REHHE 500 JFTAS 5 BB FE 3
IESRRESTREES
2012 FE58 4 FERE
20124E 12 A 31 H

HEEBEAN: REESEHFRAA
HEEFHEN: PEHEBITROERAA
WEXHHER: 201341 H19H



W L,O ARESEIRFRZAD

DACHENG FUND MANAGEMENT CO., LTD

KAHHIE 500 J7T ETF Bt 4r 2012 4E56 4 RS

§1 EEHRR

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

FeGFEE N AT B AT R A A RGEAIL G S FHE, T 2013 48 1 /7 18 HER T AR S
I G5 ks HERIURBC R A G EF A, RIEE AR BOC . ik FIEFRIR L

BRI -

B BN RV DAURSIEAE S SRR o 10 S M BRI R B, BN RAIE SR e A
B IR BOFAARERIEARRE I BT MR, B AR BT SR N AT 40 B DA

SRR VR

PN Rl A S N2y
ARERE 20124510 H 1 Hilg % 12 A 31 Hik.

2. 1 ZE& o

§2 &= RN

KA TR K AE 500 Y15 ETF B
A oA 090020

Y (N LTI

A RABH 2012 4F 8 F 28 H

T SR A7 B0 A

56, 942, 995. 26 1}

BBt HAx

M ARG H AR ETF BUER AL 500 971128 5 BT i
UEFFP B, SR BRI S LU UE 30 SRR i 2 AN R B
Rz M.

AT LU 500 I A2 5 BT8R BOIE S 308 2 A 0
T EERREARIN, 5 AR E A B R I AR e B B IE 500

Tk e e S Lo X s
BRI WA S BT TREOE R B % 3 4. ARG FEA S H I HIE
500 YT AS Zy B FF G TR AR B L G 4 e 1l
. AFES V45 L A L K R IE 500 Y T HEE X 95% -+ ARAT IS IAE 2K
R R A
b 25 b e Sk v Rl (BUE) X 5%
AL NGRS, B TR RS s e v T 5 1 4
R 25 HRE S s TIREG RS, e S mimigies. A
N N IS IR BONIE S, IRERRITREL B S5FRIFRE L Kb TE
BT 2 ) I ST AL XU WAL 2 4 o
SN KR4 AT A ]
HEFLE N o EARAT A PR A 7]
2.2 BiREESFEAEN
B 2R FHES007 T A8 o) BRI FR A 757 B % 3 4
He g TR 510440

1




W L,O ARESEIRFRZAD

DACHENG FUND MANAGEMENT CO., LTD

KAHHIE 500 J7T ETF Bt 4r 2012 4E56 4 RS

LSS (e A oy BTG REOE 4

e A 20124F8 F 24 H

FEE LT UESRAE 2 P TR Y B

b H 20124£10 -8

S SIS KL 4 AT PR 2 )

FEEFEE NAR Hh AT IR A A PR 2

H AR B4 #0785 SR INERAR IR R, 2B SR BN 59 B R R R 2 () B /M
H A Ik G P08 SR AL AW A Fe B L, RGeS EHIE, BRI AR

TR A I 2 B s R A IR B SR 3 BT A IR bR 1R 3
B 1B S AU R AR B IEA T A N R 2

AT AR IR A BN B IR R e e 80 205k
A5 DA I, B D13 < 1) DUA AR D [ 5 ok A i < R (915 B0 1) 28K
RATREHEAR LM, BN RELER R UL T BRI PEA LI, 5%
oAt )5 PR 3 BUGTE A RO AR ERFR TR E0n , eG4 B AT
LIR30 20 5 4 BEIEA T 16 2 AR AT 8, T A8 Bt A & 5%
R EEAR IR

H b < b 47 b v

ARIE GG LR IEHE bR 045 . AIESAR TR EC TR
50091 Fa%L (8. 000802)

F e < U WA 2 e

AN N ISR 4, Je T o RS e UYL B 1 5 < o
FOXB 5 PO et R A R E ke S Ml
ARG NI EON I, R 58 R R R EAAR M FE R R B,
FAT SRR E BLRAR IR SO ARTR 1 1B 52 Ty AL R AU
W et AL

§ 3 EERMFIRITNESIFERIL

3.1 FEMETEIR

Bpr: ARt
FEM SR WA ( 2012410 H 1 H — 20124F 12 31 H )
L A O S 2 746, 993. 40
2. A A 746, 993. 40
3. IR S8 5E A A0 A SR ) 0.0128
4. IREE S 8 7 15 E 56, 609, 998. 62
5. AR IE S A 0. 994

