PN DTz g
2012 L EFRETHE
201246 A 30 H

HEBFHAN: KEESEEFRAA
EEFLEN: PERVBITROGERATH
EHHEE: 201248 H 25 H



—
WO AREEERFIRATI KRB I 4 2012 4 AR R 5 2

§1 EERR

SRR HFORIEARIRE T RAAAE R BOC B P IEME B E N,
JERSHC AR BLSEVE . R MR S A AR ) SO I SR . AR B = r 2 —
LA A AR, R KRR

R AEE AP EARMVERAT B A IR A A R AR A RIE, 172012 4 8 H 21 HEK TA
A PSSR R ARE M EE D0, WSt . BB GRS N, TRIER X
WA R B Sk R s K i8 .

BEB A T R v CLCSEAR S o 1) Js ) ORISR 5 7, AHANCRUEE B —E F A

SIS A R IR R I BT MG, Bt 2 e HH B8 PSR i B -4t ) 1 A
L T SRS SR

ARAR FEARAS T B B AR RS S0, BEEE AR T RVRAN I A, R P R I

AARE RIS ERER A

AAREWIE 20124 1 H 1 Hig% 6 H 30 Hik.



"\_
ILOLREEBRAR2D R B HE 4 2012 4 AR JEE 425 fp
§2 EH&m
2.1 EEEARBMR
e T FR K55
Her A0 090002
S (i FALIRTF I
oA HAERH 200346 H 12 H
B ELIUN KB4 TR AT R A H]
EEEN AR MV AR T IR A PR A
e R LG A s A 404, 664, 148. 76 1/}
B oy R FE 4 I FE S R KETiZF A/B K5 C
TR HFE AT 0 090002/091002 092002

YIRS I 7 5 < 470 B

197, 897, 699. 14 11

206, 766, 449. 62 {1

2.2 B&r= i

@ ARER N TEJTORAN G 2 A FNORFE 08 7= G A PR (1) Aty 128 SR 2 7 R I AR e B A1

B0 g W AR AR . KRBT I E AN FRE R AR R A T AT e w
HE, DASEHRA T H bR o 288 88788 o0 4 UG 1 13848 — J7 22 AR AL By T L £
Ko AT ANAT S ARAT AT R AT R 4 Rl 5 2 TR) SEAT S L

g bb e | B SR

2.3 EEFHEAMESTHEAN

i H REEFHA REE&EEAN

B KBE S HA FRA A o LAV ARAT A A BR A 7]
4 ] ESSES

G EPEE v N | BRAR S 0755-83183388 010-66060069
EERaYiflfe dupeng@dcfund. com. cn lifangfei@abchina. com

%P R4S Hl 4008885558 95599

fEE 0755-83199588 010-63201816

2. 4 f5 BB TR

A A AR IE SO
N B IR Pk

http://www. defund. com. cn

S AR AR T A A

RN AR FE XK K 7088 54 B AT KR 32 2 K itk

B BAT R 2 W

LRt VIR 2 01T KA 28 S LS T 57 Fots 45 88 F9 i [H
ANV ERAT B A B A F G 55356

§ 3 EEMFIRIPMESIFERI

3.1 EERSTHEHREAM FIER

SARAL: NIRTTIT




1L OZBEZNRANAY e
FE&90 KHfiiZ5 A/B KHifizs €
3. 1.1 SR s e bs WEW(0124F 1 H1H - 2012 | MEW@QOI2F1H1IH -
6 H30H) 20124 6 H 30 H)
A S I 7 3,500, 049. 71 1, 885, 579. 96
AR 7,735, 062. 80 4, 469, 076. 28
T35 55 4 4y 20 A 91 0. 0340 0. 0341
PN R S R R TRE L[R2 3. 53% 3. 34%
3. 1.2 WIREIEFIFabR AR (201246 30 H )
WK w2 P R 4 AR 0. 0419 0. 0323
WIR LG 98 = 1 206, 195, 636. 70 213, 438, 504. 31
AR LS A B 1. 0419 1. 0323

e LA E s R AR RN #eBtliat . AN OR5 2 seir A2 shiiat) 0Bk

FASC B TG A AR, A SYIRE o A 39) 8 SEBlcas n_EASII) 2 Fe i (AR s e«

2. Pri’ e SHR bR A OIS N IS A0, T A S8 Pl i A 2R T B o114

?AO

3.2 & HEHRI

3. 2. 1 EMHE AR KR K5 RS LB HER R R R

o G A AR | A A B 2 M B R v NI 435 L A RE vl 0-6 &-®
VAEVN X N N eup s s e Ly - -
WRARO I fEED T EAE) TR hEE@
RS A/B iR —AN A 0. 30% 0. 05% 0. 22% 0. 08% 0.08%| —0.03%
2= A H 2. 78% 0. 06% 1.90% 0. 10% 0.88%| —0.04%
AN H 3. 53% 0. 09% 2. 35% 0. 08% 1.18% 0.01%
i —4E 4. 02% 0. 13% 7.11% 0.11% -3. 09% 0. 02%
o2 = AF 15. 16% 0. 15% 10. 28% 0. 09% 4. 88% 0. 06%
Hss AR R
i;ﬁin 71. 48% 0. 20% 34.11% 0. 19% 37.37%|  0.01%
X 5
KEFES: C [ EE—4H 0. 28% 0. 05% 0. 22% 0. 08% 0.06%| —0.03%

22 = AN H 2. 70% 0. 06% 1.90% 0. 10% 0.80%| —0.04%
2N H 3. 34% 0. 09% 2. 35% 0. 08% 0. 99% 0.01%
X —4F 3. 67% 0. 13% 7.11% 0.11% -3. 44% 0. 02%
o2 = A4F 13.94% 0. 15% 10. 28% 0. 09% 3. 66% 0. 06%
A4 AR
%% Zj;\ 66. 78% 0. 20% 34. 11% 0. 19% 32. 67% 0.01%
X 7




