ORURE Fl K e 2
TOUESF R G KB AR A RIS B A4 (LOF) o SR Bt BH AT I SR B S B 4

o4 0



. EERAS
i e BB I SR S B3 e 2012 45 4 e i

Kt as 7 RUE TR 3 BT . KSR (PR B SR IR Bt e G . KAk Ae 2l B R AL IE
IR KPR MR BT B . R 0o a3l D IREER ISR B i . KR
RSB G . KA T B BRI TR B B s RSk A H S 9% i il o7 5 5%
ey KT HE UG SR T RAE SRR B RBORT B0 MBS AR SR B B . KRB AR A
TR TF BT .

4.1.2 ZeZH (BESLB/NH) RESZHEBEFE

T TNy A R
4 % G (BYER) I ﬁié -
RO | BEam

SREB L. WL R
ST Pl RS
PN T HRE G R
R N N
SRR B 4 )
P, 2008 4 8 AN KIES:,
Xl A iiig 2fﬁ; . S4E | W R TR R A6
. SES MU B, 2010 4 4 H 7
AT B 0 (0 2
BB IR, 2012 4 3
H 20 FRAT A B 2
SR I G S s . LA
S M. g .

E: 1 AERHE. BEHSOAAR B RREZ H .

2+ UEZF ANPAE SR T SRR AERE AT B2y GUIEZR AN D3 BEA% 35 B 00000 (RAH G RIE
4.2 EE AN E A R EEERR T EH K3

AR WIA, ATERA B HAES QIEFHED) . UEFRBERIE G CRBUB B L i 53
EF BB EHE  H)) AFAAT EELE , AR BE A rh, KRB Bl M B S 2
UEF B OB . SRl BB UEFACHAT A A5 BB SR A SE A
AT A R AN B (R SRS, ATE BB BT RIS AT N, B Is AR M= k4T A
F AL Gy AR T AT Iy LA SHEAT AR A AR O RIRAL 5y, BERIE RS0k M. AJEE
Rk LIRS Tl BUS TAES BB A0 R 5, AWK — IR E AR LA . B 5t
() AE BER I8 I 42 7=, AE R A1 VR R T s T 08 RS (KT RTH T, 85 0 R S 0 4Ry
A NBERE KA 7t o




KRR S & EERAD
G e KRBT BE P B S E 5 B 4 2012 4R AR REIR A

4.3 EEAXRE N A-FA 5 BT
4.3.1 AP G HERBATED

WE QUETFR B B A R AP S TSR T EIL) WRbE, ARGHT T CROsdE s
AR T D FAZ G RIRE) S CORSHE e BT IR A w5 A S M R B RE ) o > B R 8 nt 4l

FERE TR, SRS ORIl RIE. —gilini o SRR g mEs), WAL
FERBL WEIEHT BB Ao AT MSTPA S BB BN S AR G N EA T . WFSEHE

TR B SCRE, BB T DB R, A5 B A e S AT S O S A,

R ST AT . R A AR, XU B ST A S I DL AT A B A,
PRI PR, ORUE T A FAS S I A RS AT o] KR 2L

4.3.2 RERLZAT KLU

&
[
W

O3 ) RS A B S SIS Be Bt AL A AL [R] 1R A8 B+ I 1) A8 5y S5 T REAFAE 57 W A8 5 (AT A IEAT 70
2012 £ _FPAE, AN BB AL G R BER A O AR B R H R R3S Sy, 5T s i B UL
P oy A E T I AEAE W R 25 5, ELIR) H 1) A8 5y AT B (R A B e iz e
H 5 s s eI R T 1%, Fsh BB & 5 Fir UM B0t 415 2 18] s AU 5 5 4 45 2 Tl A
SRR H R A8 Sy, FeA 22 548 5 Bt A T a0 [3) H S ) 58 5 BRAT B A0 ) A AT By s et 128024
JRAZ R SBIITEOUAT 3 K, SR D4R B BT A S B TR SR o 55 BB AL G A AE B A H S a1 ag
Oy ARG AR A S ks LU — 80 S i S O B, A B AL & A i
AT R BIANAL 5%, FETIEAFIA, BTG EGER R H R A5 AR H AL AT s M
AR T H A oy W TS A LA Jse A3 A5 A8 5y 5 A R WA Sy AR g = AR T KR
Wi, JorW s M4 R BARAEAE R A S AT H, ABES G A S ZE A Geik 73 e ANV A A ot i
EEgtai R, BB A AR 2 L i m] RETE -

4.4 EFAFHR S BA A FE4 80K SRS AL SR I
4.4.1 |EWANES TR RERIZIESHT

K FE LT LA P E LRI T IR kam 2 M, 88— BTt 2012 R E AT K 78
WifE Lo (HEAR, REZTE A R UORFF SR Ak 2O T . S48, 6
[ GDP FALEHTH AR 2. 2% MBS 1. 9%, A4 s T i o 1. 8%,

Al A B R RER AR, BISES - RBERNIORINE, 8 A s 2RI,
A it ) R 4 AR BIWAS S LI e i B S mT AR RN I o BRBESE L B A A i —

06 0



X RERAS
G e R B I TR 5 7 2012 4R B 2

e HEIATE . SENUNE BB C e m s B, B E R EE RO EK, IS,
ERMEE “ORTANRER]” 1 S BN NG, ke (R SR S i e 65

XA E SIS, DR RO T B . RS B R BB E B R iR
WP JIT . — TN NI, i B R R E A i IR G Fy, AP
KAiTH A 7. 5% KT 2003 241 IR, WU T 2008 EAER G L™ H 1 PU L 5
CORBUN BRI A A BRI R, 324k FURAE R AR AR RIS TR T
FORME o TP T R 2 B P AR R TR S AR N, i HLBUR D4 RENE 7 2 H AT IO AIG
I, JF HBUFFEZ DA TR T — RANNBER . BREEZMZ T, Bk KIEM RN
AT I T HFEERMCRE, W e R N BRI ME— 5 R T st A R T 100

A B AR R BRI FEBCRTSATION &, M — R sl o, M
FE BB BUNE A BOTARIRE,  EREE) R 300 0 1k 4. 9%. Ank)=im b, fRE.
ESR M=, BR2h. R UORERUEF, Bk @M WA T R ZE . AR SAE T REAL
TREW, 7EFEANISA ORI T R e sk, B T Nk UL EGE AR R, A
SR TP, AESFERCRER TN, ek, REeMT, HHFE
ZE RS

