"\—
ORI AR IR SR 25 BV M 2010 4658 4 RS

REAMIES R RS SR A &
2010 55 4 FEMRE
2010 48 12 A 31 H

HEBFHAN: KEESEEEFRAA
EEFHEN: PEHBITROGERAA
WEXHHER: 201141 H24 H



W L,OARESEEIRARAD

DACHENG FUND MANAGEMENT CO. LTD

R S RE 77 3L B R 4 2010 S5 4 4R

§1 EEHRR

S BN E S MEFORUEAIR S PR A A e BOCE . R MR B et
IR S HERR PR SE B AR SR AN 9l B3 DT

B FE N AT IRAOAT IR A FIRGEAIL G S RE, T 2011 4F 1 H 20 H& T AR S
T G5 ks HERIURBC R A G EFNA, RIEE A RAAERBOC . ik PIERRIR L

# HKIR -

B BN RV DAURSIEAS T S SRR e 10 S M BT G I B, BN RAIE SR e A
RN GOFAMCRIANELI . BETAT G, BB H AN BT R AT AT 40 B 1A

e S AINERR VR

AR I S5 BERER A o

ARG 2010 4 10 JI 1 HE 2 2010 4 12 A 31 H ik

§ 2 EE R

FE AT KB 3t i
A oA 150002
RARIE A e A RAEREE 12 M H)E, ARSI
A Ty 3t BIEL: 50 NAE S HHEIE 20%, WIEE4A5 3 K AE 30 LT
ER B RS ERA ANRS, §CE RS F ki
177 A0 BT I SE 4 (LOF) (3.
HaERAEMH 2007 £ 8 H 1 H

T IR LA S

4,674, 305, 067. 90 173

£t Hw

BRI BB K (e

AIEGRAERERIET T, FE T RMATIIT, e KK
POTECE LG B A A AT T, R AL
TEAN B BN SR, SRR R . P Bt

LT AN AL A /NN 1T T S S /AN B NI A SN
A, AR T SN X, SRR 1
B [P 52 B AN A FE R, e e T s K 1)k
RO 5 o

b 2t b v 80% X Y& 300 FEEL+20% X {5 hn 4 frifE %k
AIEGIRICEIIE S, K s TR mmigkse. el

A WAL 2 45 11 S ARG IIE S, 8 TR m WS AR AR (R UE 7 4 9%
Fa i,

= UN KRG AT PR A )

REEfEN oh EARAT B A BR A ]

3. 1 FEWMEIEF

§ 3 EEMFIRAESIHERIL

. NRTT

TR SR bR

HUEHRT (2010410 H 1 H—20104F 12 H 31 H)

L AW C I R

871, 457, 312. 42

2. A

331,971, 597. 84

3. A3 55 4 4y A I A1) 31 0.0710
4. WIRFE GG =15l 4,995, 454, 155. 41
5. WIARIE G AFE 1. 069

TEe LA CSe B as FR R AIMLE N . BEBcEE . FEfSoN OIS 28 Se i (e A2 sh i) F11Bk

F-1-10




"\—
A A SRS 9 2010 455 4 S

ARG HIARET AR A S in EAS 2 fe i A2 s it -
2. PRI SR AR A AR NS S H B 1 T T AN SR S Pl s A 2R TP 8114
o

3.2 o IR
3.2, 1 s WIEE & BB UM K 3L 5 PN R bR S 28 R H
N BN | A | AUEOE | B | B
W x| e | mkaixe | asmeze | 009 | @70
E=4H 7.02% 2.41% 5. 00% 3.11% 2.02% -0. 70%

3.2.2 AEESAFAERURESHBRHFHERG KR 2 EHNT HE

207

20%

0%

—-20%

—-40%

—-60%

07-8-1 10-12-24

PN w2 i

T IS A FIRE, A ARG R AR Hl 3 A H AR S 8ot AL BT & 2k e A
LIE, MR HABES: (1% T 5E L) Ik BIHEG 5 [F) Hh B (1 5 S L 481

§4 BEARE
4.1 RELHE (REELFPA) FiH
FEAIE 4 (I 4 2 F
WS -
244 IAg 5} e i

R | B

it AT TER AR BT
RS, RS R
Z M R AU IN 4 R 25 B A Pt
2B, 2004 4 3 AN BRI &

A G I FATRRZAF], 2004 4710 7 22 H
XIS | e DB | 2007 4F 8 B g e | 2008 F 1 H 12 HEEsRu g7 %
SR | B BBRE | H1H PG, 2007 428 H 1 [
i FEARAT R A IR S A UE S5 5 o

e, PR KRGS
el 1B S NN B N R 28 N U 2
T WYUK E AT, BATEE
BT EEE: .