O

e
AME s SRR L B 2012 46 4

3.2.2 BESH FAM DORE S AR AN K R EZ) LI 5 RN St LB A R AR5

i
80. 00%
60. 00%
40. 00% /
20. 00% ”“”""”ﬁfwﬂ\wwﬂamﬂ/ﬂmwr
0. 00% W* !
—20. 00%
03-6-12 05-4-3 07-1-24 08-11-15 10-9-7 12-6-29
[— KeflA/B —— bk B |
80. 00%
60. 00% ’»/Mi
40. 00% /
20. 00% ’“”“~"“”r/-~\”VﬂﬂhA/f’v~r
0. 00% W‘ !
=20. 00%
03-6-12 05-4-3 07-1-24 08-11-15 10-9-7 12-6-29
[— Kt — Wbk Bk |

TE: 1ARKEGT 2006 4F 4 J1 24 FRAHE RSP oo, R airm Wi gl p e SO0 A 3k,
Jr s SR E SO B R AR, X I B BRI PR K5 A/B”s g Fr el 2l
A SCh C BB, XTI EE B AT AR KBtz C7

2. G A TRME, AHEE ARG A AR 6 N H A EEH], #HRHaE H ARSI & I %
Hp ik G A R+ 5k ON) SR AL ST RUE AT ATER T T i R8s T
L BEBIAMIG 5L 08 7 BMELRY 80%;  $5% T BT LEBIAMIG T2 e B8 1 11 20%.

%40



—
WO AREEERFIRATD KRB I 4 2012 4 AR R 5 2

§4 BEARE
4.1 REEHENRESZHEN
4.1. 1 BEEHFEARLEHESHNZE

R B 4 AT PR 2 i) 28 o [ IE s TR M BE 4 2 (1999110 5 3Ctbnte, - 1999 4 4 [ 12 HIE
AL, & EE S O i T RIS E AR 2 —, ENAR 2 e AR, d
AR H AT A E] PUKIB ARG, 7008 D 2R R RO A 7] (48%) « JG RIEFF AR AT B2
) (25%) « TR B PR T (25%) « )T ARIESR IR AT BR A T (2%) o A 2012 4 6 T 30
H, ARSI 3 HE IR0 REUEF RS . SRS, K
AR B SR BRI B0 54, 1 L ETF B2 1 2 ETF BRI G AU 40ETF JOR GRIE K 40ETF
BeHeEE, 1 HEIHT ARG Kt E A BT RAE SR8 4, 1 L QDIT Jede: Kihsi% 500
SERCEIRBOEGS K 21 FUPMGIESF B0 5L G R E IR B G . R 5 B k4
KB BRI I B IS . KSR I R A BSR4 0 He 4. KB Ml e 5 B e A4
KR 300 F5HAE S BB FE 4. K & A B 2020 26y J8 HHRIE 5 B 6 4y KB UR J K s 22
ROESR BTG R T IR A5 B I B0t He 4 (LOF) Kl B A5 I SE R S B 0 ks
R B AR 5T 25 BUUE SR A G RN R BRSBTS B AR
SR . KRR RFR B S B e 4 . KU 08 ) R BIE S B e 4 . KR A
TG RNE SR R . K T K S R S B o R ik P v 9 2 R AIGIE o 5
NN RS2 (e L TR o A £ S NN % [k ARGNIA & ST B 7 8 S AN NI % S ER PN
RSN s g o

4. 1.2 ZG2H (RESZEPH) RESZHEBER N

AR A 24 -
4 HZ 23 (BhER) IR UEZ5 S|
. MEAERR
EEREE | ={EH

2B . AT ER T HUR 7 EHRIE SR
JBEAD A B 7] S R T R RAT B 4
EizHt. 2005 4 4 A A KRG
o g GEMHARAF, YRR MY
i”‘ ot 4 2 2)029?)? ol 104 | SAMAZIEI, 2007 45 1 12
i H R FHAT K R B8 1T T 3 F 25 5 9% 2
ST, 2009 4F 5 H 23 HiZde
(EUND AT Srans Tt T rtasa )

HeL MBS . EEE. I,

e LARBUH, SRR ARIE S B g 2 H



—
WO AREEERFIRATD KRB I 4 2012 4 AR R 5 2

2. UEFF ANVAR B TSR MAT ML 2y CUEZR AL N S B3RS A B IMR ) HOAH SRR E o

3. ARG Y 2012 4E 5 H 2 FHEEA B AEr~ Bl AR 2w 22 BRSO G RN
ARG, RN O A SRR TR I 1A b B SR YIRE R A 5
4. 2 BEANHRE WA S EEI FAE H ORI U

AAREWIN, AIESE TN ST EFRE) . GIEZRB IR . CRBUMR B0 A4
G A REEE S, ARGE T, KbOr PSR #3
Bl BB WEFFARHAT A AR RIS AT AT IR HNE N A W U 1 [ S5 R
SE AIEGEATRAEIEILE AT N, BATIZ FIFE M BEAT W AAZ 2 AR T 3047 DA S 3t
I BEE BB AR B I RIRAS 5, BEAIa i, M. ARG EREEDURE Tiiids . BUE T
HSBBERNARN RS, AWK WA A IS B 50 (0 s U BRI Y 2 e 7,
FERTEEE IS AR AR BT AR (R RTEE &, 55 1 0 B AR AT N UK ds KR 2 o

He

oy

&=

4. 3 GRS A TR 5 BT T
4.3. 1 AR B 5 BE BT L

HRAR CUES B LA S B A 7 AP A S IR S RL) (MU, A AT T (R4 o
IR T 28 A8 S IRED | (AR o B BT B ) 5236 50 5% Mk S R RE D 26 A R L 4
PRI O, S R . N 5 A ), A
SRR BFFUMT . B, 25
SISO, SO SO U, A0 B R S S S MR S RS e, M
B S A bt PR R R RS, R B S ION A 5 ST A B A, il %
T IME TR, RAE T 2 A5 MU mT B . AT RS RN T
4.3.2 FUR BT A LI

T PR B8 OB S 0L 1) 0 S 5 2 1050 5 5 i R A 53650 S AT AT 404«
2012 4F |40, AT T XS HEA 41 o RS AS S A7 A P ) IR A0 5 » 517 A Hi L L
BIEAS 5 RASHIN 5B AP a5 5, FLIR LR 038 50 A b i W e 5 i B e
H A BT 1%, BB A1 A 5 H BB 401 2 ] i SO BV 41 A 2 A A
I R A2 5, 3O 2 50 53 95 A TF 3600 LU 1 52 5 A e 0 30 5% bt i 24
AT SRS 3 U, TR R MO L A B s T PO AL MR AE DR R A
S B AL A Sh TR ke — 8, 5 A S B B, LB AL G A R 1
WA RH IR 5% HET A TN, Bl R M H R 5 5 A A S 34T Jos Al