4.4.2 |EHNEES SRR

BRI ARG WK, AFESA =1 0. 991 JG, AR BISE S0 B0 E 1 K35 4 -0. 90%,
] L 2 LRSS 25 56 4. 64%, i TS LS HE R I
4.5 BEARNEMES EFWH AT ES IR ERE

H T 5T (R L e e AE R TC X R — AR BERE L TG DX K AP SR B 2 < DK% DO R e 5 48 1
SEJ A KT HESRPE R — B I, WSROI I T A R s sl e i Bk . (HRRKR
FERAR S B IR TT SIS AFAEVFZ L, LSR5t IR Z Ty 5580, AN BEIWTRE SR 2257 it
VRIFHE o AN TR T o 22 BRI Bl Tl 2 ) el AE R R B — AN ] e A+ PRIR A

SR R N T 708 S KR 2R A TR N5 AR E. 3 RN i LM 21,
Hh ORI FE 2, o2 A n] H TR, IF HAERI KA R I e ke PR e . th T
TR ELT CalzE, EdERHES, gL T 2008 HFUFE. FELSFFNZT 2012 4
LM, ERAEAKRBRI R I ERE, AT L BUER. W TRR - ADFERA NI INEE
WPEAIEN, AHZIFEADLD, A BT fe i NMRIEHRAMR I 0. TP E 25D AR,
I HALFH R, B WA AR R IV AZ S ARAF I AU 2 o

7O



X RERAS
G e R B I TR 5 7 2012 4R B 2

4.6 EEAXNRE WA ZSMAERFESFRIBHN
AT BNSR PRAE F TT NUN A RS EZR D%y, A rSEZ RS B E Tl
(HBCRAE R IIHE . BT DUPAT T OLRI M o (2R Ao BEEEBEREAE . WFFUEE. e
Wead i, MU PR, eI B il ISR RATRBHA e N A . A A A
RS 3 2o LA AT N ) LMV AT RE DA SR AR, B 2R o i i h A i P A2 e R 4l i 2 B
JRER BB WETTER . [ eat s DAURS Y B AR 2B BB R 1 ST ST A AR B b A K 3h 2
PPATEEHFA BT R A AL TG BRI AT S IR B Bl o H e b A R b T KA AL
SRR RATHURR A A T SEMAE TR O M IO EERC S, AT 2 Al 8 1 55 S A0 B A5 o T 4 1
BBl P A B A BOR 2 TR R 5 AT A R S s T A R LB SRR REAT 2 SR fEDE

al

BURMRE I — 00, BN (8 2R o AR GRS TP RSP, I B e Al (e T 4 R 0 ) £ S 4
TAE.

ANTEG 1 L HAN (B RS 7t 2 e B R e AN S AT, IR S HAT A (a5 R AR —
o FEEAMEHBER M BOE MBSO SRR, SE G B Rt 2 AR AN a5y, X
AIEEFFCUETF A IO A5 B DLORRE AT (NP AR, Al (2 A R AN S (5
B ZEMAEBEHE . 4 R RIS ER R TR, e BN KN B s R i Re .
WE 2 B 2R BOE R AR 5 ST SR A TV 5 R ia s SR AR AT

I E NS S AMERAES T L M AAAEAEAT A a rf 5%, Bkt AR 5 A B4l
SEMT RS BRI 2L

4.7 EE NSRS 5 A S RE 4 B R 0L 3 8
ASTE G BN T M 2 AR L i o [R) R R HEATWAC AR I o AN U] A ARSI e i 2 2 P
FI

§5 HEAME
5.1 #4E N AR S NSRS
TEFLE NGB B R R R B S i fE AR S0 N—F AR MV ARAT I FR
O E] ERSE ST (IR PORIEEVR) MR IR 52 LL A, CORGH B ro L B SR YR 5 4% Bt 3 4
HEERD) « CRBGIE BRI SRR B L ST E U0 e, R B Wb i S R IE
#

PG PN — RIS A PR A 7] 2012 4F 3 H 20 H GEEEFAERH) 2 2012 46 1
508



A RS & & FE 5 PR A
ILO BRI an AR A 4 2012 AR A 2

30 HAE M stialf, AT AR LIS TS BBt s, IUEAT T8 A 3
% s B NFAEATH F 3 S0 AR AR 2R 174
5.2 FEE AN E AN AR SEFIZEEATR SETE. SIS E U 3
AFCE NN, KB BAT PR A AR RO B0 M BRI TR B R R R Bt ia A 2
SEVEAHE TS SRR B IR TS e BT SRR ) B A Rl B, AP
U R B AR AT s ARSI, PR T GUEZR B Tk) S5 SR AR,
A1 BT TR IS AR ™A 1 B R 15 TR IR R E 14T
5.3 HEANELERREPMFEEFABTREL. HEHANTSERRENL
AFCENNT, KBRS BAT PR A A IS B R S 5515 6 QUEZR S DAL A5 R0 i B
1) RHABASGEFE R RE ey BN B ) R4 5 1 R R B B S IR S 45 58 <
SPAERER A I S HE AR IRERIL Wb O DL WS TR . BB AL AR SRS RS
HERf . e, R B F BB A AR AT o

§6 FEEMFIHHRE CREH )

6. 1 =R

PR KEOHT B W SE AR S B % e 4
WE#EH: 201246 F 30 H

s NRMJG
% AR
2012 4£ 6 H 30 H

® e
WATAE 35, 562, 090. 72
Al = N 1, 733, 095. 09
17 PRAIE 4 -
A oy k4 Rl gt e 203, 201, 062. 56
Horpre RS 203, 201, 062. 56
B s -
g -
PSRRI -
Rtk v -
IR G gt 7 -
IVIRCUE Z737 5K -
ISR JED 6, 825. 92
IS A -