4.2 BHENIRE H N A B EERTEHIL R B
AARE I, ARG BN AR GIEFFE) QEFFRIE R . ORI R AR S %
RIS ) MHALA SGEEM M, fERESEHIakh, Kt B om R 7 B vtk &
-2 -1



ARBEEIEFRAS
.\.’0 DACHENG FUND MANAGEMENTC%?LTD KA R L A YF R Fr % 34 2010 4E 55 4 =R

BT . BB BER A A IR DAT R A5 B SR A SR AT A R )
FZESA FSE, AREEEA KT EEEIAT N, WA B IS =37 WAL 2 AT
AT R UL B AT A S B AR 2 RORIRAS 5y, HEARIEAE G A iile ARG Ak S DIUE 1110
Y BUS TAHESBER AN S, AW — R - AT TS s H . B 50 i B 45 B R i2
W7, FERNEIE s AR A B T RS T4 T, B0 RS AR Nk S KR 2
4.3 AR GEDVHA
4.3.1 ARG H B RPATIE O

AT TERSPAT (AT I CREas 2 s S5HEHEE), AP Rl S84,
P BRI R 3 T A0 5 AR e 28 . - B0 OISR i) e 28 LA RN E) B - (TR
FA. 5 HAL 10 WD [Fm . RIAS S A S ks FE AR R I 22 53
4. 3.2 AEBHAEH LB T XAEAH R B A6 F RSt HL

KA GARTE G BN 1 H AR 7 415 B0 XS A ] o
4.3.3 RERX BT AR LT

AR AT S AT T RE T BN A P28 2 FUR) 2 ik 1) S 3 A8 AT M
4. 4 AN EE S BB SRR A SR I Ui B
4.4.1 REPNESHE REFBIES T

(B PY ==, AR PR IEA BA WS, (AR AR TR, Rl & E & AmiE—P 5
RIS G, AR EEGRTE R R . SRS, BARKT LB Jolk2 A
bR RBURT BRI S, HARTCIEMR, B B K R R IEEIE AL
B AN N SRR T AL O S A PRI K I 28l ), B RASKA T, SeEZE5 8 AN el
HU A AR IE 18 % . BRI 45 FaHL— TP T A 2, (RO BRI B A 2R [ I A4 fhil st
K, TR AP R E N IOME N2, IR I E S 11 A4y CPT A
5. 1%, Bk S%IBUNE L, BT J) I i 3 R mr AT . I RARE 43 MR R 09 4%
B R B B T RO R Sk A T A I s Jg, AZ00 CPT A 1 0 0% 3] 11 A 1. 5%, AT 3138 ik
AR TIA TE2EJR R o RIS AR 4 ZRRE R BRI A5 AE T, T3S e FO08T &, MR ik 2
20% 1y a5, HHUEASHERIWT, AT D Il AR ESR, X g S sk b 52 0
B B IR W DR TR e A S BURF R R A, SRRt ks B “Fadfg”, 3k b
WEATAE AN 4, 2 KD BB ok

FEL G S FIE MK IR I 22 IS T, A T3 DU vl LAy AW AN BE, 10 H#I-11 H
W) [ N AR BF— TR, IR 300 FRB— B Bk 20%. 1B 11 A &M R, 1
XTI K PRI AR T s, W2 0% SR P A R AR 8, T K #3844 5 DU ZREE i 3 T
IR EAERITEARA, B, A HUBEE FIIIPEAT LRSS H, 2y, ST LRI 2= . i
TN AEE S L T X M BRI RSN, CREFFR AR A B, HFE T K B Re S5k,
TCRF T LB O EE, RS S T Bl
4. 4.2 MEFHES LSRN