FE: 1y AW CSEIER FRAE S AIRRN  Betiieat . AR OS2 setirE 223 i as) 1Bk
RS IIAREL AR A S SEIas in_EAS 2 e A2 st o
2 Prid I SHR s AU FAT NAL D R A I, v AT LA SRR e K -F 2 TP s 1 5L

?‘o




0\‘,0 ﬁﬁ%ﬁ%ﬁ%ﬁ@?@ KAHHIE 500 J7T ETF Bt 4r 2012 4E56 4 RS
3.2 e #ERN
3. 2. 1| A#EHHES MBI EN KR KIS R LS R R R R R
HHEIE K X Wb g b ik
EIERLES A N&5{5 5088 _
e @§®ﬁ e ﬁwgz@ wisEE | 0-® | @-@
@ HEZE@
HE=4NH -0. 80% 0. 36% 2. 67% 1. 38% -3. 47% -1.02%
3.2.2 HEES A RAERLKRES G R THAHENKEDH) &5 R HL S B I 2 R A3
27
10%
5% A\
0% = y[ /\k V /\//\\L;ﬁ‘ . N
N T
-5% \/\/\—— \ \ — \/fﬂ
-10% \/\J
~15%
12-08-28 12-09-22 12-10-17 12-11-11 12-12-06 12-12-31

— KBAIES0097 TETFI . — Mg R e

e 1. AREEART 2012 4 8 H 28 HARL, #EE HARE & FARCRH—F,
2\ G A TRRE, FEEE AN Y AREES AR HE S H WAL S RI8g 44 L)
FEIEGERINLE. BEMEIAR, AEELA TG,

§4 BHARE
41 BB (RESSENE) B
A |
wa | oms CIEE) IR ﬁ#éﬁi B
AW | BT
LA, 2004 4F 9 H & 2008
U5 PRI A A
INTREGIEVERR . 2008 AEHIAK
) R B A, P
I H 43| 2012 8 N e
Gl el Rl B TR, BRI, T
e SPEHEE ., FLA%E, 2011 4E 3
H3H% 201242 H 8 HIHATIER
TEHK 40 %0 55 PGt HE 5
e B I o SR IE K. 40

®
w

=




r\—
P N e R E 500 77T ETF BB e 2012 4650 4 FREIRY

5 BT I FRBOIE 5 $ 0t 2 4
BRI o 2 B, 2012 4F
2 H 9 HEMTFIERK 40 225
R FF IR BCIE 5 45 0 4 K
IRIE K 40 &8 5 R F i 4R
RIS STl & 1/ e S e
P, 2012 4F 8 F 24 HAE KK
HHIE 500 Y TAS S BG4
U RS E L. 2012 4F
8 H 28 HEAF A 500 17
5 BT I FRBOIE 5 $ vt H 4
e o2, 201341 7
1 HIFUR AT KBR300 Fi5 4k
WAL S, HA St
S ML . [EEE.

Ee 1 AERHE BEHROAAR G BAERREZ H .
2+ UEZFMPAERR A oH AR HERE AT L 2 GIEZR AL MK N 53 BEA% A BN A SCRLE

4. 2 FEAXRE A A ZEEB R TE B3

AN, AREEEHNRIET GEZFRE) o QIEFRERBHEEEE) o CREHE 500
WA 5 BTG E BOIE T BRI S IR G B A ) AR SE AR, AERE G 2
B, KEIE 500 YT AC 5 BT ISR BOE S5 B R IR OBV I . BB b, ¢
P TR HAT N G BIBEE SR AT REANE I AL B R RE G S R SE RE , AT
AT R RIBIEIE AT N, AT R 7 AT AL A4 D AR T 1047 D DA S A AT 1
EBTENRF G MRIRAS S), BRIeEaik. G AL AREELIRE T, BUE Aot
DARNZRE, AWK WA AT WS . B S i S ) BN P SE I 7, FE LS
ISR P BT K RTRTER 1, 5575 AR B A NPk i KA it