®
©
=



VW LOXAmRESEEFIRAD

DACHENG FUND MANAGEMENT CO., LTD

KB B Ml B SR PR 27 45 B8 B 4 2012 A 4R AR i il 2L

I K

164, 940. 65

B HE TR BB

A5t

B a it

240, 668, 014. 94

il el kg

AHAR
201246 H 30 H

H fii:

eI K

A oy PE<e R p ot

AT A SR b £t

SR R0 <l B K

AT IR 5K

I A I8 ek

497, 480. 32

A R I

335, 555. 05

AR 2

55,925. 84

A 45 155 9

AT AZ 5 3

229, 802. 11

AT HL

AT FLE

LA A

5 SE PITASB 4 40

JiAd 47 ot

116, 716. 81

fififit

1, 235, 480. 13

B B A A

PR =

241, 651, 426. 55

AR 53 BEATE

-2, 218, 891. 74

GRS Nl

239, 432, 534. 81

BTN T A A s o

240, 668, 014. 94

vE: 1. fRE#EUEH 2012 426 A 30 H, &M A0FE 0. 991 Jo, LM AUEA 241, 651, 426. 55

fre

2« ARG FAEH N 2012 42 3 H 20 H, #ER RS HARL S & R AERCRS—F, AR
(I 55 1 3R B AR AR BT 220 T _E 48 B TR mT LE B

6. 2 AR

bR KOBT B MR S IR SR BB

AHREW: 20124E3 7120 H & 201246 J1 30 H

fz: NRTHIT

=
m

A

201243 A 20 H (Z&A&FHAEXH) & 2012

#6H30H

— A

9,003, 105. 88

% 10 1L




VW LOXAmRESEEFIRAD

DACHENG FUND MANAGEMENT CO., LTD

R BHT Bt Ml B 5 Y

HES7 P50 RE G 2012 A5 P45 B i 5 i 2L

L AR 8, 080, 554. 47
Horpre AFECOR RN 8, 080, 554. 47
i3 RN -
PP SCRFIESR RN -
2 NIR B  flgt rIN -
LA RN -
2. BT as (BIZRLL “=7 HHA)D 2,906, 484. 70
b JREERTCE 1, 935, 446. 75
BB -
i g7 BRI o -
PSRRI B AR -
firE T R -
JBER W 2 971, 037. 95
3. A RMEAR B A (BRLL “=7 S IEE)D -4, 256, 382. 97
4 (BURLEL “=7 S IHA)D -
5. JLAfN (BRLL “=7 S HED 2,272, 449. 68
W —. BtH 4,947, 221. 04
L. BRI 3, 868, 743. 96
2. fLE % 644, 790. 65
3. RSP -
4. X5t 312, 543. 66
5. FESH -
Forpre Sz [R]0 G l E  S H -
6. HoAth o H 121, 142. 77
=, FEEH (GHREHU -7 SEH)D 4, 055, 884. 84
e Pk A -
9. BFNE (ETHREL “-” SIEH)D 4, 055, 884. 84

VE: AREGARAEMH Y 2012 £ 3 /1 20 H, RS DAL S & FAERCRI—4, ARSI
WA 55 43R AR B ¥ 0 b 4R BE R T n] LA

6.3 TEE M (EE&HE) RHIR

Srb AR KO i SRR SR P A 4
AHGEW: 201243 H 20 H & 20124F6 30 H

Hpr: NRMo
AHA
W 201243 H20 H (E&AFAEMH) 2201246 530 H
SEiES RA-BEFE A HENE AT
— WA AN GESED | 2,049,911, 272. 87 -1 2,049,911, 272. 87
VKRB NGB A R - 4, 055, 884. 84 4, 055, 884. 84

{HARSNE CARIIAIED

= RIS Y S A
e e

-1, 808, 259, 846. 32

-6, 274, 776. 58 | -1, 814, 534, 622. 90

11 7




VW LOXAmRESEEFIRAD

DACHENG FUND MANAGEMENT C0. LTD KB B B TE S B S 4 2012 4F 4R BE R H h

S
e 1. FE 4 IR 3, 393, 819. 70 16, 875. 82 3, 410, 695. 52
2. F4 ek -1, 811, 653, 666. 02 -6, 291, 652. 40 | -1, 817, 945, 318. 42

IER S B S it SR PN W - - -
MR 7= A R e < B AR B (A
kAL =" 581D

To AR T E A G (G4 E)D 241, 651, 426. 55 -2,218,891. 74 239, 432, 534. 81

e AEEEA AN 2012 4 3 20 H, #EERs DAL S & FAROR— 4, ARG
WA 55 3 AR AR B 100 B4R B R T n] LA

AR PR W 55 SR A ARG 40

ARt 6.1 & 6.4 MSIRE M FoITTNEE:

T XA PR
HeEH AR TN FE S TERTIA EIRIR AN

6. 4 R MHE
6. 4. 1 HESFEAREN

R SRS B e (LU FRTRR “ A4 b EIER NI EME RS AT
PR EREI 27 WEMEVEAT (20110 1751 5 (T el ool Bt b I S A E S8 e 0 st
FOHEST) B, HOE AR BT IR A FKIR (e AR RS B R ) A Rt
AL S A A ) A TR, AR R, fFEE IR,
VKBS S A I 78 4] L 52 AR 3 2, 049, 502, 095. 20 76, L2 e K4 it
S AT IR 7 M SEAAGHF R6 7 (2012) 45 060 SR ¥EHRE T LIBE. 4 FREIE S &%, (AR
TR S R A A A ) T 2012 4F 3 11 20 HIEREA, 4 AR H e
PHURE 2,049, 911,272, 87 4, HorFiAa s G RLET A 409, 177. 67 (LA, ASE4 A
G BBy K e BT WA 7, ST Ah R R A AT IR A A 7«

FRAR (ot N RSO EE S B ) AL RO B B S A S 0 I 4 )
A XHUE A A IRV 50 U B AP REA PR i T, B R RV R AT E RO SS (o
R QNI B SR TR 2 e RO, i (AR I, ST TR,
TFAEAR BGIE 7S RAE S« I 50 B v s LA Ao ViR G A i T L (4L
S o B 2 A BUE e RGBS Y™ A G P (AL LAy 60%-95%: B4l J% 51
I 14— 4F LA BRI MG T V7 VA S0s BGIE . IBEHE TS S 30 4 T L P30 L
BRI BRI A DU B E AT s AHEts SO%LA L O S8 4 6 7 B T 2.

