‘ § ()xﬁ\iiﬁ%i!ﬁllﬂaﬁl ‘
\ Y 4 DACHENG FUND MANAGEMENT CO., LTD BEFF PR RE G 2010 AEAF R A i g2

REEFERES
2010 FHERERGWE
2010 48 12 A 31 H

BEEEBAN: RBREEEHARAT
EEFEN: PHEITROGFRAH
WREXHBHB: 201143 31 H

%0



VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD BEFF PR RE G 2010 AEAF R A i g2

§1 EEHRR

ESEHANERS, EFRIEARSFIBREBAFERBILR. RIEEFRRERRRR,
FHXHARKELN, MR BN SOEERTTE. AFERRECE=0Z =Lk
MUEHZEFAR, HHEFKEKR.

HEFRENTHRITRABERAFREARSSFME, T 20114 3 A 28 HEZK T ARE
TSRS FERR. AESERL. BEHaTHRE . BRASWRESFAE, RERKANE
AFERBICR. RPEFRIREE B AR

EHSEHNAE WG SRS RSB RS, EAREEE 8.

HESRNAEWFHAMORERRERIN . BEAAE, BREEAELE NS GRAT AT 4 B 4
HEHMEURH .

REFMEMEN AEEMEIEL, BEERTHFRAANS, MNEREEREIEL.

FREMFFHCEH T GEKETRSVMESARAFTNARERESHA T ERETNL

IR, EREEER .
ARERH 20104 1 H 1 HEZ 12 A 31 Hik.

91w



VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD

SCRUESF BTG 2010 R4 AR S 2

§2 E&HN
2.1 EEEARFHR
FE & TRiRR NS0
K4 AR 184691
A oy A 184691
A (Y E SRS ITiEaY
e AR 1999 4E 5 H 4 [
A== UN KB 4 PR A PR )
EEfEEN op (B AT I A R 2
At AR J 4 A 00 A0 2, 000, 000, 000 {7
S eEiEise | 15 4F
FEE b UE SR 5 P IRYNIESR A 5 it
T HIN 1999 4 5 H 18 H

2.2 BE R

et Hbr BB Y RN TR TR R, i R <58 7™ 1R 22 4
TERFE G KR BB iR
Pt s I RIS IE  ADVRCE . MBOEFE = DRX

RIS - B IR S AT BEBE o AR 2 DPIROUAN
T ARRAAFAHEAT B BC B s WA RAT M35 4 gk
AT RCERC R BB T, IEFABAI e
BT AR RIEW]S AT e i W S5R00 R i H.
FCAFEUMER T I RAL 10 ki 24w BEAT $9%

2.3 ZEBFHAMELSTEAN

it H A= N REE&EEN
B KW FE 4 BRAT PR ] o E AT R A R A
k4 ] JE L
G EEE S TT N | BERALE 075583183388 010-66594855
SR IFE dupeng@dcfund. com. cn tgxxpl@ank—of-china. com
2P RS HLAE 4008885558 95566
fE 2L 0755-83199588 01066594942

2. 4 R BHEH X

L R IR SR BN TLIER R Bk

http://www. dcfund. com. cn

A AR A % L

RIT AR H XA K3 7088 SR mAT KJE 32 2
KIS B PR A ]

R PEIRIX ZTARE 145

AT 0 PR A R S0 5 IR 5530

%20



http://www.dcfund.com.cn/

VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD

SCRUESF BTG 2010 R4 AR S 2

§3 EEWMFIR. ESIFHERILAHESEHL

3.1 EELST ML a4

SARAL: NIRRT

3. 1.1 SR fdEbs 2010 4 2009 4f 2008 4

A S I 7 376, 447, 123. 38 568, 910, 518. 73 211, 990, 020. 18
AR 64, 796, 538. 12 | 1, 350, 048, 156. 07 | -2, 918, 701, 558. 30
T35 55 4 4y 20 A SR 0. 0324 0. 6750 -1. 4594
PN R S R R TRE L[R2 2. 92% 60. 60% -49. 00%
3. 1.2 JARE TR bR 2010 XK 2009 FA 2008 4E A

117 N1 R0 T Bl 17 S i 0.2131 0. 3349 0. 2298
WIR LG 98 = 1 2,834,414, 170.56 | 3,389,617, 632. 44 2,459, 569, 476. 37
AR LS A B 1. 4172 1. 6948 1. 2298

e LA E S at ik S AR RN o BBl . AR (N5 2 SetirEAR S ad) 1Bk
AR O ARAT,  ASSUTRE D A 9] 2 SeBl e as n_EAIY) 2 se (B A2 sh e o
2. ik N SRR AR NS F e - T, v AN A SRl ad K -F 24 TP

HUHF

3.2 EBERI

3.2.1 ESHBUHEIG KR R H 5 RN S IR 2 2 1 H AR

e | oo ﬁﬁf o ziﬁkag% -® | -
HiT=e)) #B HEE®D

HE=AH 4. 85% 2. 62% - - - _
U SVANd M E| 25.57% 2. 46% - - - _
o kA 2. 92% 2. 63% - - - _
otk = ~15. 71% 3.37% - - - _
USRS 328. 96% 3. 47% - - _ _
iiﬁzzﬂ\ 464. 62% 3. 03% - - - _

3.2.2 BEEAREMDRES R THFEE KRR D KL RSt LB 3 R AR F)

e A




VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO. LTD SERUF SRR RS 2010 ARSI S

700%
560%
420% /
280% /
140%

0%

99-5-4 01-4-13 03-3-21 05-3-11 07-3-2 09-1-16 10-12-17

— KM

3.2.3 S ERFERGRFFEN KR LS RIS BRI R 2R A HLAR

150%
100%F- =4 f e
50%f- -4 feeeeed e
0%
) R  EREEEEEY PP PP PP
ONTTNeE ot 2008 20008 20104
O K Es B A

3.3 W HR=FHEHFE LRI

. NRMJT
451 VR T4 =
FE10Py HE 4 HHEE A X
- AP —— o A o
R OV R b oo W e S Y - SRR A BL A T SR
2009 4E i
2010 4F 3. 100 620, 000, 000. 00 - 620, 000, 000. 00 o
e 35 43 id
2009 4F 2.100 420, 000, 000. 00 - 420, 000, 000. 00 | 2008 4F JiF

%40



VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD SRR I 2010 HEAF R 5 i
a0 i
2007 i°3
2008 4F 8. 000 1, 600, 000, 000. 00 - | 1,600,000, 000.00 o \ﬂi &
e 2 53 Fic
it 13.200 | 2,640, 000, 000. 00 - | 2,640,000, 000.00
§4 BHEAME