4.3 AR Z LRI
4.3. 1 AP S EHHAT RO

W QEZRBEBRE R B A R AP SRR TR MRE, AFEHET T CRdEeE B
A RAF RVAZ GBI « R S BAT RO ) 50 A2 5 M S IR R R o A A E R B4 5
TR R R, S HRSE iR — Rl R oS8 g i s, AAE
FERAL WEFEHT . BB AE AT MGG S B0 4 BE S AR R I AR . BIFST
PR PG TOC R, BB I ST BB R, Ao AR A 5T SE AL 2y O S g%, MR8
BT AT R . SR NS, WS BRSO S S 1 DL AT A B, Gl
AT ME LS, GRIE T AP o ATt . ATRERZ AT AT 5 4k

4.3.2 RERX AT AN ET UL

O3 ) RS A B S D0 2w BE N BT A B AL A TR R A8 B+ S 170 A8 5 45 T REAFAE 57 5 A8 S )
AT ANHEAT 73T 2012 SEVYZRRE O ] R BEh BB A& M BER A AL 4 BRI H R WA S, R
PR MG BVORE T2 LR BRA G S I MO B TR 4L 6 2 1) sl AU BT A & 2 AR BESR
Al H R 1385, RS 525 B A It 5a il B A8 5 1A 8 (1 0 A8 oy b ANl =4 H

B4 0



r\—
WO AREEERFIRADI K HIE 500 7T BT BAe3t 4 2012 4E 55 4 FRfE4R o5

At B, BV LA I AL LR 152 B o HE 1 25 TRV 54 1R I A0 5 ey i e L
AR 555 5 5 SR A e S AR T = TR, TE s B A ) B
AR ST, (LA S 2 50 A 6 A HT RO R 5 G WA AR e 1 4 A €
RS H% 07T A

4. 4 FE BN ES K BR RE AL SR B
4. 4. 1 WEWAE SR KRFSIES T

WZRZ, ZUATAH WREIFMES, PN R EL G LA et . S,
DR eI AT WS SOW s SEARHY WL B8 < KoK R RSB L. AEBCTT SR, OB Befst ik AT BAK RQFTT
EE. IS ENR BRI SRR LA, BUFHSE)S, W ECE AR
I THRBEERME L, TS HOT BRI,

VU5 174 AR T IR AT — BB A, T8t gkl 7B SLOBEOC 1, (HAE S FALF IR T,
IR, RIT T AR AT . DU A BT AEME )R 300 HRH LK 10. 02%. Acke
S EAT - E RSB R IR, A EACHEARI BRI R4, KRB 1 SR IR 1
AN . AEATE ST, AR N E AT T 28, B I T S e
% Aist. @A FORAERIKOCTT, M0 52 2B FR S T e 6 AR R S AT O ik
o sl isk . JIEUREE. MU 2 SR ST U BRI A . ASEEARRFR P 500 Y i FE 4k
ik 2. 77%, ks TR

WU, ATERANEE O, SRS A AR S s (0 A B A, AR A T T FR e s ]
JEATRERFE T AR

4.4. 2 WEHHEES SRR

BUEARIRE IR, ATESAFGE =5 0. 994 TG, AR IIFE AN FIEIE K H-0. 80%,
Il W 25 LB S 2 %A 2. 67%, ATk & LRI HE KR B

4.5 BEAMEREYE ST FATWES R ERE

AT R BHAR BN, LTI EA NN RO e k. BRARREEmEIR. Ak
A AT — By, HIPTH S A LS. R EIRNEN T, W REoKR-
R EAPTEEn, S5 BIE RN RGE, BT MBORA — 20,

Belwa, DRI BURHIE BRI B2 M A mle PRI B EERE g . 7 LA R 1 5]
T, WEUBCOR QR DR RN, T BB B AR S sh 2 5 I WU I A 2. T
Proe LR Ty, STMBCRATREE . BRI E T REMERD, (HAE TAERIIRHAT I DT
—FER AR K ARG, BRR mRART, K EEn &M,
Gb, BBCORATA T, AT R T BESR T, A A — HE R T .