512 L




KRR S & EERAD
G e KRBT BE P B S E 5 B 4 2012 4R AR REIR A

ARBE IR 257 LEAHETE R 80% X YR 300 i 4i+20% X HPUELR G i FrFa 4L
6. 4. 2 VR G I LAl

AN IE L (K 45-4R 4% I I ECER T 2006 4F 2 H 15 FARAG I (k2] — JEAS e ) Fir 38
TR AR 2 VRN 5 A0 (Al 2 THAE R AR R L Al THAE AR DL R A DGR e (BL R
HRR CANSTHER” ) . R EREE A A (201015 5 CUFES B 34 (5 B R XBRL SRR AR 3 5<
SRR FCEAR RS> ). T ERE S L P2 T 2007 4E 5 H 15 HAi I GIESBER RS S sE
RTINS € R IE A M 2 AR HOE R B R B B IR RIAEI S5 AR 6. 4. 4 T4
7 [ e B E 2 RAT IR AT SR B SRV I RE AT S 45 A o«

6. 4. 3 RAB AN LT R FAH R RE B 7 B

AKEL 20124 3 H 20 H (EEESRAZH) &% 2012 4E 6 H 30 H IR SR ETE 4
AR Bk, BT, SE R T AL S 2012 4F 6 30 HKIM SR &2 2012 4 3 H
20 H CESGRAEME) EE 2012 4F 6 H 30 H k8] (2078 Rl SR 5L 4 il AR S L4 e s
Ho

6. 4. 4 EELTFBUEM&HME T
6. 4. 4. 1 &iH4ERE

ASSVHER AT 1 H 1 HRE 12 H 31 Hil. A4 2012 48 1 PAREF AU HRFE IS
Gl 1] 2012 4E 3 4 20 [ (k&AM % 201248 6 A 30 H.,
6. 4. 4. 2 KA

AR B G (KA T O AR T
6. 4. 4. 3 RUFE M ERE AR

(1) <eRlge ™ok

SR P T RT3 LA S i - FLHASSh ok A 0I5 25 P et 7 . ek
T, AP pE A R KRR R B . SRl 2 R T AR Bon) Al T ) A A
RIFEATBE )y A G H WPRT TG Gl 8 77 4 28 o T (8t Hh B i 8 7 b 28 B4 2

AT FHTRAE IR . BERRERRIATE TR CREDURGERER) 42 LA R ETH
5 H A E S R A I A e . AT IR R I A P W S A P ARG A el
BN, BLA St v EE A S AR Bl T N 3 ) G R /E P AR P LA S 4

% 13 L



X RERAS
G e R B I TR 5 7 2012 4R B 2

7t PR

R AT I HA A V7% 43K AR ITT, C AT A NI il 7 4 S
ST, RSN BRI AT AR [ 5 T 8 P A A e

(2) SR %

SR T AR 226 LA S R o EL RSB N\ S SO 24 0 e 05 B HoA
B, AR AT T 5 20 L2 SR I EL BBl b A 4 0 3 00 e S A
T 0 B 0 L S T
6. 4. 4. 4 SRT =M ESRARIBIEHIN FETHENL I

o 7 SR A T A G S T LA — 7R, TR0 5 F S o A e S
R, LU SO ELEAREN T A A 38 M AR 7, A R PO 5 BT
SRS TS B R 20 R M T G R R 25 i )
SR, SO R ST F o ICERITURTF Al il 1 5 OR300 P o A DB e
.

T LA SO UM LIS b A 30 2 0 7 = A SO AT S A T
TR HAD S SRR SR ik, LU A ASHEAT i

S RISl 7 L VR 1 45 TR 3 5 % it = A JL T4 SR
FHEUERS I, 2R B o 2R S O AR B RO B9V T2 5 H 4
6. 4. 4. 5 <BRTE =R Sl £ A5 PR i LR U

R AT O WSS | OB RIAT AR TR (R B et TSN 2 24 i 3
HEAT A1

(1) AELEEIRTIT 5 0 e T L FLA M T R TIT050 5 b s 4 Ao A0 LA 5%, 18l
SRR B LIRS ERE A R A T KA (b FLUF S AT LR A R 2 S 2500 b 0 T KPR, ekt
TR 5 L BT 58 Sh R 4 o

(2) AELENERTT 0 G TR, S 1 60 5 FLE A 5 T G R 2 T KA,
SRR W ROBAT IO ST LA TR 2, VA RIS 55 T LA i 24 S

(3) A4l TR AAAENERTT 5, R 2 5% M A ) FLBE LR T35 S350 55 b S
P AT GEPER A (A 5 28 RO . AR BT 22 BB B0 1 A 5% 10 7 B AT 1
HEAE 5 P A R A« 2 BRI AR R SO e T LA 28 o i DR LT B A
BB, R ERRN, TR AR A A 28, b B 5 AL S A

i

TlT

¥ 14 W



X RERAS
G e R B I TR 5 7 2012 4R B 2

ZH.
6. 4. 4. 6 <SRl SRl SR HO A

B G AT T8 7 R FE PR S5 B2y e 8 7 R o 4 AR 4 HV AT B 1L £
55 BAE Gy ROT e AL i 4 BN, <Rl B <R A0 B 4 4R J5 B e B8 7 SR h A1
6. 4. 4. 7 LWt &

SEURCHE G A RAT B G O AT SE B FL 8 G L SR 25 P & 0 W O SR AR e T
O R 1 5| ) S 5 43 30 5 P A DA T R e ik A b3k R R e ] 4
G TR T 5 PR N i PR SO 80 I TR H i Py ST v o
6. 4. 4. 8 W FES

A28 T AE S CLFS O ST AE SRR SEHLTUE S . CLSEILT-HE S 70 PR W s [T 4 3 00
R S T 5 F 44 BT A2 I 1) £ SEBLR 25  S n R EU BT SR G AR SEILTE 4
FEAE FP U BB P < A S, P A S D [ o oo B 55 ) 42 R 0T R SR B 7 R e B9 o 5 Y
S AT HES TS A H BRI A H B, IF T IAR AR AR SRR/ (5
T8 .

6. 4. 4.9 WA/ @RK) MFHAMTHE

T SR 8 A A S0 ) 2B B AR e i 28 FA AR BRI AN AT A I 075 4500 A
LTI AR o 5T 57 BT AERF A 1 18] IR AR 4% 52 TR 22 oF SRR BT BR e IS 00 B i i o7 AT
APARITIARELI A N BT B (K35 A RN .