4.1 REBFBEARESLEER
4.1.1 EEEHARLEHELSNEE

RNHE G AT R o w) 8 [B 0 M 2 ik M RS 4 1199910 ‘5 3gtbifk, 1- 1999 4 4 F 12 HIE
Ao, e ERE R S HE SO T R R SE AR 2 —, FEMEAR 2 (e AR, M
I HETA A IR AR, 5300k h R S FER R A BR DiAE 2 ] (48%) « Je UEZ#I
PR ] (25%) « H EERTTRER B HEA PR A W] (25%) « [ ARUESRIRA A BRA ] (2%) » #F 2010 4F 12
H 31 H, AREEGEPAILE B 3 HE HUF R 0 G b e v 4 L SO B 4
KBARIE W AR P e 4x, 1 HBTF 2 1 K ETF Beiedhdr: WRUFCK 40ETF A K BOAIE K
40ETF eRedh4s: 1 HAPHr AL G KRG R MR35 0 k4 X 16 RO GIEZR 5 ot 4k
G KM KUF AR TS . KGR v G . RO BRI S B . Kok e 1Y
ERA RN o 54 . R Mg 0 34 . R IR 300 Fa 80 v dk 4. Ry
B 2020 Ao RUIEZR R B R R OB R I SR AR SR P T B s R BT K e S R
I B A4 (LOF) « Rt B ATSE I S B UE B e . R G AL i i 77 B UE FR P 0 e . KR
S (IR B AU TR 4 B 3 . R AT AR B IR S B UE ZR P 0 e . R Pk 2R 4R e o5 4% Bt
TGRSk LB ) I SR RIS P R 4

4.1.2 &% (REESLHNH) RESZHBHHEF/N

EAFEGRFEGLM (BhED |
Wy | s ke IR )
AW | AEA 5
2008 4F 1 F | 201044 F1 6 10 4 Wit . EATVLRR AR
12 H H F] P TT RS TR . A
L5 R 47 2 ] 0 R 2 B )
L, SP2UESR R ST T
FLO . 2005 I K IE 4
FHAWRAR, TR
W RE ISR 4
FEELTBBE. KRAIE
E RN e e St
Wy, 2010 42 H 2 HjigH
AT R B H UE 21 R R HE 5 4%
BREHELM, HEHEE
ML Hs o R P
2010 4F 4 H 7 — 12 4F LA, 1999 FEANAK
H ARG E AR AR, St

R Ao b1 A4

B Bt
=g b
B

o e

oy

H_

B Bt
E g b

95 W



VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD SRR I 2010 HEAF R 5 i

PR, mmAtesl)
B[] 0 g /N2 R SR R
A5 e e 25 NN A AXIE]
BRI GRSLBBPE, K
J 55 P 4515 3 4 Ik 4 26 2
PH, 2010 4E 4 7 7 HIFGRE
R R LGRS
B, ARSI ER.
Fi

E: 1 ARREE. BEHOAAR S AR e 2 H .
2+ UEFRMVAE R B oH AR HERE AT D B2 CUEZF L AP N 53 A% 87 B A (AR SCRE

4.2 EHNIRE A A E S T AR OB

AAREWIA, ATEAE PN GEFED) . QIEFFRBTIERIE) . CRZUESF BRI
GO D) MFEAMA SGEANERIIE, EEGE ST, SRR RS RIH #%
epil BB WETFAR AT AR RIS AT G AT IR AT R A3 15 [R) S5
SE s AIEGBAT R AT IELE AT N, BATIE FIFE M BEAT W AAZ 5 AR 39047 0 LA S 3t
AT G BB NN R OGRS S, BRI R ik SRl AR ke U Tl IS T
BT R AN RS, AWK WA AT IS L B o0 (0 s U BRI H 2R e 7
FERNEIE GAs AE R R BT AR TS &, 25 0 B iR NSRRI R 2 .
4.3 HEAXIREHA PR 5 BT R
4.3. 1 AP HHIERPITELR

AFEGAE BN HEPAT (CR-PAHHIREY M A8 oy s AR HIRE), PR HE R 254
BALE, P BRI SB AL A AR R R BB OBCE . BRI 3 URANIR] I
WA RIER. 5 HWL 10 WD [ RIAS S A8 5 s T AR R I 1 22 5+
4.3.2 ABFHA S HHARE KB A &2 FRLS

WRIEA S, H AR S BN RAT 5 AR G108 KU A LR LAl R
4.3.3 REZHIT KT

AR YA AR B AR R BE 3 BN A8 S AR 2 A 1R 5 A 5T
4. 4 EEAXRE A ZEE BT A SUR I UL
4.4. 1 MEHANEESBF RSN IZ/ELHT

2010 1F A JE BRI S FAT, TR 300 FEECREE 12, 5%, 1R R e H Rk
28. 4%, H/NTHEBEESRAGARR B A3 . MATPARER T, B2 TMT. BUBRES 7EASE L 40K
MARAT ™ s AN Bk S AR IS 5 1) 300 54K

AR N Bk 32 B SRR 0, WS BB ARAT ™ P KRR AE A
JE 5 BIBOR B A T, ASEACHE AT B, S T i DA LS, AT R B B
ANTHAE AR FF L Bk, L] S R AR AT 1

4. 4.2 WA AFE KNSRI
BRI WK, AEESMBFEA 1. 4172 70, ARG FFE A 2. 92%,

%6



VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD SRR FE G 2010 SEAEFE RS i 2

4.5 BEANEWET EHFTH AT EBK FHERE

JEEAR, A3 A 2011 48 A By #e ks i i) b, ARAN (LR R 8 25 AT R B 2
P SCHAT R o

MZEMZE , 2011 4F [F A SR AR SEORFF R G I, Al 8 R RE D RFEERIT). 2011
A KR i R i AU I R vt A R D O TR, BRAT T BT 2011 4585 1 2R W A%t A SR BRI I
BRI, %2 e E KB R Y] AT S A BORAED KA, A i IR A W]
P, BUGTNAZSEHL R 1K H A

MR TR, FENLFFERESYE. T ARG diky], EWad FErEie
Zepigal, KOy PUT A TAVIEIE A FFEE BT, BT R Rl AR 3000, 5™ 3 (1 53 H
PAREBERIS 2R, Bt Bt Sibr BT O o A5 T I AN (B A b B8 A e 4 1)
HWEE, &% AR ERNAZE ] ER e (EIRATEETUR LN [R]IN th7 Hr 42 4 11737 ] A7 AE )
DS, BB AT REAE 1 2RS4 & SEIN™ Dg A2 s s BB R s P BOR, IR SEBUR K A ]
(X9l IPNDIRZ L ez B