%6



—
WO AREEERFIRATD KRB I 4 2012 4 AR R 5 2

AR 5 L A2 54 MO TIT AT VAT R 18 12582 5 5 SR MR 250 55 A1 b 2 Tk
W, TSR TR AL I BRI A ST o, B4 Sh 2 A G SRR 4
PEGHG AL, B LA R AEAE R AR T A
4. 4 S \KH 5 P O SR A S T B
4. 4. 1 SRR SRS M R4 BT

2012 4 14, AEREHRIIEH S IRTINHE: 26 F AP KT, KOEH SRR,
A, [ TR S, MBI GRS, A RUTHES: R U8 % e S ALHE R,
AP R ROR BT AT o DUBE A R0 U B4 S0, (R AT IR . LA 20l
R Lk B, Horbi e PRI, LS SO R R s TR — 5 F
AR SRR Y P T 0 S S B SR R TSI BT, SN,
o AT B O RN B

2012 47 FFAE, ARHEGTEM R Seoh AR IR b, SRIBUBHE IR0 £ Sewis P K 1 e 7
WATRE A . Bl I K00 Gl G OV L, SR AL 2 A0, DL AR
T MR OB, (AT VP SR F PR 5 1 B LR 6 . X IS X e L
FING, (02 5 BERORE G, A R O L

4. 4. 2 M A E SRV SR

AAREWIN, KB A/B R EAEIG KA 3. 53%, KMfiF C A Ie K% 3. 34%,
[ M S AL HE RS Ay 2. 35%, < (i A (ELHY KA i T [ UL &5 B PR R B

4.5 AN EMET. IEFHTH RATIES K HERE

JEEL 2012 4 FR4E, BT A TIE T HRIRHE, AEE T RER S DOCE 1m0 1
i A A A BRI AR DL AT BERE— 8. i T IS BSOS R ZATA  mKkT, Ailb g %
RIS MR, ARUEIETRAAL o BUR R S AR AL B BB 2 T 5 BRI, sl g
DRI B0 5 B e ™ R 1 RIS ) P — BB 6T SRl 45 2E i
FAA BB E, Al A R S 9 IS oF J 5 1 37 14 s 38 T A Rl 24 o

ANFERN AR R S DR v LA A [ 2 R IE SR B0 BE M N FEST, <Be R oM e A A I Aot
RIS, IR R A LR A S BT et . AR AWIGT, R0 I I S R P35t
HUE FEAMT AT BT A e TAE P9 (D J RS e T4

FATARH IR A W AT NS AR SCRE , JATTRE $2 FEAS I £ [R) AT AU A Bt A ) 25K
PRI B U, BUGEAT 6 PO, SN R S S, BIESORT B S P R I BB AL

o

%70



—
WO AREEERFIRATD KRB I 4 2012 4 AR R 5 2

T34 AR A B KU — SR E W R PR G BB 3
4.6 FEANRE W AZESHERFEF A

AT PSR PR RAG D 55 L N U A rl i R i 2, A vl o R T,
(EBOR A AEAR T IHIE BT AT RSB B A2 0 2 el RSB vE . W9 Rl
Weam By MBS BEES . BEGa g i, MERBIZES . ZATRstidne N . A riEZR 21
AR B 53 359 FL A AR WL ) VAT e ) RIAR SR TAEZ Py, Al 22 53 25 B ot rh A i A2 e ss Al 4
JBCERBLDE R WEFTHR . WD WCRR A0 AURS A B AR 2R 08 B 1 ot SRR G BB i P B &, 9
SR R (3R SRR AT Ak T AN BRI AE 5 IR A 5 R A 5 HG 4 DY s R A T R AR i
UESF AATHUR AL T SEMAIE SR A% (R SRS, AT A8 2 A 1 75 R AT o (00 4 A R
BEanAN PR B R S AR AR T AT A R I AR B R R Bt R EA T A e EE I
v MDA BRI P BT VRO, DURAIEILRRSEE T BEGa i i 57 H W 3G 98 1
NS, PATIEGAMEBOR, 0T G FOEAT IR A (B I M SR A% 0 67 SiT A A
FEMRERP I — 30, W 2 vt ARV T i XU, I S oAl (i T A S I 15 90 e
(=

AT 0 A (AR P 2 i B A e A AR S AT, IR B AT ROA (45 A% —
o FEBANEBOR I BUE MME BCR ITAEATHE L], TR P S et e B A (N AR 5, %
RIS FEQUEIFIAE G A5 BB DR NAT ML, AR SR M S %15
Ko ZHAMEBERNE. W FRAE S ERE P RE SR, e BN KON R sl ks R,
FAEZR SIS VR BUE R A B 7 20T S B AT 5 Hh 2R E i B AR AT

AL NS GAG RS T7 L I AAFAEAT A BRI 2R 58, bR s IR R 5 A
TEM RSP ZELY -

4.7 BRI ZE SR 4 BE A B A U B

AR FEG A BN M A IR B G IG5 [ A RUE BEAT W R 20 BT o AR TN Koo A/B 293
FCAE 2, 871, 912. 23 Ju(A/B FeAE TR M8/ 21 0. 11 G, C RAE T SEE #7341 0. 00 J0),
PR B4 IR E (43 20 LA o

§5 HEAMRSE
5. 1 MEHI AT EFEE NEMTE 0L

(EFLE R B S R, AR T N — P R AR AT IR A PR 2 ) 77 A a0

IR R M RIEHNE I E LA CRIBUF B R e A R ORI B3 R <9t

%8 W



—
WO AREEERFIRATD KRB I 4 2012 4 AR R 5 2

EEL) Z5E, SRREEF RS BA— RS SE AR AR 2012 48 1 /] 1 H = 2012
fF 6 H 30 HEESM# s, BT TIASL. MO ST E R B et s, I ILEAT T4
NS5, B AR 3 RS An B A AR 28 4T 0
5. 2 B ANRE I AR L SR B S EEMFAE . BEVE . RIS 5L U