BUEAIAE IR, AIEESMPE 7 HE R 1. 069 TG, ARG WL SM B K E N 7. 02%,
[ 3D 235 LB SR UE N 25 2%k 5. 00%, & TV b A S (1) B Bl
4.5 BEAINENEG . BTG ATV ESM R ERE

JEEE 2011 FF—ZR1, ARG E AR TR TR, SRR E 5 T0%MA A Tk
PR T R pI KAk, 88 IR R SRR BUR IEAE AR 7= AR, &/ NIRRT AN T 13
S [FE BTN o 10 ] A 4835 D) 24 56 - TG E KR 28 B K X, BURF IR 5 158 B RS 4 5
JEMTi . 12 A R TAEL B2 i R Il P2 20 T S i B, AR ICIS &5 UK A 2 %,
PEE K — 2 S BUR B AT B TAE HAR, T AR RS AN DR RIS T e, Kl i e &
PRYG T Z P, AEGH I [R1 T [ D6 SR A B A 20 0% Bk s 0T Ja 3 I H BT A BF RO, 55 a8 H
(P2 5F BAK A B SR EN3E 1), [ SO0 27 Ml (R R S SR I8, 328 207 S 2 7 M 1 7= MK

55- 300



"\—
Aat ittt KPR TR ST B 4 2010 4550 4 R 35

PFFBOICR BT5 2011 4R

BB, adr A AES, RORIY R TIPSO Xk T 2 AT A
JIEAT ML A AR e S e T IX B T AR A A PRI 22 5%, AHTEL 2010 SRR G PENL 2K
SR, T E . NI BATIA N BN i 8 3 HRAS [RIAR ERARAG B A PIE A JBERS 2 AR B (1
B ITI

§ 5 |BMAEME
5.1 MEMAREEHHEGER

¥ T H A () H AR B L] (%)
1| B 4, 883, 753, 456. 22 92. 61
Hrpe JKE 4, 883, 753, 456. 22 92.61
2 Vel EhEsdA - 0. 00
HLrp: g7 - 0. 00
e SRR - 0. 00
SR AR R - 0. 00
4| FNIREE G v - 0. 00
b LW Rl S Nk B 0,00

A5 SRt '
AT ARG & G 389, 167, 519. 32 7.38
6 | HAth¥t™ 784, 983. 86 0.01
7 At 5,273, 705, 959. 40 100. 00

5.2 WMERBITWARKBERBAS

] A5 AfeHE o) o7 IR B P A LA (%)
AR MR M - 0. 00
B | Rk 40, 231, 181. 10 0. 81
C il 3, 136, 734, 020. 63 62. 79
Co | frdh. TRk 406, 877, 374. 26 8. 14
Cl | g7l JRZE. B - 0. 00
C2 | KM, KA - 0. 00
C3 | &4k, EpRI - 0. 00
C4 | Al fte2s. ke, YRR 403, 034, 672. 20 8.07
5 | ¥ - 0. 00
6 | @, k&R - 0. 00
C7T | Wlbik. w1k 2,010, 438, 188. 21 40. 25
C8 | =2y, EWiilih 316, 383, 785. 96 6. 33
C99 | HAthiili k. - 0. 00
D I SR R A R R 55, 800, 000. 00 1. 12
E | @350k - 0. 00
Foo| sk, ik - 0. 00
G | fEEEA 3, 084, 048. 00 0. 06
H | MR 412, 584, 792. 44 8. 26
I Sxhl, PRI 1,132, 158, 295. 57 22. 66
J | - 0. 00
K | & iRgk - 0. 00
L | 530tk 103, 161, 118. 48 2.07

-4 -10



ANEESEIEFHIRA O
.\.’0 DACHENG FUND MANAGEMENTC%:LE'D KA R L A YF R Fr % 34 2010 4E 55 4 =R
M ZiE - 0. 00
&t 4, 883, 753, 456. 22 97.76