POCECE T, S EBRATEARAMERIAS, JCIHAE T AL TAHRHGAL, BATE AR
DRAFAENS 5 T A IR, AR08 T A A T B AN B £ b AT BE & b, 34T
R R M BV 1) B R AT RE B I AT AR S5 AT, By Rk OB S0
AT FER I RUE M KSR RN, ISR T 46 B RIEICE, 2R AR b i Bt
BEAA TS SRR I I E BRI ARV A AR R R ARSI 2w AR A A
UEAN, AEBUFMETH . R BOR 2 10 R, OB RelUH A BB . BORBDI R A FAT]
LRNI T AZ A M EL RO BEBEAR K o BATTREE R AT EVE 0T A2 ARG AT M e Sk A A
KCPERAAE 1AL Ay BT A TR ZS FIR IR A I S5 T NS AT S R

4.6 BEANREHNESMHERFSEIR Y

AT A BNSR PEE AL 5 WL N A AR A 2y, AR A2 AT
EBCRAERE P IO HE . BT ELAPRITIE DURO IR o Al B B ox i BCSRAEBE AR . [ e WAL 7
S TR HESEE . SR, LA E N AR A A E R B2 KA DG
B RAARR N AR RE T RIAR R AL 1, A2 Do 8 R P AP A Bt e B

PSRBT E R i <Rl TR M Z ARSI ST OQEA R B R A B, PRI
AT BT RS AL T AT IR A D IR B DAL o H IR 2 Brh Bk A T B KA IR 7
RATHUR LT MRS A (RO E A, AT 5 Al 8 1 5 A0 B0 55 o ) e 1 3 %
Fofts 3 A PR R S TR R 0] R ZEBEAT Ak (D0 S B0 T B R 3058 A EAT A SEIMELE I S T2
SESDAG A BORAMRE AT VRAN, DAORIETASRE T s JE G188 A 0151 H W L 8 ™ I A B
%, PATIHEESANEBOR, I ST ATV A R AR R I ISR A B 0 T A A BRI R
P —2obk,  MEA R o AR A (0 RUSH, JF Da DAt fEL T A 2 0 £ R A

ANFE V) F R A AR P P R I B e (B S AT, OF SR AT I A (45 R A —
Hlo FSAMHBERIBUEMMEHICR RGN, B0 B Lt 2 AR A BN LS, X
AIEEFFCUETF AL GO A5 SRR T DL IR NAT OB, AR R e M (E S %
By ZHMEBEGTE . X FRR SRR RS, JE G B RN R s e Ry, i
A 22 A 2 THE BOE R MG (E T S S U AT I e t ke s S LA T

AILEE IS 5 AERIE S 7 Z M AFAEATA R G P 5, AR A IR AR 5 S A 18
SEMT RS AR 254

4.7 EEAXIRE A RS TNE I E LU
AN BN TR 2 ML G L B R AR REA T 2t 0PI o AN T B AL AR S 8 L G AR

BT W



VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD

SCRUESF BTG 2010 R4 AR S 2

620, 000, 000. 00 JG C(HE -+ 3EEME/TL 3.10 J6) . AR AR AIE & w4 F e 25 N
426, 186, 543. 82 G, AKEA T T 2011 4F 3 H 1 HAE LIS 2010 4F 12 A 31 Hal Al s b

FEME, TSSO EREE AT AT, & 10 S AR KL R) 1. 95 76, TFaiEed

Il L (4 73 £ LA o

§5 #EEAME

5.1 MEHAARESTEE NERTHEHFILFEH

AR A, EHRAT AT FR A 7] CBUR AR AT N AR SRR BB (LA R AR A
B KHRE R, RS (UEZR AR RE) A SEANE I Je A R AR il
WA RRE, AMEEBER M BA AR AT N, 5E2RBURSTELT 7 NI 55
5.2 FHEANMEPARESEFEIEERTHE FETE. FESBESFHIURU A

AAREWIN, AFEE AR QIEZR SR EEGE) M AbA SRIEHEM Je G & RIAFEE il
FIREE, ARG BN HE R AT T B R, REER B E T L a2 TS

SET AT TINEI R R, RABUAIE G BAF A4

H RO BT AR AT -

5.3 EANKERMETMFFEEFARNEEL. HERNTEERENL

AR I S5 F bR PRI IR FCTE DL W5 e VRS (U WS vh Rl i K “ <
TR XU S B B RAEFE R NI« SR SR S R RS HERG A SR

§6 HIFRE

AFERr 2010 R LM 55 iR DA RACGE RS TR 55 B A BR > w] o ok, JE 2 )il
B R TR B R LI B TR o BB AR T ARG H VRS PRI A, IR B AR

HIESC.
87 FEMFREK
7.1 AR
FRE N SR s a5
s#kEH: 20104 12 H 31 H
hr: NRmt
7 KR HEER
2010412 H 31 H 2009412 H 31 H
<
BT 18,619, 195. 83 53, 424, 108. 93
Al = 6,975, 767. 11 11,417, 913. 41
A7 PRUE 4 388, 549. 12 1,922, 087.91
< oy Pk 4 gt e 2,814, 543, 626. 83 3, 364, 328, 619. 47
Horpre JREETE 2,233, 447, 098. 83 2,681, 827, 325. 47
R - -
P 581, 096, 528. 00 682, 501, 294. 00
B SRR - -
R A G = - -
NI G Rt - -




VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD

SCRUESF BTG 2010 R4 AR S 2

I IRCIEZ57:97 5K 8, 453, 110. 36 -
ISR JEL 10, 933, 556. 10 13,923, 642. 86
IS B - -
IR FR ) K - -
34 JE TSR 8 - -
LAt - -
AR ST 2, 859,913, 805. 35 3,445,016, 372. 58
SRR ARIR EERA
2010412 A 31 H 2009412 A 31 H

B i

i HAfE K - -
A5 k4 R A7 it - -
U7 2B A Rl 67 45 - -
St [ ) 4 il 9% 7 K - -
I ASFIE 25975 5K 2,573,961. 68 28, 296, 283. 10
JAS I - -
AT BN 3, 603, 653. 89 4,235, 246. 23
VAT HEE o 600, 608. 98 705, 874. 39
AT 5 25 o - -
NAAZ 5 B 4, 257, 806. 92 3,497, 733. 10
VAT 1,173, 603. 32 1,173, 603. 32
JVEASS ) JEL - -
A A 12, 840, 000. 00 17, 040, 000. 00
T8 JE PT A3 B4 5t - -
oA A7 Ao 450, 000. 00 450, 000. 00
fhfii &t 25, 499, 634. 79 55, 398, 740. 14
B aa s