AN, KB P PR m AR R 7 5 B e S e Bt i o Je G 8 i i ot
B B AT R B E A A T VS 9 I S SR A3 BE S5 I L, SRS S A O A
ANFGAT A RGN, PRIESE T QIEZRRBTAEER) A VEENEM, fesH B
FR IS 1 ™ M i IR R < /) R R 1EA T
5. 3 T AN AREEME T M FELTABRKESE. WA CERREL

AN, KRG P PR w MR B3R 5517 & QUEZR BB R G5 B i B
VEY B HABAR AR B4 BN G T R B 58 0 DR Pt 5 B 4 A RS P Y
WS Fabn. AR WSO Motk . SO GIR A S50 EI0sE . e, 8%,
AR B H ISR AR AT N o

§ 6 LEFMFLURE CREHI)

6.1 Fy= R

P R NN A TiE s a1
WiEEIEH:  20124F 6 H 30 H

Hfr: Nt
% AHAR HAEEER
20124E6 H 30 H 2011412 A 31 H

Y
BATAEK 44, 553, 633. 92 2,573, 084. 40
gl S 1, 040, 522. 43 5,358, 531. 77
17 AR IE 4 5, 964. 86 168, 407. 73
A oy k4 Rl gt 366, 559, 585. 60 415, 736, 895. 60
o SRR - -
B s - -
Ererdny 366, 559, 585. 60 415, 736, 895. 60
PSRRI - -
Rtk v - -
IR G gt 7 30, 000, 000. 00 -
IVARCUE Z337 5K - -
ISR JED 7, 644, 908. 30 6,074, 357. 13
IS A - -
I IAT H I 4,527, 410. 85 78, 559. 67

9 W



W L,OAREEEIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KA 4r 2012 4F 4 BER A5 i 22

186 JE T A3 B - -
oAt % - -
BT 454, 332, 025. 96 429, 989, 836. 30
e IR FEER
AR AR 20124 6 A 30 H 20114 12 A 31 H

R

T fE K - -
K oy 1 A7 A5 - -
itk A A A5 - -
S HH (R 4 Rl % 7 - 52, 000, 000. 00
AR 2597 5K 30, 000, 000. 00 16, 422. 19
INZRYSAEIE 492, 606. 67 181, 517. 46
IS A BN i 266, 632. 44 227, 261. 76
INANE =1 76, 180. 71 64, 931. 92
A A IR 55 9t 62, 976. 63 31, 152. 45
A AZ S B H 4,975. 11 7,325. 12
IV AE R B 3,435, 017. 68 3,203, 149. 68
INZRPRIYSS - 5,799. 34
VA - -
18 JiE TSR 47145 - -
oAt A7 Ao 359, 495. 71 540, 322. 48
Uik ags 34, 697, 884. 95 56, 277, 882. 40
A EW

S G 404, 664, 148. 76 369, 419, 592. 66
AR5 FEA 14, 969, 992. 25 4,292, 361. 24
IREE R &t enns 419, 634, 141. 01 373, 711, 953. 90

BT A A s o

454, 332, 025. 96

429, 989, 836. 30

Ve WAL 2012 4 6 H 30 H, KEGiTF A/B IIESMHITE 1. 0419 JG, KHfhidF C KAk

AR HEFE 1.0323 o LB AU A 404, 664, 148.76 iy, LA KGR A/B REE B4 A

197,897, 699. 14 1y, K§fiids C HIEE M4 206, 766, 449. 62 1.

6. 2 IR
it dtk: KB s e

AHREW: 20124E1 1 H&E 201246 ] 30 H

B ARt

A3 A RERT AR
% H 20124F 1 H 1 HE 20124F | 2011481 H 1 HE 2011 4E 6

6 A 30 H H30H

—. KA 15, 257, 968. 76 5, 823, 489. 40
L AR 7,031, 773. 18 6, 295, 845. 96
Hrp: fFaRLEAN 94, 795. 06 76, 586. 35
fizF AL 6, 931, 682. 52 6,219, 259. 61

5010 I




W L,OAREEEIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KA 4r 2012 4F 4 BER A5 i 22

PP SRR AL RN - -
PN SR 5, 295. 60 -
HARA SN - -
2. BT as (BIRLL “=7 HHA)D 1, 244, 929. 33 8, 452, 818. 45
Horprs JREERTICE 4, 355. 00 4,171, 424. 53
BB - -
(e i=rang i&n 1, 240, 574. 33 4,281, 393. 92
PR SRR PO R - -
firE T RS - -
JREFI 2 - -
3. AR ERBW R (BUREL “=7 6, 818, 509. 41 -9, 039, 341. 01
S
S (R, “=7 S IHA)D - -
5. HoAthffe N (LA “=7 S IHA)D 162, 756. 84 114, 166. 00
W = B 3, 053, 829. 68 3,192, 865. 73
IS PN 1,271, 976. 72 1, 672, 070. 54
2. FEE W 363, 421. 86 477, 734. 45
3. B RSS2 196, 103. 00 280, 688. 50
4. X5t 7,903. 28 56, 534. 84
5. MESCH 1, 008, 360. 26 506, 411. 25
Fore Sz R0 4 R e e ST HY 1, 008, 360. 26 506, 411. 25
6. HAth 2 H 206, 064. 56 199, 426. 15
=. FEEH (THRBHLL “-” 12, 204, 139. 08 2,630, 623. 67
SIRF))
e Pk A - -
9. #FlE GRTH “-” SEF)D 12, 204, 139. 08 2, 630, 623. 67
6.3 FAEENE (E&AHE) IR
P S NN A e s a e
AW 20124E1 1 HAE 20124E6 30 H
. NRJC
A3
%H 201241 H1 HZE 201246 H30 H
Dl KA ECFINE R ey
= W ARG GEERED 369, 419, 592. 66 4,292, 361. 24 373, 711, 953. 90
o AR A - 12, 204, 139. 08 12, 204, 139. 08
{HAZZNE CRIEFED T T
VN B S o B Wl S
LA EIE (A BL <=7 35, 244, 556. 10 1, 345, 404. 16 36, 589, 960. 26
S
Horpe 1. Kk 513, 250, 328. 19 9, 440, 039. 55 522, 690, 367. 74
2. F 4B 1K -478, 005, 772. 09 -8, 094, 635.39 | -486, 100, 407. 48

g1




W L,OAREEEIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KA 4r 2012 4F 4 BER A5 i 22