PAZ Se e vt HICAR S v N 25 3145 85 A0 i il 8 7 7 R A 301 18] ) 28 SR (AR ShaffiA o 2 fetir
ARG AER, T RN E S VI B M 2B AL B, Horp s A A
W B AL 40 S5 1 2 S (B BRI

I ORI R AT IR O B R RN 3Z SE B M AL T B, SERR R 3Ry B8k 22 R i i )
Hi ST
6. 4. 4. 10 A RIBHINAITHE

AR FE G P FE AR AT 21 7 2 PR 5 301 P 35 4 45 1) 240 2 FO 2SR R 407 15 EL A A

FCAth < R AT E 45 A 90 ) A DA R 5 S e S B M 3R B, S Bn R 3R0k S Bk R
FI 4 B eV B

%15 W



AR RS ERERAD
Lol el R TR SR S B A e 2012 4 4 R i

6. 4. 4. 11 ZE& R S ECBUR

BB RS . AR ISR R, (HIE SR HHFE AT L P4
L1 BoH LA R85 LTI T 05 G AV 19 0 0 e VB AT TR o 53T R e )
3UE O FR R S 43 (LG r 205 W 30 7 2 TR o S BILAIA 3 L S i 3 A 77 2 P o S B 4
88) I, YUDSIAR RT3 E R P <2 A SR R J B AR P B S 205 A SRR 23 e R 1
RSB Sy A S5, WOIBUIA T (1645 W R 3E £ 51k 31 A 43 B (2 S B3 20 MR A S B 43 I
[IARED) . FARKAE S BB 5 WAL G A R AR S 2%

L8R5 IR B 5 T2 20 A I M 3 2 1
6. 4. 4. 12 733

KU BRI . P RIEESR . BRI N AR B L NI, LA N B R
i A5 4 O I R 2 B L

ZOE SRR AR A P RIS A R A4 P AL 4 s (1) AL 43 B 7E 1 s gl e 2
WONS BB (2) ARG LA I RENS 2 VPO AL 2 K 208 B R, LAl 1 i
YIRS WP (3) AL A AR I AL AR AN K I SR 208 B SR R it B e i
fE R WIRPA BB ANEE B MBI LT, IR 2400, MEIHE AL

il

ZAStiE

KIS HATUL— ARG B, A H BT 4 5 4 % .
6. 4. 4. 13 HAWEE K ST BURM &
AR B4 A7 AR A 0 P TG 30 B 1 b T B 2 T BOR RS Tl

6. 4.5 XV BURME TG TR E U R ZHEEIER UL
6. 4. 5. 1 SBR[ U6 B
I
6. 4.5. 2 =TT KU
T
6.4.5.3 ZHEIER U
I

% 16 L



. EERAS
i e BB I SR S B3 e 2012 45 4 e i

6. 4. 6 BLIN

PRI B . B ZBLSS R BE[2002]1128 5 (ST FF R F5 43 78 3 £ SRR i) f85 1) i
K1), WFEL[2004]78 5 O FUERR LA BURECR @A) WHEL[2005]102 5 TR ELH]
AN AR RBR R A AL [2005] 107 5 O T BRI A NS BLBUR 1 4h 78 81
WBL[2008]1 5 (ST AN B TOURBUR AN A AR S BLE A 52 55454, 1%L
BN 7R U0 F »

(1) BURATHRA T NGRS A TEBERE Fl, AEBCE L.

(2) e LSEIBER L BRI ZEM N A B LB A B3 B o

(3) AW FEEHAF R AN ALRWON, B AT 0557 B AL AE ) BB YR A R RIS 20%
I NPITAREL, B AESAN T8 W eSO BCER R . RN, BT 2 ] 7 ) ik
SR LA k% 50%TH AN NS ANBEFT A3 800, AR BRBAT B E B 20% 4R A B
8L, BAMERCAL TS B

(4) FEL HHIRERE 0. 1% HIBIR AN BT Zy FIAERL, SR BEEAEURERAZ 55 ENERL -

6. 4.7 REEHTRR
6.4.7.1 ARG WS R BHALE KA FE R RRB R AERLKFER
AP HHAAE ¥ 1 D0 R B At KR 3 ¢ R M OB T AR R AR .

6. 4. 7. 2 AR EWI HEE KA RIS K& KRBT

RIKTT A4 FK HARERR AR
RBFE G EHATIRA ] (CRSHEE" LGB VEM IS RS R
T E AR T IR A BR AR (P EARNVARAT D) | FESFEE N SRR AU LAY
HREGEIEAIRTUEAT eSS UNI) &N
TERIEFF B ATBR A ] (O RIES: ") HEE BB SR
Hh R AR A B PR ) HeE BN BOR
I ARUEZFB AT IR AW (T 2R UER ) HeE BN BOR

1. PEUEIE ST 2005 4F 11 H 6 HAE R AR bS5 BUH Mk 45V n] H-57 2 5% AT 8L i)
2 FIRIIRAS T AE I H A5 Y I P 42— M R b 2 3R T A7

17 W



KRR S & EERAD
G e KRBT BE P B S E 5 B 4 2012 4R AR REIR A

6. 4. 8 AW EHA K LEFE VT HLIARIK BT A 5
6.4.8. 1 I RBEFTR B ITCHITHA S

6.4.8.1.1 REX 5

SARAL: NIRTIT

AN
KIRTT 24 201243 H20H (& &AM H) 222012426 H30H
AL A P72 B R S R AT A 1) L A5
HeKUER 97, 461, 363. 59 35. 47%
6.4.8.1.2 BLIEAZ &
AL AR WIN TCAGIEAZ 5
6.4.8.1.3 N3 AFSRECT KA 4
SRR ANRTHIT
A
20124E3 H20 o O TR 20124F6 H30
ST 4 Hggﬁﬁﬁi WA H) 2201246 H30H T
S 4 / 7 /ﬁ WA TR ﬁ ”
Ak wEmip | ONEERE b
e KRS 83, 296. 75 36. 25% 83, 296. 75 36. 25%
W 1. LIRS e R b 8, CLANER i A ERIE R B0 45 50 PR 50T A WU UE A R 28
T2 G (KRN o

2~ AZ AN eI IS IR 55 i I A 5 ) e iU ol AR G BRI ARIE SR BT S R AN T 71 B
5555

6. 4. 8. 2 RECH RN
6.4.8.2.1 & BH%R
Bpr: NRmoe
K A
: 201243 H 20 H GE&AHAMH) £ 201246 H 30 H
R AR A A N S A A B 2 3, 868, 743. 96
o SOAPRS NI 2 i 2k 1, 491, 464. 96