SIS 2, 000, 000, 000. 00 2, 000, 000, 000. 00
A B 834, 414, 170. 56 1,389, 617, 632. 44
iREEp Enkenan 2, 834, 414, 170. 56 3, 389, 617, 632. 44

ST A A e T

2,859, 913, 805. 35

3,445,016, 372. 58

vE: RE#HUEH 2010 4F 12 H 31 H, BEE&M%0dE 1. 4172 Jo, FEEmEE%I 2, 000, 000, 000. 00

,f/\0

7.2 FER

SV SRR BIRE S

AHREW: 2010451 H 1 HAE20104E 12 JJ 31 H

iz NRTIIS

m H

N
201041 H1HE
20104 12 A 31 H

LERE L EAR
200941 A1 HE
2009 4£ 12 A 31 A

— A

135, 795, 584. 64

1,424, 830, 458. 95

IRIISE PN

20, 375, 613. 01

24, 834, 006. 39

Horb: AFaRRL BN

873, 444. 64

677, 193. 67

%9 W




W LO ARBREIERRS

DACHENG FUND MANAGEMENT CO., LTD

=1

SCRUESF BTG 2010 R4 AR S 2

AR A

19, 502, 168. 37

24, 156, 812. 72

P SCRRUES RN

SRNIREE B 5 A

FoAb AL E A

2. #Hat (HURLL “=7 3131

427, 052, 755. 91

618, 858, 815. 22

Horp: BERBBOGE

409, 532, 592. 96

589, 163, 881. 78

MR

fF BB

5, 681, 389. 62

13,150, 117. 07

P SRS BRI

T TR A

J R i

11, 838, 773. 33

16, 544, 816. 37

3. et AR B (BUREL “=7
D

-311, 650, 585. 26

781, 137, 637. 34

4. R (BURLL =745 111D - -
5. HoAthffe N (LA “=7 S IHA)) 17, 800. 98 -
B —. BH 70, 999, 046. 52 74, 782, 302. 88
1. AR 41, 613, 348. 99 44, 072, 959. 63
2. FEN 6, 935, 558. 09 7, 345, 493. 30
3. B RSS2 - -
4. ok 18, 167, 421. 67 20, 582, 013. 49
5. FIESH 1,953, 607. 59 1, 058, 099. 87
Sorbrs Sz [0 4 Rl re S H 1,953, 607. 59 1, 058, 099. 87
6. HoAth o H 2,329, 110. 18 1,723, 736. 59

=, HiE S

64, 796, 538. 12

1, 350, 048, 156. 07

il PR

DU #FE GFHEl “-” S|

64, 796, 538. 12

1, 350, 048, 156. 07

7.3 PrEENG (EefE ZIHE

SRR RIS
AW 2010 4E 1 H 1 HA 2010 4F 12 7 31 H
s ARG
A3
HHE 20104F1 H1 HZE 20104F 12 A 31 H
SR E S R4 BeFE A BN &V

— RIS

2, 000, 000, 000. 00

1,389, 617, 632. 44

3,389, 617, 632. 44

NN = SO Pigte B ek
{HAZSNE CRIIARIED

64, 796, 538. 12

64, 796, 538. 12

= AW AR S A
EAHEAR B EL
G L “= S35

Horpre 1 RS HIEK

EElER

%10 W




VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD

SCRUESF BTG 2010 R4 AR S 2

DU AT 1o AR R AT A 0 G
I P A2 L G B AR Bl A
L “ =7 58D

-620, 000, 000. 00

-620, 000, 000. 00

i R P AR GRS D

2, 000, 000, 000. 00

834, 414, 170. 56

2,834,414, 170. 56

T H

LAERETT LR

200941 A1 HE 20094 12 A 31 H

STl S

AR BRI

PFraE&EMam et

— IR B AE GEEED

2,000, 000, 000. 00

459, 569, 476. 37

2,459, 569, 476. 37

T AR EE S  E
AR E CRIIFED

1, 350, 048, 156. 07

1, 350, 048, 156. 07

= AW AR S A
SHEAR S AL
G L “=" S

Forpe 1R IR

2. B4 nEk

DU A3 18 <A AR AT A\ 2 iC
A A (R i E AR B GRHE
L« =7 53D

-420, 000, 000. 00

-420, 000, 000. 00

i R DA AR GRS

2, 000, 000, 000. 00

1, 389, 617, 632. 44

3,389,617, 632. 44

TR A W 55 3R (AL A 7

ARt 71 E T A WMEIRE R RIS NEE

HEEHAF TN £

7.4 WERME

Eork T

pUpics

ERA IR AN N2 S

7.4.1 AREFPRAMSVBOR, vt 5RIE—HFEREHE—Z M

AR IR 2 v BOR

7.4.2 KEKTTRAR

ST R IR AR A 2

RIKIT # K HAREEN KR
RS EHATIR A A (RIS ) FG RGN FEEEHA
HEARAT B AT R AR EERAT ) FEEAN
JERUETFRARAT IR A 7] (“IEKiESR”) e N A S LN
FRIGIERBARTUEA T LA PN BROR
JARUETFIRARAT R AR (“T AiESR ) e N A LN
Hh R B A BT PR ) S PN BROR
KMEUEZF A R SHE A R (“KIBIESR ") HaREN

e L

P ERIER 2 T 2005 48 11 6 HAR BT ZRUESF G M5 VR T IF 504 5% AT RAT BUAL 1

JTARAETFAE A A HE G AR IBUR S 55 R 5 AT (V35 e B R AR B UA 15 WAl o
2. VIR RGEBE T 2005 4 1 1] 24 HEGE KMBUESF00™,  KISUESRA 0 AR ki
N IBURI SCE5 B FRFAT TR it N3 < 73 B A AEE 5 PR K AL P AR
3. NIRIRIRAZ 5y BIAE 1EH b 55 96 9 % — SBER Ml 26T 32
7.4.3 AIREH K LA LR B RBOT 2 5
7.4.3.1 B RETT R FZHITHIT RIS

7.4.3.1.1 FEX 5

CHV

SARAL: NIRTTT




VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD SRR I 2010 HEAF R 5 i
A3 AR AT LR ]
20104F 1 H1 H=Z 200941 H1 H=Z
KI5 24 R 20104F 12 H 31 H 2009 4F 12 H 31 H
S s B Sy
WA 4 R PRAE 4 i
JRAL MBI EE B JBAS AR LE
HRKUEZF 1, 130, 138, 002. 28 9.62% | 1,418, 152,219.72 10. 64%
7.4.3.1.2 BUER 5