VU A 309 1r) 5 4 BRE AT N 20 TiC
FE 77 A () Bk S i E AR B (G E
{)&//I\u “_» %iﬁﬁu)

- -2,871,912. 23 -2,871,912. 23

T WIRPTA BB (R ED

404, 664, 148. 76 14, 969, 992. 25 419, 634, 141. 01

AR E AR
R 2011461 H1 HE 201146 530 H
e ARG ECANE EEN AT

— WA E A G R HED 498, 350, 983. 94 18, 465, 860. 02 516, 816, 843. 96
- ?K%ﬂgéiiﬁ%QQTLdiﬁqg%E%?% - 2, 630, 623. 67 2, 630, 623. 67
A% CORIARED
= AR WA by A ) A
SVHEAR A QFED L <=7 -52, 706, 987. 58 -1, 088, 499. 72 -53, 795, 487. 30
S
Horp: LRSI 296, 800, 133. 47 4, 265, 338. 49 301, 065, 471. 96

2. B4Rk -349, 507, 121. 05 -5, 353, 838. 21 -354, 860, 959. 26
DU A 1) 4 B N 20 T
I F= A 0 B S i AR B G - -17, 117, 245. 92 -17, 117, 245. 92
DL =7 A
Fiv WIRITEERG (GRS HED 445, 643, 996. 36 2, 890, 738. 05 448, 534, 734. 41

TRAR PR A W 55 3R I LIl 7

ARt 6. 1 2 6. 4 WS IRE Rt N

HEEHAF TN T

6. 4 HERME

TS TSN xR S TT A B

6. 4. 1| AMEHFRAMSIBOR. SvHihivh. BIRSRIE—FIEREREHE U

A I E R 2 T BOR
6. 4.2 REEHTRAR

ST B SR — AR R AR A EL

6. 4. 2. 1 AR GRS R BHAR B KRR F R R BISRBOT AR O

AN YA A4 1 O 2R A F R T 5 AR R ORI R A2

6.4.2. 2 AWM EH S5EE R E KRBT G MR

RIKIT A

HARERRHR

RHEEEHATR A (KRR ) SEGAE N VENPEICHI . SEG RN

R AR ARAT B A R A R (b RO AR

FEFEN . HSEHYIY

177)

HREEIEARTUEAT HE A BN B 2R
JERIEZF B AT PR A7) (“JeRIEZR” ) A NS RN N DIR]
H [ SR BB A BEAT PR A ) HE Y BN B 2R

§o12




—
WO AREEERFIRATD KRB I 4 2012 4 AR R 5 2

| SRR A A (T AR ) BN |
e L RIERENS 2T 2005 48 11 H 6 DI O ARUESR I 45 VF 9524 5 IR AT BUAL 51«
2. FIRIKIRE S WITE TE Ml 5V P e BB 4 BT 37

6. 4. 3 ARG K B4R BERT LI B RER T AL 5
6. 4. 3. 1 MBI REKT7 3 5 L THHAT AL 5
6.4.3.1. 1 BRERH

oo
6.4.3. 1.2 BUER 5

oo
6. 4. 3. 1. 3 PIXATREBT A4

SAEAL NRMoT

A
201241 H1H 220124F6 H30H
RIETT 2 FR iy AR B Af
241 Y A 4
I I8 D 4 22 b A
4 AR AR AT A 42 4270 ﬁ%m?%
e KRS - 0. 00% 62. 26 18.95%
4 JiE AT LY A
20114E1 H1H 2201146 H30H
KIETT 4 FR =R S
22 4 ‘//ﬁ‘ /
ne. ENS e | e
4 Sl He
1
- - 0. 00% - 0. 00%

e 1 ERIeL i MR8, gk i IR 0 45 AT BR 5T 2w SORURIE R 2 A
ST RINFHIR
2. AN I R 55 Y1 D A R < A5 DA AR e B A (I S B3 BT S SR AT 7 347 S

Yar.
545,

6. 4. 3.2 KBTI
6.4.3.2. 1 &EHH
Bfr: NERMG
A3 EAEREE AT HE )
T H 201241 H1HZE20124E6 | 20114E1 A 1 H% 201146 A 30
H30H H
2300 R A R e 4 Y S A
— 1,271, 976. 72 1,672, 070. 54
o AT EN I 2
204, 407. 96 204, 691. 38
IRk Ziaksd ’

5013 W



W L,OAREEEIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KA 4r 2012 4F 4 BER A5 i 22

e SRR BN RE S A PRI AT — R B9l 0. TR S b4, B H 2t
BRHA AR, %A,

HAFAX Ny HESAMM =11 — H IS5 X 0.7% / 9 REL

6.4.3.2.2 HEFER

hr: ARG
AW A BE AT LE YA
| 20124F 1 A 1 HE 20124F6 | 201145 1 1 HZ 2011 456 J 30
130 H H
IR A I e < N S A
T 363, 421. 86 477, 734. 45

VE: SOAHESFEE N EARNV AT IOFEAE S — H AR R 5™ 0. 2% 2 R0, B H Rt
ERHRIE, %A
FA AR HIEE R =0 —HEEE B E X 0.2% / MHFERE.

6.4.3. 2.3 ByEMRSEH

A
AT R 55 o 1) 20124E 1 H 1 HE 201246 H 30 H
PN VIEZY S 3 R A ) A I S A PR A e 55 B
A/B C %k ait
PN - 19, 549. 36 19, 549. 36
R AR AT - 35, 529. 64 35, 529. 64
o KUES - 286. 32 286. 32
it - 55, 365. 32 55, 365. 32
A AT B 1]
AT IR 55 o 1) 20114F 1 F 1 H& 2011 4E 6 H 30 [
SN IIE Y R ) 4 I SAS PRV A IS5 2
A/B 2% C %k 4t
PNDE - 113, 261. 54 113, 261. 54
R AR AT - 53, 341. 54 53, 341. 54
6 KUESs - 330. 19 330. 19
&t - 166, 933. 27 166, 933. 27

T SCAESASE NI S IR S it — H RREE TR B IR 45 SRS A LU R 1K C 2RBE G A0S
AR BB 1L 0. SRR ZR i, B H R R8I, 1% SO Rk S, 5 k&
THHIF ST S RSB BN .