VEe SRS BT — H RS0 EY 1. %I AE 2 Rk TR VAT
H=EX 1. 5%/ M4EREL
H AR I SEAT (10 4 1 2
E A ii— H 4 v 74l

% 18 1L



ANBEESEEFRAD
.\.’e DACHENG FUND MANAGEMENT c%r:?o KBGH B MY I 2L 7R F 5 B Hh 4y 2012 4P AR IR 2

e

SEHAAHWE, BHRWTRGH AR, A dERefE A TRAIT =4 TH
W NFER 587 o — IR ST R R A BN

6.4.8.2.2 & EEH
Hpr: NRMo
A A
20124F 3 H 20 H GE&ARAEMH) 2 201246 H 30 H
R A B A N S AT AT 2 644, 790. 65

T BEGATAE P — H AR08 15+ E K 0. 25%4F 2 3k 42 . THETE T
H=E X 0. 25%/ 44 KA
H 0y NSO AR R < B4 2
E i H B39
BAEE e HUHE, B H Bt af A AR, A3 B ESARE N T IO RT = A TR
P INFE S B 7 rp— P S
6. 4. 8. 3 HREXF HHATRAT RIRNL T K52 (& [BW) 32 5
AR B AARE WIR 5 I AT HRAT 8] [FNE T 3 i (Bl 525 .
6. 4. 8. 4 FRET B R AZEGHIHFI
6.4.8.4.1 MEFNESEHNZHET RERHLESIHFN
AR ST A 4 A BN KA Y AT 8 < 0 A B4R
6.4.8.4.2 MEHIRGESEEHNZ MO HANSRE T R A LSO
AR IR R 4 BN Z AR FA DG T7 AR R AT AT S A 40
6. 4. 8. 5 KRBT IRE FIRAT IR KRB A= LR F B

s AR
A
KIKTT 445 20124 3 A 20 H E&&RAEMH) % 201246 H 30 H
IR 450 NSV N
i E RN ARAT 35, 562, 090. 72 8, 078, 204. 82

T AR RAT AR R T8 N b ARV ARAT R, FARAT [RNVAF R 471 B
6. 4. 8. 6 ZEETEAHFHIN S5 XRBIT A HIESFKIH I
AR, AHE AR AR WA 25 I T AR T DL

% 19 L




KR B & & 18 5 R 5]
O e R B I TR 5 7 2012 4R B 2

6. 4. 8. 7 A SRR 55 FH U Ui B
ASFE AR WIIC HAIIRAT 5 ST e o

6. 4. 9 RWFHECIE L
6.4.9. 1 FAMELEEA—IER TTiHES

AR B T AR A IR BEAT R 23 1L o
6.4.10 AR ( 201246 A 30 H ) AEEFAIREZ RIS
6. 4. 10. 1 BIAJGHT & /38 KAES3 T T AR KER I8 2 FRIESS

AR BE AR TS AR AREAT PRIt e 9 A I 3 1T Ut A 52 PR PR 2 o
6. 4. 10. 2 JYRFFH HIE N5 i SF T8 2 FRBER

AR AR S A AR AT 7 I 52 ot 48 32 BRI 5
6. 4. 10. 3 FIRFIH IE FIWAZ 5 1B A HRHF I 27
6.4.10.3.1 AT H 5 E B

FAMEWIAR, AFEEICRAT RT3 1E IR 2 A A I 1 6 55 .

6.4.10.3.2 X B i H3R EEY
TARIMAE IR, RIS TCAL 5 i iz 1 F R AZ &) A Ve A AT 14555

§7 BHAGME

7. 1 RE SR A& RH
AL AR

Fr5 I H K RS BT (%)
1| B 203, 201, 062. 56 84. 43
Hrp: KE 203, 201, 062. 56 84. 43

2| [ A B - 0. 00
Hrp: iz - 0. 00

e SRR SR - 0. 00

SRR SR - 0. 00

4| ENIRE SR - 0. 00
v W 2T 1) 3K N3 A < il % - 0. 00

%20 W



VW LOXAmRESEEFIRAD

BB B LI SRS B 3 4 2002 4R AR
BATAF A H A4 A BT 37, 295, 185. 81 15. 50
6 | HAthmigs = 171, 766. 57 0.07
&t 240, 668, 014. 94 100. 00

7.2 IREATV A R B EHR R A S
SHAL: AR

G A5 APIRIKIEN B T B ] (%)
A | e AR B vk - 0. 00
B | KAk 4, 581, 000. 00 1.91
C | ik 111, 521, 683. 67 46. 58
o b, okl 16, 393, 200. 00 6. 85
C1 gig, k3. KE 11, 193, 527. 82 4. 68
C2 A FKHE - 0. 00
C3 EAC. Bl = 0. 00
C4 Al AL s YRR 2, 960, 100. 00 1. 24
C5 Hf 4,613, 686. 20 1.93
C6 iE. e 19, 056, 912. 56 7.96
C7 Blbk. e (UGR 41, 334, 601. 63 17. 26
8 2. AR, 15, 969, 655. 46 6. 67
€99 AR IE M - 0. 00
D | HL AR R OK I A P R R - 0. 00
E | 25k 3, 460, 869. 08 1.45
F | A&ZliEhn. afitl - 0. 00
G | fFREARM 12, 248, 880. 40 5.12
H | #MEEH 15, 207, 885. 64 6. 35
I | &efl. fREIE 30, 312, 944. 23 12. 66
J | ek 14, 033, 720. 24 5. 86
K | #has sk 11, 834, 079. 30 4.94
L | AR5 30tk =k - 0. 00
M| ZREHK - 0. 00

il 203, 201, 062. 56 84. 87

7. 3 ARAE A RYPHE GBS R FFE IR/ PRI R+ 42 BRI R A 4
SHURLL: NIRRT

g | RS | RS | HE (R A bl dT I B A LU (%)
1 600519 | BIMFE 48, 000 11, 479, 200. 00 4.79
2 600518 | Kzl 609, 927 9, 405, 074. 34 3.93
3 000826 | ZpEIfLE 399, 964 9,159, 175. 60 3.83
4 601318 | [P 199, 937 9, 145, 118. 38 3.82
5 000651 | #%JyHL %% 399, 915 8,338, 227.75 3. 48
6 600837 | VFIEIUFSR 699, 903 6, 740, 065. 89 2. 82