T
7.4.3. 1.3 MSATSRERTT M
SRR ARTIT

A
s oo 201041 H1H £2010412 31 H
R 2 o 304 4 WA AT iy AR NAHA
14 S I B 1 4z 42 %0 G VAT Ee A
HeKAUFSR 918, 246. 79 9. 36% - -
AR AT L 3 )
e oo 20094F1 H1H £2009412 31 H
RICTT 47K o EEATITRS Wk N AT
14 SR A 4% G RV B A
e KRS 1, 152, 260. 24 10. 32% - -

e 1 BRI R I, DUNER i b R B0 45 50 PR oT AT wl S IR 2 R 42
TG I E AR o

2. %A A ISR IR 45 91 R I 55 0 4 LB 7 b AR AR I FE 5 BER ST SR A T 3215 R
A 2555
7.4.3.2 RECHTIRBHN
7.4.3.2.1 EE&BEHEH

Hfr: NRM
A R AE AT B )
Tt H 201041 H1 HAE 200941 H1H=
2010 4F 12 A 31 H 2009 4F 12 A 31 H
Y R A ) 4 O SCAST ) P 41, 613, 348. 99 44,072, 959. 63
o ST SN B2 - YE g 2l - -
e SOAPEGE N R BCRE 4 0 BRI 42 10— F 5808 7= (E 1. B% ) AF ol a4, B H Bt

2R HHIK, #EHST Lk A=

H A AR =17 — H &%=l X 1.5% / MFERE 5 T3z IR A4 421 LAAE
Jir DRI e 2 < A AL 45 L 4B o R 0 0 P I L) 20%, R I 020 AN TSR A BN HRE -

7.4.3.2.2 HEILER

Az NRmo
AW A R AT B A 1)
WiH 20001 HIHE 20091 H1HZE
2010 4 12 A 31 H 2009 4F 12 H 31 H

AR A R A N S AT T 9 6, 935, 558. 09 7, 345, 493. 30

Vi SONIEGIEE A AT B ST — HIE B 1 E 0. 26% I EE BRI, BH RIS
"EHHIK, A3 HAH A

12 W



WO

NN -3 A-fi ] YN

DACHENG FUND MANAGEMENT CO., LTD

SCRUESF BTG 2010 R4 AR S 2

HITE =07 HIEE T X 0.25% / MHEREL
7.4. 3.3 5REITHATHRITH RN M6 (SEIW) 32 5

Bfr: NRMIT
A
2010 4E 1 H 1 HE 2010412 H 31 [
BT T 97 5L G 4 B30 [m] B E R
X% ‘EQ%% TN KA A Gy i RN A Ty it RS
RS
b EHRAT 21, 041, 865. 61 93, 198, 350. 00 - - -
FAERE T LS R)
2009 4 1 H 1 HZ 2009 4£ 12 H 31 H
HATIANT i 25728 By 40 Kk T ] ey FEgE
X5 ‘D/‘J%% BBEN FEE T R FLEA L5 & AR
T5cT7 445
b EARAT - - - - -

7.4.3.4 BREFTBERAFESHIHI
7.4.3.4.1 MEWAESEENZHER RSB RFZENHER

AL

A R AE AT T TR
i H 20104 1 A1 HZE 200941 A 1HE
2010 4E 12 H 31 H 2009 4F 12 A 31 H
HeL A AR H (1999 4 5

H 4 H) FA A

MR IR

12, 000, 000. 00

12, 000, 000. 00

Y11 RO/ SR\ S 3

18] AR 5> 22 5 4 A

dik: YITE] VB[] / S R A A

WA AT IR 43 12, 000, 000. 00 12, 000, 000. 00
JRFFAT 2 4 0

IR 7 0. 60% 0. 60%
A S AL

7.4.3.4.2 MERBESEHENZ S FHARERT; BUR AR LK F o

AL

AR EAEEER
o, 20104 12 § 31 H 2009 4 12 31 H
i FEATI R IE S A R0 R IR AL
REMB | BTN s G G B N L g
JEKUES 6, 000, 000. 00 0. 30% 6, 000, 000. 00 0. 30%
KMEUES 6, 000, 000. 00 0. 30% 6, 000, 000. 00 0. 30%
)RS 6, 000, 000. 00 0. 30% 6, 000, 000. 00 0. 30%
7.4.3.5 BRI RE RRITIRBL AW LR BB
. ARG
A3 AR AT LE ]

ORI T 2K

20104F1 H 1 H& 201012 H 31 H

2009 4F 1 H 1 H# 2009 4F 12 H 31 H

wAkRH |

ELIEISTOON

AR

ELILISYYON

%13 W




VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD

SCRUESF BTG 2010 R4 AR S 2

| AT | 18,619, 195.83

796, 265. 00) 53, 424, 108. 93

603, 856. 23

T AR B S0 N EEAT IR, FRAT RNME AR R

7.4.3.6 AESTEAMYNSE BT AHIEFKHRL
T

7.4.3.7 HAbSREBAL 5 BB

ARHE B AR i A SRIBCT RS i B

SARAL: NIRTTIT

ENEPN AFRER
T H 2010 4F 12 A 31 H 2009 4F 12 H 31 [
I ARAESR 12, 840, 000. 00 10, 980, 000. 00
KIS IES5 - 6, 060, 000. 00
it 12, 840, 000. 00 17, 040, 000. 00

7.4.4 HK ( 20104E 12 A 31 H ) XEESFEHREZRIESR
7.4. 4.1 FHIAMH R /¥ RIES T TR ES KR EZ RIS

SAURAL: NIGTTT

7.4.4.1. 1 ZIRUFFRZEN]. K=

WEFRE | UEFE | R AP WIEAZ | A | RAL Hoht JIAAY

PRI | 4% | N H WH | BRIk | AR | GRAL: D) | AR fH A
KM Bk

601933 10/12/09 |11/03/15 23.98  31.24 98,931| 2,372, 365. 38| 3, 090, 604. 44 -
Tl T HIE

T R A DAL 4 SOT B BRERIK s SR sl W — Rl UBEA TR I Hil . b3t
AR SR N BRI BB H ARG, ARPERE G 5 B A R FrRAT I ERE , FEBTIR
EWRRZIE RN AGE A il FeA DN ABTEE S5 W LRI BB, MBIk AT

SR s = P 1 N A S N E 2 o

7.4.4. 2 BIRFE MR 5 S TU0E 52 PR
T

7.4.4. 3 WIRMGFHRERER 5 1ERHRBFZ

7.4.4.3. 1 BT S 1E B

TAMEWIAR, AT IHAT 0] 17 5855 1 W AZ 25 AR R R ) £ 2 o

7.4.4.3.2 GBI IEER G

TAMEWIR, RIS Pl s LRI 5 AR R 577 .