T LU, AT N A IR FRETUR S . I W T A T A 44t
RPBMRE, TR AT I, (HF At as RN 52 ML LRSI Bl 1) 5 7R dR 2%
W R0 b RAERIAEYER R, AT A A B . R A BUR BB
B AT AT B AT AR _ETF25 18], REE AR RN, #oESoE FUYII A et Ay
B I ASIAT N -

AEEH L, BRATRAERCIIE RN, MEREEFAE, TEEN—Hi s,
H4FE H bR ETF Y R AME TS E 201 B 1) 90%, 1 4 SEILE B PRIV 47 LU IEUE I $E78 H s

#
o
=



,'\_
.\.’c el el RBCHIE 500 97117 ETF BAERIE G 2012 4R35 4 4R

§5 BEAGHRE
5. 1 MEHAREEF A EFHNR

Fr'5 T H & ) bR T L] (%)

1| B - 0. 00

Hrps JRE - 0. 00

2 | e - 0. 00

] 7 WAL 7 43 % - 0. 00

HLrp: g7 - 0. 00

B SRR SR - 0. 00

4| GROATA AT - 0. 00

PN Gt - 0. 00
b W R i IR

G i 0-00

6 | BATERMG & TG 56, 754, 511. 40 99. 88

oAt 7t = 69, 736. 27 0.12

ait 56, 824, 247. 67 100. 00

5. 2 MEWIRIATV A R BEBRRAS
AT WIRARFAT RS -

5. 3 MEIIRIL A SLMME S FE ™= 15+E LA R/ M HEF BRI 48 IR B 48
AIEGAMR A WIRARFFAT S -

5. 4 MEHIRILBIR A RN BB AE
AR WIRARFHAT 7

5. 5 MEIARILA SME 22 FE ™= 15+E LA K/ RS BORT LA B 3R 4R
AIEGAMR G WIRARFFA 7.

5. 6 IR HAARIE A Sop B oy e F 7 HE LU R/ HEAS IRTRIT 48 37 SCRFIES R B3 B 4
B AR WIRARFFA 58" SCFFIESR

5. 7 G HARIL A S oy 2 & B 7= 15+{E EL B K/ HE R BRI T8 ACIE B 3% B A
ATEG AR WIRARFFATBGIE

5. 8 MEWIRIEA SUHE b Ee B~ FHE LI R/ PP RT 2 e B R A
AHEG ARG WIRARFFA

®
o
=i




,'\_
.\.lc ﬁﬁuﬁﬁﬁf‘%ﬁ%{:ﬂ RRCHIE 500 717 ETF BCHIE G 2012 4E55 4 ZF RS

5.9 FEHEGR G

5.9. 1 AESERHT T IEHFHRAT EAR MBIAP IR EIIILRAE, SAER St BT
—ENRIATER . ETHFE.

5.9.2 AEESH RN TZHEF, AR TBEHESSRMERFIERFEEZIKBRE.
5.9. 3 FoAh B Ik

F5 K e O

A ORIE < -

RCIE 7 5K -

WA -

R 69, 736. 27

I -

Heb Y GR -

T -

HoAh -

O (0| [ |[O1 | |[wW|D|—

it 69, 736. 27

5. 9. 4 IWEFAREFA B T B B R 535 W 40
AFE AR WIRARFFAT A T H B T 3 57
5.9. 5 A& HIAR T2 R F AR Z RIG SLHT U A
AFEG AR IR 48 e S h ARSI 52 BRA5 D«
5.9. 6 BRASHE FRER AT IR AL
MDY RN, 32 RS &t al AT R 22 .

§ 6 FIBAZEESHHZS)

BT
AR W) S A RS A 322,007, 363. 05
AR WEL 4 5 R i 112, 845, 240. 50
O AN I RE 4  be [m ] 47 i 377,909, 608. 29
AR WL SR A B 4y -
AHR A S S A < 3 01 S A 56, 942, 995. 26

§7 BMBRERRNEMERRER
AFE AR WO BB R AR AR A S

®
-
=i




,'\—
WO SRR RERRZn RHRHE 500 7T ETF IEBEIE 4 2012 4650 4 RS

§8 FEXMFHERX

8.1 FEXMHZF
Ly R 2 HEAE B IR 500 711548 55 BT IS AR 75 33 R I k< 1) A5
2+ CRBHIE 500 YA &) ROFIBASR BOETF BEPHE SRR G A R
3y CRBHIIE 500 P 1AL 5 RUTFTESR BOIE 27 B PR SR AL ST P
4y KB A IR mIEHE SR a2 m) R
v AR S AR R AR E B A A O o T

o1

8. 2 FEIBUH

AT AR AT AL AT G BTG E NI A AE DT
8.3 TR

PG PTAENVIN TR) G S A ], O SR AR BN Ml http://www. defund. com. cn JEAT Y
] o

KRS HE 4 T A TR A )
201341 H 19 H

%8 W