21 W



AREBEESEHRAS

.\.’e DACHENG FUND MANAGEMENT CO., LTD KBGH B MY I 2L 7R F 5 B Hh 4y 2012 4P AR IR 2
7 600406 FE e Fii 349, 810 6, 537, 948. 90 2.73
8 000024 | A7 240, 000 5, 887, 200. 00 2. 46
9 002230 | BRI 289, 895 5,710, 931. 50 2.39
10 000417 | HAEH TR 449, 980 5, 647, 249. 00 2.36

i PR T ARG IR IE GBS M T BN, N 8 3 T R 4 B PR A ]
Ui (http://www. defund. com. cn) [RPAFEEHR & 1E 3,

7. 4 MEH AR ESHA SR ERZRS)

7.4.1 BIFEANEHE B BRI SR = 1H 2%80ET 20 42 F i =B 4

SARA: NIRTIT

P | RS JBSE AR PN N X o AR 4 W8 7 1 L A (%)
1 600519 HINER 10, 875, 191. 39 4. 54
2 000826 BB 9,441, 121. 35 3.94
3 000651 AR ER 8,803, 743. 66 3.68
4 601318 o 8, 289, 886. 37 3.46
5 600518 FRESE 2l 8,221, 114. 93 3.43
6 600739 ST PN 7,906, 841. 34 3.30
7 000024 T Ho = 7,052, 815. 11 2.95
8 600837 MES GRS 7,032, 347.70 2.94
9 600406 FHL T it 6, 967, 874. 97 2.91
10 002230 B K 6, 798, 788. 18 2. 84
11 000417 =) ER 6, 657, 620. 44 2.78
12 000656 AR A 6, 265, 235. 60 2. 62
13 600036 AR AT 6, 110, 516. 20 2.55
14 300105 YIRIESEN 5, 857, 546. 00 2. 45
15 600742 —REYE 5,629, 984. 21 2.35
16 000937 e 5,621, 256. 96 2.35
17 000401 AR 5,503, 434. 46 2. 30
18 601601 SHEP NP 5, 285, 300. 22 2.21
19 600362 AN N4 5,271, 362. 84 2. 20
20 000012 M A 4,833, 267. 49 2.02
21 000858 R W 4, 823, 239. 86 2.01

Vs AR TSR TN H A AN T LA, A IEA A 5 S
7. 4.2 RFSZH SHE HHIRE ST E 2%3KAT 20 4 KB4

%22 W

SHURLL: NIRRT



O R B LA B 2012 SR

Frg | RS JBEER A TR AWIZE LS | YIREEET AL (%)

1 600742 —RE % 5, 456, 228. 20 2. 28

2 002482 I A 5, 296, 327. 42 2.21

3 002421 RS g 4,903, 049. 25 2.05

4 002475 SR 3, 443, 449. 22 1. 44

5 000069 I A 3,112, 682. 56 1.30

6 300090 R ey 2,707, 744. 00 1.13

7 600549 JE T 1A 1, 876, 890. 92 0.78

8 600739 TR 1, 649, 410. 04 0. 69

9 000024 A oo 1, 455, 500. 00 0.61

10 300105 YA ES TN 1,323, 742. 34 0.55

11 000826 FAEINGE 1, 194, 500. 00 0. 50

12 000157 G E R} 1,177,372.55 0. 49

13 600518 RS2, 554, 252. 00 0.23

14 600519 MG 481, 427. 76 0. 20
e AR GAR L S &8 GRS B e LARATH D, A% B R 5 P

7. 4.3 ENBEE IR BB B S H B S M B
. AR

FNBEREA (AL B

240, 154, 575. 04

THBEERN (RAE) VA

34,632, 576. 26

T EIRGHUNTRRACEE ORAZ P R LA, AHIEARA S P
7.5 WKL G A RGBT &

AIEGAMR G WIRARFFA 7.

7. 6 IRAZ A SOYHE G FE R = FHE LU KN HER B BT 48 B2 35 B A

ARG WIRARFFATBITF

7. T ARAZ A RYHE GBS R P E LUK/ HER BRI+ 48 B SORRES R 3 R A 4

ATEG AR IR ARRFAT B SRR o

7. 8 JRAZ A RYHME b S B 15HE LU K/ HEA BTRT T A8 BUIE 38 A 41

ATEGAR A WIRARFFATBGIE




VW LOXAmRESEEFIRAD

DACHENG FUND MANAGEMENT CO., LTD KBGH B MY I 2L 7R F 5 B Hh 4y 2012 4P AR IR 2

7.9 BRAGWEME

7.9. 1 REHAREETRKE B IESFHIRIT EATHNEMITLR AR, RERS

il HAr—F AR B ATFEIT. LTHEE.

7.9. 2 AZESEFMATBRET, BAERRTBHES S FMEKE&EREELZ S

KB
7.9. 3 BIRH A % TUH 7= #d F

Az NRTBIC

4 FR

hur
J

A RIS

JSBCIE S K

B A

R

6, 825. 92

I K

164, 940. 65

Fob SGR

T

HoAls

O |0 ([N | |01 |k |wW (DD —

it

171, 766. 57

7.9. 4 WIRFEE KA TR B m] #4555 B 40
ARG AAR A WA A R IR T B2 o

7.9. 5 BARET 42 B AR AR 8 32 FRAB Bt Ui
AR G AR 5 AT+ 42 e 5 i TG R 5 PR

7.9. 6 BRA SIS HHERHALSCFHR IS
T PUE TR, 4502 RS AT e 2

§8 EEMFRENGER
8. 1 ARE SN BRFTHE N BFFH N

(R 4

FEA N | PHFEAH

FEA NGt

PUBTE
B O I AR

MABH

FEA A b B ]

FFA A

b B A L]

7,949 30, 400. 23 | 23, 792, 865. 49 9. 85%

217, 858, 561. 06

90. 15%

%24 W




VW LOXAmRESEEFIRAD

DACHENG FUND MANAGEMENT C0. LD KRBT BE P B S E 5 B 4 2012 4R AR REIR A

e FAN RO 8L B F R AR T F AR .
8.2 MIRESEHARXMWAN RRFEAZESHIFLR

i H FEARAUSE ()

i 2 B AL A1)

He G P H A M G B AT 3k 4 3, 954. 00

0.0016%

Ee 1 ARAEPOE A FEEBBOITSCET D oe NP A LG i iR i B X Ta) - 0,
)

i
2. SV G G T A S G L RO SR - .