5. 3 IMEPIRIEL A AYHE S ES T 5HE B/ MR BRI+ 2 B B A

Py | AR | RS | o U ARME o) AR T A ] (%)
1 600690 | T iR 17,501,841 | 493, 726, 934. 61 9.88
2 000651 | ¥ /JHi#% | 26,552,875 | 481,403, 623. 75 9. 64
3 000527 | ERIHLES | 26,984,261 | 469, 526, 141. 40 9. 40
4 002024 | FRTHLAS | 31,447,838 | 411,966, 677. 80 8.25
5 601318 | Hr[E 7,313,029 | 410,699, 708. 64 8. 22
6 600132 | HEJCMEH 7,340,382 | 406, 877, 374. 26 8. 14
7 600703 | =G 9,130,270 | 358, 164, 182. 20 7.17
8 002202 | 4XEHE | 15,506,827 | 345, 802, 242. 10 6. 92
9 600036 | FHRHRAT | 21,443,834 | 274,695, 513. 54 5. 50
10 000566 | FEIIFL 6,796, 155 | 201, 709, 880. 40 4. 04

5. 4 MEMAR L MP R FHRHBRAE

ARFE A AR ARFF A 67

5.5 RMEFIREE A AYHE L EeE T HHE HL IR/ MR BB T4 RS B 5 i A

ARFE G A AR ARFF A 67

5.6 IREFIRE A Y LB TE™ HHE EL IR/ N BRI T48 37 SCRAES B3t A A
AHEGARE IR ARFFA 58 SCFFIESR o
5.7 WEFIRIE A Y L B TE ™ HE PR/ MRS BRI T4 BUIE B3 i 4

ARFE G AR IR R FA PG
5.8 BEASREMIE

5.8. 1 I BTR AT A UETF A RAT BT S AR T I L SR A, BAESR 75 i il H i

AERZ AT AT

5.8. 2 FLE LM+ A B, BAT BT e RS S BESR P Z AMBESE

5.8.3 HARFE I

Jr'5 B & (o)
1| fAHRIES: 637, 549. 12
2 | NGRS AR -
3| NHBEF -
4| MICRLE 147, 434. 74
5 | MU HIEK -
6 | AR -
7| R -
8 | Hth -
9 il 784, 983. 86

5.8. 4 MEHRFH WA THB N AT H#H02 0 4
AT AR SR AR AL T IR () W] e e i 75

5.8.5 & HARAI 42 M T AEAE T 32 BRA% . i 1 B

N e (5 o AN VR N

o | i | sk ‘ﬁﬁﬁﬁf;’iﬁ)ﬁw gfﬁjg/; S B

1 600703 = JGH 168, 750, 000. 00 3.38 T RAT

5.8.6 BIRAGE NERHEASCFRHARES

55- 510




ARBEEIEFRAS
.\.’0 DACHENG FUND MANAGEMENTC%?LTD KA R L A YF R Fr % 34 2010 4E 55 4 =R

TP AR, I M Gl ef R % .
§ 6 ZEEHEAEHER RSB REATARESHFR

BT
o ) R () 3 A X 40 2 35, 672, 293. 00
i 5 SO 1) 2 N 40 0 -
A5 J ) S H A -
A5 IR B KR 1) 3 P X IR 40 i 35, 672, 293. 00
A5 IR A 1 3 P SRBE e  y E  n A Le A (o) 0.76

§7 AWMBRFIRWHMEESR

ARG NV L TN SRS AR 6, B A IR AL G B 2 rh o4 10%45 Rk &
PG HE S 4, T A K AR T b S b v K S 5% R #MEAT Ak . A 2
PO G RS HE A4 A\ [T 15, 563, 626. 94 7o, AMRIAANR T 1,601, 981. 11 76, WIRZR AR
M 17, 165, 608. 05 TG

§8 HAXMHHEZ

8.1 £AENMHHZX

L EE S Sk e 7 ORI I SR AR B 5L 4 (RS

2 ORI R BRI S A )

3 CRBAE B I BRI ST PN

4 KSIEEE B PRA A HEMESCPE. B A F] F R

5. AR WINAERR e R B ER 10 & A A 5 A .

8.2 fFUH A
A ZE FEAR S A IAE AR R G B AR NI AMEFT
8.3 AR

Bt 2 TR EN I ) e 28 A 1, a8 SR AR IE S BE M http://www. defund. com. cn #HT 7
I‘;ﬂ o

K4 BAT PR 2 ]
—O——f—HZ=TWH



	本基金本报告期末未持有权证。