§8 BRAGHE
8.1 HIREEFH~HEFHR

SARAL: NIRTTT

Jr'5 i H & PR (%)
1| B 2,233, 447, 098. 83
Hrp: KE 2,233, 447, 098. 83
2| e $EE 581, 096, 528. 00
Hrp: iz 581, 096, 528. 00
B SRS -
S AT A -
4| EANREEAT -
e B R0 1) 38 N B 4 il g -

14 W




VW LO ANRBEEIRFHIRAD] ‘

g DACHENG FUND MANAGEMENT CO., LTD SRR I 2010 HEAF R 5 i
5 | WUTAEARRILS S it 25, 594, 962. 94 0. 89
6 | HAthsamie 19, 775, 215. 58 0. 69
7 it 2,859, 913, 805. 35 100. 00

8.2 HIREBATW A RM B HE

SHEAL: ANRMoT

A5 (iRl ESi] A feE SE Sl A RS E L EN A T CY)
A | RS BRS Bk - 0. 00
B | SRk 381, 871, 324. 10 13. 47
C | ik 1, 404, 163, 499. 58 49. 54
o it Yok 544, 741, 660. 74 19. 22
C1 gigh, . KB 62, 709, 642. 16 2.21
C2 Kb, FHHE - 0. 00
c3 e, BRI - 0. 00
C4 A AL Bl R = 0. 00
C5 M 17, 830, 000. 00 0. 63
C6 &E FEE 109, 531, 282. 40 3. 86
c7 BB e IR 373, 891, 410. 03 13.19
C8 B2, AWl 295, 459, 504. 25 10. 42
€99 LA IE M - 0. 00
D | I BRI AR R R - 0. 00
E | @k - 0. 00
F | Zidisti. il - 0. 00
G | FREHEAN 13, 755, 000. 00 0. 49
H | LR FIEEH T, 3,090, 604. 44 0.11
| 4. PREY 286, 863, 980. 59 10. 12
J | ek 143, 702, 690. 12 5. 07
K | #hssiissl - 0. 00
L | &4 53l - 0. 00
M | L2532k = 0. 00

ait 2,233, 447, 098. 83 78. 80

8. 3 JIARILA SOMME L H e 7= i+ HL B K/ HE R R BT 48 R R 15 R B A

SHURLL: NIRRT

g | BEEAD | JRCEE AR o B APIRINIES dT I B A L] (%)
1 600276 | [HFPEZY 3,543,695 211, 062, 474. 20 7.45
2 000527 | E[MHA 10, 487, 364| 182, 480, 133. 60 6. 44
3 000568 | ¥MIZE 3, 286, 609 134, 422, 308. 10 4.74
4 600132 | KM 2, 300, 000| 127, 489, 000. 00 4. 50

%15 W



L0 N o RSO 2010 R
5 600519 | HMFE 661, 149 121, 598, 524. 08 4.29
6 601699 | WkINGE 1,957,106/ 116, 721, 801. 84 4.12
7 002142 | T YPRAT 7,746,029 96, 050, 759. 60 3.39
8 002329 | REKIFIL 1,865,176 91,971, 828. 56 3.24
9 600348 | [EPFHHTAE 2,907,974 83,400, 694. 32 2. 94
10 601169 | Jbrifdfr 7,040, 271| 80, 540, 700. 24 2. 84

E BEREER T AR AR SRR A B S B4, N B e 8 3T R e B A B A ]
Ui (http://www. defund. com. cn) B4 IR 1E 3.

8.4 MEHNBEBRAGHWERRT)

8.4. 1 RFTASHHE HIPAIE SR 7™ 5H 2%EET 20 A KRR 4

SAURAL: NIGTTT

g | BEEARES JBE SRR AR NG | WIS T A ] (%)
1 600036 FH R AT 264, 894, 615. 55 7.81
2 601318 H [ 22 242,093, 689. 71 7.14
3 600348 [l BH 3T fe 231, 008, 735. 44 6. 82
4 002142 TWARAT 226, 713, 136. 61 6. 69
5 601169 e T 220, 112, 263. 47 6. 49
6 600048 PRA 158, 803, 652. 33 4. 69
7 000568 P 148, 054, 646. 99 4. 37
8 000527 F LA 147, 255, 319. 16 4,34
9 601166 Ml HRAT 139, 995, 519. 15 4.13
10 600383 o i 4 41 133, 723, 429. 61 3.95
11 000858 i f W 130, 515, 206. 21 3.85
12 600519 MG 125, 064, 521. 95 3.69
13 000002 7 ORA 121, 692, 623. 21 3.59
14 600887 apl)iegiy 108, 716, 221. 08 3.21
15 601699 S NI 104, 361, 754. 53 3.08
16 600467 TP 101, 894, 461. 21 3.01
17 600362 AN 4 97, 963, 180. 22 2. 89
18 000983 [LIIPOA::N 91, 949, 337. 81 2. 71
19 600085 i s 81, 796, 037. 43 2.41
20 600019 KNy 74, 496, 496. 74 2. 20
21 000651 (PaRtR 71, 667, 389. 56 2. 11
22 600376 I A 70, 620, 699. 69 2.08

TE: AR RN GHUR LA A A RAHAN LA TR, AN IEAIAL S ]
8. 4.2 RHEHGHUE HIRIEE S B P HHE 2%8RET 20 4 MR B4

%16 W




VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD RSP R4 2010 SEAERER 45
SHRAL NRTIT