FArSEAA T HEIRSS =1 — H e E X 0.3 % / HHERE

814




W L,OAREEEIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KA 4r 2012 4F 4 BER A5 i 22

6. 4. 3. 3 HRBOITBATRAT MR ML 7 K527 (5 BIW) 38 5

Az ANRmo
A
20124E 1 H 1 H&E 20124E 6 H 30 H
AT T 19548 ) 4/ e s v Il Fe 4 E R
<511
B R % EE&ETAN Reseh | RS EH | RN | 588 | FESH
R
e KUES - - - - - -
R AT LR IR
201141 H1HZE 201146 H 30 H
AT R 1528 o) 4 B re v Il FE 4 1 A
i
S SUVIES HEETAN RESEH | BB EH | FIERAN | H5E&EH | FESCH
07
HeKIES: 40, 874, 175. 74 - - - _ -
6.4. 3. 4 ZFREEFT R AEE R HENR
AH A I N S b B T Ll TR A I 4 R R A & ORI T B AN S G 11 Ol
6. 4. 3. 5 FHRBTRE NRT R L5174 A SR
A ARG
S A3 AR AT LR A
g;ﬁ 20124E 1 H1HZE 201246 H30H [20114E1H1HZE 201146 H30H
- H1 K 42 ] EIN 1K A 4 B ELBON
W ER Y ERAT 44, 553, 633. 92 64, 252. 79 2,342, 464. 42 61, 341. 51
ey AREESWRITA R REESITE NP ERNBRITIRE, L e RERTE.
6. 4. 3. 6 ZEEAEANIANS 5RB T AMIESR KB
N
201241 H 1 HZE 20124E6 H 30 H
ooy, | UEFRAR e o N S G INE N
FER T A4 FR i UEFF 24 FR RAT I o AR D e
AR AT LR ]
201141 H1IHZE20114E6 H 30 H
ooy, | UEFRAR e oo N B GBS N
L Y L S T T RCTTATS! v
HRKUEF: | 300224 ISR E?@(i?}Fiz 500 10, 545. 00

Ve AFEST 2012 4F 1 12 HAM T 2012 4258 — P A i R VR I A ml Ak 527 . IR
AT BT 2 S RAETR e A BR A RN A A R RIARS B AR o AR R E R Bt NI AE 5 1)

515 I




AnBESEEFHRAG

. \ Y 4 0 DACHENG FUND MANAGEMENT CO., LTD

KA 4r 2012 4F 4 BER A5 i 22

X T A A AR 7
6. 4. 3. 7 HAhSCIRAT 5 - IW I 14 81

T

6.4.4 BAAK (20124F 6 H 30 H) AELSKHKWREZRIES
6.4. 4. 1 FIAMH & /88 RIS T B R A Ut 32 Rk

TARE IR, AT G RFFAT R NAH A B A k23 1 il

6. 4. 4. 2 FIARFFH HE IRl 52 R AR

TR AR, AT AR AT I 15 P S5 0 52 R B 52

6. 4. 4. 3 ARG IE R 5 F 1E A HEHF BIFIS5

6. 4. 4. 3. 1 4R1TEI T 3953 IE B
TR AR, ARIELTRAT T 6057 IE I AL ) R AE AT 55
6. 4. 4. 3. 2 3 G Fr i 15 F 1L B

5 FRFIESF o

BEAMREIAAR 2012 46 H 30 Hil, AFEEMNFIEFRAL 5 Fifiids 1 RIEAL 2 12 R 2 ]
WAIE 32430 30, 000, 000. 00 JG, T 2012 4F 7 H 2 H 2. 1Z3838 5 Bk 52 H 77 86 07 26 1) 45
I FERUFSRAS S BT RE I LL 3T S bR e e, AME TR R AL 5 1 42

6. 4. 5 7 By T EMA 3T SRR 76 2 Ul B Y HAR S TR
Teo

§7 BRALGHRE

T 1 REER=HE B

SHRAL: NRTIT

Fr5 i H & B ST A )
| Bz — 0. 00
Hrp: 5 - 0. 00

2| [ A B 366, 559, 585. 60 80. 68
Hrp: iz 366, 559, 585. 60 80. 68

e SRR SR - 0. 00

3| RhATAE SRR - 0. 00
4| FNIRE ST 30, 000, 000. 00, 6. 60
b S Rl 1 S N A 4 ik % - 0. 00
WATAE MG L&A G 45, 594, 156. 35 10. 04
HoAt A 30 12, 178, 284. 01 2.68
it 454, 332, 025. 96 100. 00

5016




"\—
IO RS BEaR2N B B VA B 2012 47 AR R T

7. 2 FIREATAL G- RN R 4L A
AT AR AR AT B

7. 3 BRI S E 7 HE G B = M OB KNP AT T 42 IR R4 R B 4
ARFE G AR AR R AT B

7.4 MEFWRER R A A EREZ)

7. 4.1 BIPENGHUE B YIRS 79 E 2%ET 20 4 KRR 4

SARAL: NRTIT

g | RS JBe SR AR AW BETE KNG | RSB E R o)
1 300306 7t HL 22, 500. 00 0.01
2 002663 e el R 15, 000. 00 0. 00
3 300301 K7 HE ] 10, 000. 00 0. 00
4 002662 OB 10, 000. 00 0. 00

T AR RN GHUR RN A RAHAN T LA TR ), AN EASA S
7. 4.2 BV MG HUE HUPRIEE S5 = EE 2%E0ET 20 42 R 4
SAUAAL: NIRRT

Frg | A [ SR AR ARV EAT | AT RIS B A L] ()
1 002663 e el bk 20, 420. 00 0.01
2 300306 7t 20, 380. 00 0.01
3 002662 OB 11, 020. 00 0. 00
4 300301 Ky e 10, 035. 00 0. 00

Vi AR UE S I AR S A A (A AN e LA B ), AN IEARRA 5 B
7. 4. 3 TR BIRA e U S e BB SR BN B

i NRMJT
SN AS (AT B 57, 500. 00
SEH RN (AS) RV 61, 855. 00

T RIRGHUSTRACEE (R P R AT E) . AHIEARA S T -
7.5 JRILBF A RGBT R R A E
SHURLL: NIRRT

5 i 75 b A ADIRIKIED bR T A L] (%)
1 PR e 4, 042, 800. 00 0.96
2 RAT YR 19, 396, 000. 00 4. 62
3 SR 172, 654, 000. 00 41. 14
Horpr: BUEYESR 143, 092, 000. 00 34.10