§9 A EEHHED)

LA

B m A C 201243 320 H ) LA AR A

2,049,911, 272. 87

ARt S < R A 0

3,393, 819.70

il - AR A S < A U ] 3 450

1,811, 653, 666. 02

AN IR > AR B A

AR ST AT < A7 R A

241, 651, 426. 55

§ 10 EXFHMHE R

10. 1 EE&MBFRFH AKRSHRIN
AR A TE I A B A K& R

10. 2 ZEEHEAN, ZSHEANEIESEERIIRERATES)

AN, TR BT NN NI E T I LRSS,

10. 3 W AESEEAN, EE&EW™. ESHEEVFRIFA

AARE W B LAFESE BN FEGW ™ FEFTEL SRR F I

10. 4 FESHFRIEHIER

ASTE BB A AL AR I A TR

%25 W




ANEESEIEFHRA O
.\.’c DACHENG FUND MANAGEMENT c%r:?o KECHT BN R S R 5 PR FE 4 2012 AE B AR E R A 5

10. 5 AEEHATHITHISTHIMEZFTER

I BRI A AKE G o T 1 S VI 55 P D 3 AR08 Hh R S I S5 AT IR A Wl %355
FIt B < TRl A2 RS D AT AR I TF R 55 24

10.6 HEAN. IE AL BREEANRZBERLTISER
KRG, ARSI FEA NS B BN A2 B W3 IR A A 5
10. 7 ZEMAHIEF AR 5B ITTHA RKB R

10. 7. 1 Ze &M FIESR /2 R 3T 5 B U AT IR 5L B8 R M e ST AHE O
SAURAL: NIGTTT

% A8 B ISR R A 4

FEam | ZHHEIT e o7 2 B 5 R 4 o 2 4
G U IR s g i MR | R
I ’ > . . y . . 0] -

e KRS 2 97, 461, 363. 59 35. 47% 83, 296. 75 36. 25%
5 , 240, 891. ) , 509. .55% -

Hhs 3 89, 240, 891. 78 32. 48% 72, 509. 18 31. 55%
> 4] 28 ) ) . . , . . 0 -

[ 28 2 2 37, 773, 547. 49 13. 75% 30,971. 51 13. 48%
RIS 3 19, 975, 681. 72 7. 27% 16, 967. 22 7.38% -
/Nl 1 13, 265, 343. 39 4, 83% 11, 580. 59 5.04% -
HPL , , . . (i , . . 0 -

PEHIES 1 10, 417, 670. 49 3. 79% 8, 828. 92 3. 84%
[ 4 iF 5 2 3, 944, 908. 84 1. 44% 3, 353. 15 1.46% -
b, l a: , , . . (v , . . 0 -

ESpegne s 1 2,707, 744. 00 0. 99% 2,294. 79 1. 00%
MR 2 - 0. 00% - 0.00% -
GAGUR 1 - 0. 00% - 0.00% -
entE e 1 - 0. 00% - 0.00% -
KIirs 2 - 0. 00% - 0.00% -
A 1 - 0. 00% - 0.00% -
J7 IEiES 1 - 0. 00% - 0.00% -
I RAES 1 - 0. 00% - 0.00% -
s 1 - 0. 00% — 0.00% -
RS 1 - 0. 00% - 0.00% -
AR SN 1 - 0. 00% — 0.00% -
GRS 1 - 0. 00% — 0.00% -
HERIES: 1 - 0. 00% - 0.00% -
M FEE S 1 - 0. 00% - 0.00% -
RIS 1 - 0. 00% — 0.00% -
P uEF 1 = 0. 00% - 0.00% -
FaiE 1 - 0. 00% - 0.00% -




VW LOXAmRESEEFIRAD

DACHENG FUND MANAGEMENT CO. LTD R BB I S TRIE S5 5 R 4 2002 4 A R Al
B4R IE 2 1 - 0. 00% - 0.00% -
iR 1 - 0. 00% - 0.00% -
AT 1 - 0. 00% - 0.00% -
LA 1 - 0. 00% - 0.00% -
RIAUES 1 = 0. 00% - 0.00% -
HLTIES R 3 - 0. 00% - 0.00% -
W e 1 - 0. 00% - 0.00% -
4 A 2 - 0. 00% - 0.00% -
SRR 2 - 0. 00% - 0.00% -
AR B 2 - 0. 00% - 0.00% -

At 48 274,787, 151. 30) 100.00% 229, 802. 11 100.00% -

W 1 AFESGTARE WIABE TOCRIES: . M E@f. ERE 2. #HEIEYE. SRR, vl
R EGUEYE . EAES R MoEdR. ZEUESR. dbatmte. KRR ARAGIEZR. J5 RS,
JURAESE EAFIESR . EEEIESR . ZLERIESE . RUHIESRE . RENESR. FRUESE. BMATESR. PR
EFE AR EiUESR . BHEIESR . AR E L HHAUESE . RXGESR . BRIESR . Wi UESR
hE AR PAEIESE . PR E R
2 FHIZR 3 & HIAE 53 BT i IE FEbRHE R e -
AR R E A S AR ) (OG5 R UE 5 B B 450 0 i . A D ) PO ST A6 ) CHIE M 4
(2007148 5) WA RKHE, AARHIE THAUESR A A AZ 5 BT R Sbr IR .
MLARIESR 22 R A2 53 e i IE PEbRAE T A HE .
) WIROL R, fdle — SIS K MAT 5
() GBAT NG, PRI A, RE AL 3 AL A8 VR (s 1 3K s
(=) WFUSE R, Rede b FGaTTees . B Rss . Th AT bt 2wl A SR ST IR 55
() Ha s Br A A B EITHR N A, 2 mingrr, HLBmsEaRsEaeel, Wiesi
B A UEIFAT T it 2
(T BEAR MBS s8R A BT A5 R L Ah 25 1 I 55
ON) FHREEE A RS 588 B [A) A SR A U o At 2 A
MUAIESR A W) AS Sy oy BRI LIRS A W) A8 B BT IR SRR e TR G €97 Fi IR 55
VRN AEY, ARSI s R T B A B T

N

/

10. 7. 2 &M AR AR AR S B udk T AR IER B

AN, ARG AR S 2 748 5 e T HABUE TR 3058

27T W



X AB
G e R B I TR 5 7 2012 4R B 2

Rk AT BR 22 7]
2012 48 H 25 H

%28 W