FFa | REEAS JBEERE TR AR SIS ] )
1 601318 o [H P2 384, 067, 283. 83 11.33
2 600031 e 362, 270, 972. 16 10. 69
3 001696 EHEH 342, 242, 262. 59 10. 10
4 002142 TWARAT 292, 639, 565. 57 8.63
5 600036 AR AT 252, 191, 241. 56 7. 44
6 601169 Je T 236, 032, 806. 14 6. 96
7 601111 o [ 5 A 181, 130, 992. 88 5. 34
8 601166 MV ERAT 171, 348, 428. 67 5.06
9 600348 ] [ 8r 136, 476, 741. 64 4.03
10 600383 A A 132, 025, 824. 37 3.90
11 002024 T LA 129, 821, 066. 56 3.83
12 600048 TR Hh ™ 114, 520, 147. 73 3.38
13 000623 MR 108, 922, 170. 88 3.21
14 600887 Gailligriy 98, 516, 482. 06 2.91
15 000983 [UiIIpUS::N 98, 451, 547. 33 2.90
16 600276 5 Fifp 1 24 97, 440, 464. 30 2.87
17 600467 ISP 94, 065, 459. 71 2. 78
18 601088 ERAESE RS 86, 387, 028. 05 2.55
19 000338 ML) ) 83, 475, 753. 24 2. 46
20 000869 kK A 77, 526, 850. 04 2.29
21 000568 VI EE 75, 849, 681. 12 2. 24
22 000422 WAL E A 74,421, 278. 98 2.20
23 000651 Gk 72,413, 381. 87 2. 14
24 000898 AN Ay 71, 766, 878. 10 2.12
25 600019 FN A 71, 208, 964. 45 2.10

Vi AR E I I AR S AT A (A AN e LA B ), AN IEARRA 5 B
8. 4.3 EABREEAIEA BB E B R N B

Az NRMoT
SN AS (AT B 5, 626, 495, 737. 35
SEH SRR (RAT) RV 6, 191, 617, 300. 77

T RIRGHUNTRACEE (R P R LA EED , AHIEARA S T -
8.5 JIRILFIF MM RE BT E LS
SHURA: NIRRT

75 515 Ny FINIEN ISR P E LR (%)
1 [ K515 206, 849, 528. 00 7. 30
2 AT 167, 720, 000. 00 5. 92

8017 W




“.’ 0 ﬁﬂ&%ﬁ%ﬁ%ﬁggc@ E—]D SCRAE S B S 4y 2010 ARAR ER A R
3 SR 206, 527, 000. 00 7.29
Horbr: BURTE Rl 206, 527, 000. 00 7.29

4 iz - 0. 00

5 Al o 5 - 0. 00

6 CIE20 - 0. 00

7 oAt - 0. 00

8 &t 581, 096, 528. 00 20. 50

8.6 AR SAYME G EE T A HLBI KN BT 42 B B B A A

SAURAL: NIGTTT

P | GRS | AR | BE GRO AN RSB HE ] (D
1| 1001042 | 10 RATEE 42| 1, 100,000[ 107, 800, 000. 00 3.80
2 | 010112 21 [ 947,180 95, 399, 969. 60 3.37
3 | 010110 21 F 00 918,060 92,393, 558. 40 3.26
4 | 090209 | 09 EJF 09 700,000, 69, 104, 000. 00 2.44
5 | 080210 | 08 [HJF 10 500,000/ 51, 375, 000. 00 1. 81

8. 7 AR SMME 2 B 7138 B K/ INHE R B BT 48 B8 SCRAESF BB WA A
AHE G ARG WIRARFFA 5 SFFIESF
8.8 MR SHME 2 B 13 HLAI K /IR B BT LA BGEBL BT A A

AFEE AR WIRARFHATBGIE

8.9 BERASWMEME
8. 9. 1 ARG BT I+ A AUETR M BAT BRAAFAEAR IR MRS S A, BAEdR T g il H iy

—HENZ R AT LR,
8.9.2 FLp BB AT+ 44 B

8.9.3 JYIARTAth A TR BE 744 R

o BB T AL 5 [RDE 46 B S8 2 AN RS

B ARt
IAeas R Kt
1| fEHRRUES: 388, 549. 12
2 | NGS5 8, 453, 110. 36
3| NUEA -
4| IR 10, 933, 556. 10
5 | MCHIIEEK -
6 | HARMWGK -
7| RrET -
8 | At -
9 | Al 19, 775, 215. 58

8.9.4 HIRFFA A THBINK T RIS HA
ATE AR IR ARFFAT A+ F B 3 555

%18 W




VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD SRR I 2010 HEAF R 5 i

8.9.5 AR+ 4 I P AFAETTE 52 PR 1% LUK i B

ASHE AR AR+ 2 B A ARG 32 RS D o
8. 9. 6 B A A IRE FRERI AL SCF-REIR AR

S o /L= TN Y P P 8/ el | RS = 7 T - Bt

§9 E&MBRAAER
9.1 MARESHBRAEN BTG

(RN

%ﬁk T _ R N4t S
H‘ 4 0 GIRaEsanEa WNa e
() FEA 7 S L A A 4 7 S A L A
28,750 | 69,565.22 | 1,423,207, 450.00 71. 16% | 576, 792, 550. 00 28. 84%
9.2 Bk EWELEFTRFEA
¥ SR PNE i RO (O b7 b T S L 4
1 th N T AR A7 A B2 W) 199, 218, 048. 00 10. 11%
2 W E NFEOREE (BERD AT 137, 264, 898. 00 6. 97%
3 fﬁﬁfﬁkﬁ%@%%ﬁ@&ﬁ—%%—% 130, 671, 070. 00 6. 630
TLRBS =
A HH ] TR I 7 R — A% 48 — 38 R 7 110 543, 157. 00 -
-013C-CT001 % T '
5 SEAR NFFORIGE A A7 BR 2 ] =43 41 74, 820, 197. 00 3. 80%
6 rhge N7 PRBS A R 2 61, 967, 400. 00 3. 15%
7 AR S AR ST A A 59, 963, 950. 00 3. 04%
8 BHO'E N T DR B AR A7 B A B — 3 20 OR S 7= i 54, 696, 703. 00 2. 78%
9 BRIV = ORI e A PR W] — B A B4 54, 534, 128. 00 2. 77%
N2V /N =] — _
10 if;?#k%%&%%ﬁ@&ﬂ AR 40, 505, 501. 00 o 06

e DL RS b b [ERIE SR 80 45 A BRUTAE 2wl R Y7 A ml it
§ 10 ERFMHER
10. 1 E£E&HBHFE ARSI
R N OB 0 AR N R iRl
10.2 £EEEA, ELSTEEANNENESHERITNERNFES)

2R B B A\ DY Jm fokc i s i ol [FEEYE AR e R . HUKSE AR
AEISAE . MEWEAE . HIKE R PRI & b EUEJ5 NS B & LS uE Ve
(201011557 ‘S 3C#HE. FRAEERC T 2010 4E 11 J 13 HAEPEUEARMR . BHEHIFRR. IERN R
SN w7 o

10.3 WRESEEN. E&M™. E&HEWSHIFA
ARG WN B LAFEGE TN TR IR IR 55 R iA 00

%19 W



VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD BEFF PR RE G 2010 AEAF R A i g2

10. 4 FEEBHRIHILEE
ARFE BB A AL AR A BT K AL
10. 5 RHHESHATH IS B

ASTE G IAT (AL o T 1) S VI 55 i D 5 AR PR TS 55 AT BR A 7], ARAFE
SCATIIE TF BRI 10 JioeHE. 1355 B B L A R AR R R O A TE SR A H R 5 24

10.6 HEA, EALEBREBEN R ZEERLTSHR
AREW, AEEGE PN FEE NS P PN GORSZ 3 WA R 1R A eab 11
10. 7 ZEMAESR A TR 5 B A R ER
10. 7. 1 FeEF FUESS A R A8 5 S T BT IS B & S AT B it
SR AR Moo

i 5 ST 5 N SEAT R RS AR 4
e AL o
FRAWH | . o e o 3 o N b4 | RE
JUHUE FRA G o v {4 .