17




ILO L EnguEaRZT SR G 2012 4 TR
4 Az 170, 466, 785. 60 40. 62
5 Al o 5 - 0. 00
6 rh S - 0. 00
7 IR0 - 0. 00
8 oAt - 0. 00
9 &t 366, 559, 585. 60 87.35

7. 6 AR A SAME A ZE B E HA KNS KT 48 s S s A A

SAURAL: NITTT

iy | Bigrnd fiizs 24 PR How Gk AfOHE | SIS EE S (%)
1 126018 08 VLA 15 490, 000| 42, 463, 400. 00 10. 12
2 1180053 11 E i 400, 000 41, 452, 000. 00 9.88
3 080218 08 [EJT 18 400, 000| 39, 948, 000. 00 9.52
4 110315 11 Bk 15 300, 000[ 31, 161, 000. 00 7.43
5 110417 11 &% 17 300, 000[ 30, 831, 000. 00 7.35

7.7 BRI A OB A ZE S B 1 A KN R4 B AT 48 B STRRIE SR U3 D 0

AFEG AR IR ARFFAT B SCHFFIE TR

7. 8 BIARIEA S E T ZG B8 7 1 LA K/ NEE A IR 48 BGIESEBE A A

AFEE AR WIRARFHATBGIE

7.9 R AGWEIHE
7.9.1 ZESER NI TLIERNRAT EAER MR E IR ILZEE, SRS H

—EAZIIATFETT. LTHIEE.

7.9.2 ZEESEHRITTLBES, BERETHRHUHES AR ENZIEBREFRZ I IBE.
7.9. 3 HIR H A TN 7=

LR VAN TW

e R S
1| R RiE< 5, 964. 86
2 | NBCIESRE A K -
3| N -
4| IR 7, 644, 908. 30
5 | P HI K 4,527, 410. 85
6 | HoAd K -
T | FrET -
8 | HAib -
9 &t 12,178, 284. 01

518




"\—
IO RS BEaR2N B B VA B 2012 47 AR R T

7.9. 4 URKFA BIAL T B I T e 5255 B 4

AFEG AR WIRARFFAT AT H B P 3 i 507
7.9. 5 FRAT+44 B SR DA AE L 3 PR 1B L
I AR IR ARFF A B

7.9. 6 BB ARG RER A HIR IS
£ LR AN Y PSP R Pl SIESRE g il s R S
§8 ESMBRAMNMER
8. 1 IRESMBRFA N BETFENLH

FAT N5
B | AR | PRI PLH BT TABRE
A O S R X R
A FAT 1375
1 L
A/B 26, 549. 00 7, 454. 05 9, 280, 446. 58 4. 69% 188, 617, 252. 56 95. 31%
Ck 6, 983. 00 29, 609. 97 1,016, 116. 90 0. 49% 205, 750, 332. 72 99.51%
il 33,532.00 12, 068. 00 10, 296, 563. 48 2. 54% 394, 367, 585. 28 97. 46%

I Bk /A NBES R A0S B A te gl TSR, X i, LEB i o0 BER 4%
B SO RRAL XETHEG HBI 2 BERA T 8 73 Gk e B A 40 CRUPIARIE S dil B a) «
2« FH NS EBOA R, AR BN T2 1K
8.2 IREESEHANK I RIFHEEEHIE I

FL g B
iH e A AL () 5i%m‘*
Kfiids A/B 227.73 0. 000115%

LA N T T —
Kifoizs C 16, 731. 21 0. 008092%
NI E =g - d
4 &t 16, 958. 94 0.004191%

Ve 1o RIS e SO BILL BT SR, X2, Ll i BRI B0, X5t
B, HBI IS BRI T B 2 S AT S v CBIIRIE S AU B0 .
2 ARAFSMPEBNG FEEBBON SR 7 DT NFFAT % RS B B A B X R 0 47
3y LG IS BT 12 U e AU AR X R 0 £
§ 9 TP E 4R
LVAR)

i H K5z A/B K5z C

- 7AN
FIZEH (2003 476 71 12 FD 244 2,152, 776, 735. 13 -

b
G >
%@

§ 019 W



W L,OAREEEIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KA 4r 2012 4F 4 BER A5 i 22

AR ST e <A B

255, 094, 545. 37

114, 325, 047. 29

AR SR <R L R 0

144, 842, 442. 30

368, 407, 885. 89

Pile AR T I B S D ] 3 5

202, 039, 288. 53

275, 966, 483. 56

AR W o AR B A - -

AR R B4 AT A 197, 897, 699. 14 206, 766, 449. 62

§ 10 EXRFMHHER
10. 1 E&MHRA ARSI
R TN OB 3 R R kil
10. 2 HGEEA ., ESGHEARNEIESHERITNERAFES)
AR WA BATY MBS TN S0 AN TR EGATE T  H R AN HAZ ),
10. 3 W RESEHA . HEMF=. BE&BEWLIIFA
AR WA BATY MASEGE TN FEEW ™ BESFTENL S5 R TA S
10. 4 L&A UL IR
AT G BB SR AEAAR A5 ] AT KU
10. 5 A AT B TS THITE S FTE R
AT G AT R A AL B o o 2 v 55 B A K TR R v S T IR A W], %55
JIT B TR A28 g AR R AR v T IR 25 25
10.6 FEA ., EARERAEEARZERERLTFHR
AARE I, AR FOE AR EE EA SR S TR A T«
10. 7 B &AM RS A R 5 BITHA RKIE 5
10. 7. 1 BEH HUESS A RIZT 5 BT HHT RS R & AT B
A NRMoo

JBEAT 5 IV A 125 e R AP <6

gt || | R B |

A SR | A AL 14 SR ik

{51 -

VE IS 1 61, 855. 00) 100. 00% 50. 26 100. 00% -
PolbiEZR 2 = 0. 00% > 0. 00% -
RSN+ 3 = 0. 00% > 0. 00% -
DOYNTIE 1 - 0. 00% - 0.00% -
RIS 3 — 0. 00% - 0.00% -
W R IE S5 1 - 0. 00% - 0.00% -
AT 2 - 0. 00% - 0.00% -
HE 3 - 0. 00% - 0.00% -

520 I



W L,OAREEEIRARAD

DACHENG FUND MANAGEMENT CO. LTD KRR PR H 4 2012 4R RAE R A

T EESR 2 - 0. 00% - 0.00% -
HH AR B 2 - 0. 00% - 0.00% -
GAFUFSF 1 - 0. 00% - 0.00% -
JbntE e 1 - 0. 00% - 0.00% -
KIE S 2 - 0. 00% - 0. 00% -
HRAGIESR 1 = 0. 00% = 0. 00% -
7 IEUES 1 - 0. 00% - 0. 00% -
HKAES: 2 - 0. 00% - 0.00% -
IR AES 1 - 0. 00% - 0.00% -
Bl < iF 27 2 - 0. 00% - 0. 00% -
[ B IE 2 1 - 0. 00% - 0. 00% -
[ 288 % 2 - 0. 00% - 0.00% -
{5 UE 25 1 - 0. 00% - 0.00% -
IR 1 - 0. 00% - 0.00% -
AR 1 = 0. 00% = 0. 00% -
FFUESF 1 - 0. 00% - 0.00% -
RIS 1 - 0. 00% - 0.00% -
HIRIIESF 1 - 0. 00% - 0.00% -
A UESF 1 = 0. 00% = 0. 00% -
R 1 - 0. 00% - 0. 00% -
P AE SR 1 - 0. 00% - 0. 00% -
FEIE S5 1 - 0. 00% - 0.00% -
B BRAIE 7 1 - 0. 00% - 0.00% -
iR uER 1 = 0. 00% = 0. 00% -
AL T 2 - 0. 00% - 0.00% -
A UER 1 = 0. 00% = 0. 00% -
RAEFF 1 - 0. 00% - 0.00% -
it 50 61, 855. 00 100. 00% 50. 26 100. 00%  —

VE: 1 AR M ATE S AR LA S foT, BT T A S
2. Mz L A 5 R IT I FEbR AR 7«

AR o R M 2 AT 1Y) (O T 58 35 UEZ7 P55 <5 o W A 1 AT O T PR3 ) (I B
(2007148 5D M RIME, ANl T HUES 2 528 5 e e PR HER R o

MLHIUE S 22 W) A8 5y BT (I P br e T 2 AL R .

() MR R, il —E I H B AT A

() @EAT R, AT 4, REW L S BER AL G s VR RO IR T 25K s

#21 W



W L,OAREEEIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KA 4r 2012 4F 4 BER A5 i 22

(=) WFSEIBn, Rebe bRt . MR o5 « BT Bl & w55

(0D A& ZHB A GIBEr i M m R 2l tr, A28 rAL 5 G 5H G

PR AU AT S i 2
(1) RESRBLECBE A GastE . A AR R HAR S5 f IR 55

OND MRFEE A B8 B[R] DL SR AE R E 1 HAb 21

» AL

MUTESR A W) A2 5 B oeHIRR e . 1 SRR AT UE S5 2 W) A8 5 ST R IE FEARHETE B (27 7 ik 55
PEUTERD, SRS AR PE O R R REA TR IR AT 5 T

10. 7. 2 F&HM F RS A R AL 5 B u AT HAR RS B 8 K E oL

SRURAL: ANIGTIT

59748 5 e T AR BUEAZ 5
Bwiss | i . iy N S
FRATEHT | AC RV EE AT <0 e | BOCERR | L
il JRAZ A JRAZ A
) g3l (¥ Lk 431

PEHBIES: | 27, 050, 341. 03 9. 65% - 0. 00% 0. 00%
Pl iESE = 0. 00% . 0. 00% 0. 00%
BRI 7 i 0. 00% - 0. 00% 0. 00%
PN - 0. 00% - 0. 00% 0. 00%
IS | 39, 844, 156. 72 14. 22% - 0. 00% 0. 00%
W RS U7 - 0. 00% - 0. 00% 0. 00%
SN - 0. 00% - 0. 00% 0. 00%
A% - 0. 00% - 0. 00% 0. 00%
HEiES 213, 352, 885. 02 76. 13%3, 185, 400, 000. 00  100. 00% 0. 00%
rHR [ - 0. 00% - 0. 00% 0. 00%
CAFUESF - 0. 00% — 0. 00% 0. 00%
Jenimte - 0. 00% - 0. 00% 0. 00%
K Ik - 0. 00% - 0. 00% 0. 00%
HRAGIES - 0. 00% - 0. 00% 0. 00%
J7 IEUFS: - 0. 00% — 0. 00% 0. 00%
HRUESF - 0. 00% - 0. 00% 0. 00%
TR AR - 0. 00% - 0. 00% 0. 00%
] iE 27 - 0. 00% - 0. 00% 0. 00%
[ g iE 25 . 0. 00% - 0. 00% 0. 00%
[ 2 % - 0. 00% - 0. 00% 0. 00%
{5 iE 27 - 0. 00% - 0. 00% 0. 00%

822 W



DACHENG FUND MANAGEMENT CO. LTD

W L,OAREEEIRARAD

KA 4r 2012 4F 4 BER A5 i 22

NS GRT - 0. 00% - 0. 00% - 0. 00%
ARSI - 0. 00% - 0. 00% - 0. 00%
FRUESF - 0. 00% - 0. 00% - 0. 00%
HERIES - 0. 00% - 0. 00% - 0. 00%
HEFRUE 7 = 0. 00% . 0. 00% - 0. 00%
RAUES: - 0. 00% - 0. 00% - 0. 00%
M AIES - 0. 00% - 0. 00% - 0. 00%
Rl - 0. 00% - 0. 00% - 0. 00%
FrEAESR - 0. 00% - 0. 00% - 0. 00%
B IS i 0. 00% - 0. 00% - 0. 00%
iR - 0. 00% . 0. 00% - 0. 00%
FHAL T - 0. 00% - 0. 00% - 0. 00%
AT - 0. 00% . 0. 00% - 0. 00%
RAAEFF i 0. 00% - 0. 00% - 0. 00%
“il 1280, 247, 382. 77 100. 00%3, 185, 400, 000. 00  100. 00% - 0. 00%
K4 AT B o )

523 W

201248 H 25 H