AT AR L A1) pus—qials el
FE IR 2 2,946, 801, 892. 22 25.09% 2,504, 775. 34 25. 52% -
1L y S S . . o 1, s . . o -

SRS 1 1, 662, 686, 820. 36 14.16% 1,413, 283.37 14. 40%
INE=] y y s . . o 1, , . . o -

H 4N ] 3 1, 358, 258, 312. 74 11.56% 1,146,911.69 11. 69%
1 s s s . . 0 s . . b -

HeRKAUFFR 1 1, 130, 138, 002. 28 9.62% 918, 246. 79 9. 36%
AR ISR 3 978, 658, 808. 15 8.33% 827, 459. 94 8. 43% -
RS2 . . 0 . . (i -

IRSEURSR 1 914, 686, 105. 92 7. 79% 743, 191. 60 7.57%
= ) B . . 0 N . . 0 -

FHER T [ 1 710, 487, 148. 90 6. 05% 577, 277. 54 5. 88%
n?ﬂ‘—i 5 y N . . 0 , . . 0 -

RIS 1 674, 531, 002. 26 5. 74% 548, 062. 51 5. 58%
IR JJU . . 0 . . (i -

RITUESR 1 559, 220, 925. 63 4, 76% 475, 342. 93 4, 84%
SKISHI y y . . 0 y . . 0 -

LR 1 384, 333, 837. 89 3. 27% 312, 275. 15 3. 18%
L1 s s . . 0 s . . 0 -

TR 1 148, 178, 733. 14 1. 26% 120, 396. 43 1. 23%
[ A IE S5 1 119, 001, 229. 12 1. 01% 96, 689. 72 0. 99% -
RS 1 74, 529, 813. 06 0. 63% 60, 556. 88 0. 62% -
HRI[AIE 3 1 69, 651, 265. 66 0. 59% 59, 202. 88 0. 60% -
VS (IR 2 13, 476, 925. 56 0. 11% 11, 455. 39 0. 12% -
TETRAF 7 1 10, 108. 00 0. 00% 8.21 0. 00% -
i el 1 - - ~ - -
HHRE 5 1 - - . - -
IR 1 - - ~ - -
HAR [ B 1 - - ~ - -
BCEIE 7 1 - - . - -
=TS 1 - - ~ - -

%20 W




VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD

SCRUESF BTG 2010 R4 AR S 2

HREHZ | 1 - - = 4 -
RS | 1 - . 8 - -

WIIES: | 1 - - i 1 -
it 31 |11, 744, 650, 930. 89 100. 00% 9, 815, 136. 37 100. 00%

10. 7. 2 ZEEM AR AT Z o7 ARS8 B R 5

SHURAL: AT

E YN

]

BRI S

JRAZ

b IR K
AL LA

JRAZ

b 2 R
JRAT VAT EE A5

HE UESR

145, 503, 400. 20

46. 86%

1,012, 200, 000. 00

43. 54%

LSARTIE 2

85, 385, 653. 50

27.50%

670, 000, 000. 00

28. 82%

4/

32,500, 917. 90

10. 47%

160, 000, 000. 00

6. 88%

JeRUETF

ZAFUESF

16, 496, 965. 80

5.31%

410, 400, 000. 00

17. 65%

IREEUETF

HIAR T [

FH R IESR

JRITUEZF

I %

HTIES:

[ R UER

SRR

LIRS

30, 616, 000. 00

9. 86%

72,000, 000. 00

HES TN

TeFRAUETF

HRAIESR

IR IES

EIESF

HHAR FE e

HRAIESR

W B U7

[ 28 %

HPAIESR

W IEZR

it

310, 502, 937. 40

100%

2, 324, 600, 000. 00

100%

e REEPEER S OCTInsRiE 8 3t 4 A S E A GIEIRFES<1998>29 ) [

521 W




VW LO ANRBEEIRFHIRAD]

DACHENG FUND MANAGEMENT CO., LTD SRR I 2010 HEAF R 5 i

KIGE, ARwlE THRRESR 2 7L HIAE 5 o R SR AL o

MRS 2~ 7] A 5 OGP b £ B TR e AT vr i (U 50RO a8 R00)
FFIA TSN PP RS R SN EAECR) « JR iR HAS BV (R PRI ) Az i 4
RIS DY AN J7 1

FLUESR 2~ ) & A2 5 BT R : 1 SR AR IR S 2 W) 6 RS 2 B e I AR TE 1 27
PR SS VP RD,  ARIGARIE VP 7> R AT IE F AL 8 2SS ot

AR WAL AS 5 B e AR O, TR AL AR JTUESE . WIRIESR . EIESR . TP BHESR.
BHEIESF . BOAIETR . PARE RS ARSEUEZR. BIHIESR . PHRIESR. ZfEIESR. MEHESR. MR
A BEAUETE. BFIESR PSR MEIEE. haeaEl R IBARAZ: .

R4 A A R
SO = A=A

522 W



	§1 重要提示
	§2 基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4信息披露方式

	§3 主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3过去三年基金的利润分配情况

	§4 管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6  管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明

	§5 托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	§6 审计报告
	§7 年度财务报表
	7.1资产负债表
	7.2 利润表
	7.3 所有者权益（基金净值）变动表
	7.4 报表附注

	§8 投资组合报告
	8.1 期末基金资产组合情况
	8.2 期末按行业分类的股票投资组合
	8.3 期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	8.7 期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	8.8 期末按公允价值占基金资产净值比例大小排名的前五名权证投资明细
	8.9 投资组合报告附注

	§9 基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末上市基金前十名持有人

	§10 重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5 为基金进行审计的会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7基金租用证券公司交易单元的有关情况


