"\—
WO RERRERR2T BB KA BT (LOF) 2010 454F Lt 4 28

KA KBS TR % K4 (LOF)
2010 FEEWEHE
2010 £ 12 A 31 H

BEEEBAN: RBREEEHARAT
EEHEN: PERWVBITERGERA A
WREXHBHB: 201143 31 H

%0



,'\—
1LOZRERRIRR2N R T Fe KT T 2 B B4 (LOF) 2010 4FARBE 5 i 2

§1 EEHRR

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

HSFLEANTERUBRTRAERAT (LAUTRR “HERLRT™ RiEAEEEFME,
F 2011 4¢3 A 25 HREZ T AME PR SRR FERH. FEIEHEL. MEaitdfs. &
RAGMEENE, RIERKABAFEEBILE. RIUEHFRE TR

EHSEHNAE WG SRS RSB RS, EAREEE 8.

HESRNAEWFHAMORERRERIN . BEAAE, BREEAELE NS GRAT AT 4 B 4

EEHRBERH B LILED.
REFMEMEN AEEMEIEL, BEERTHFRAANS, MNEREEREIEL.
FREMFFHCEH . BEKETFRSMESHARAFAAAREHR T EREENL

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

o1



W LOAREREEARAD

DACHENG FUND MANAGEMENT CO. LTD

RAEH A TR G AN B F 4 (LOF) 2010 FFHEEE RS 2

§2 HEMN
2.1 BEESHAREHR
L4 TR KISBNHT AIR S
Her EARAY 160910
A5 AR 160910
ST (BN LR IR
A A 2007 £ 6 H 12 H
SR IUN KBS BT RA A
REEEEN o R A ARAT A A7 PR A W)
i R BE G A B 0 11,729, 335, 575.79 4
HEA R A5

e A bl ISR A S

HYNESFAZ 5 B

EsyicsEdl

2007 4F 10 H 25 H

2.2 HE i

o (e R R A PR, B R LB e, ol it = 1 KO0
¥k Habp X
Kt
I LR R A, SRR s, Kk A A A e S, i
B T R ) 0 S R 3 s A B S 2 SR8
(B U1 4 B B RO
ML BEE | YR 300 F5 X 70% 4 H E TR B PR HUK 30%
T Areme IR, NG T R T e NG, W T
PUBIHCERAFAL | s i 3 S e

2.3 HEFHEANNMESTEEAN

i H HeEHA REE&EEA
B KBE S HA FRA A AN ARAT I A PR A )
4 ] 275 4k
G EPEE v N | BRAR S 0755-83183388 010-66060069
EERE % dupeng@dcfund. com. cn lifangfei@abchina. com
&P RS WG 4008885558 95599
fEE 0755-83199588 010-63201816

2. 4 R BHEH X

BRI IE SO B
LRSI

http://www. defund. com. cn

e A AR A A M

TRYITI A HH X v KT 7088 ‘57 i ARAT KJE 32 2 ARk
S A PR A A
RTINS KA 28 5 HL R tH 57 0 4R 88 FO Hh
] A b AT R 555

%2 W



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

"\—
R D RGBS BV 3G (LOF) 2010 44245 i 58

§ 3 FEMEIEIR. ESHERIERESEIHN
3.1 EELST ML a4
SRR NIRRT

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

A S I 7 1,036, 760, 896. 04 | 2, 169, 861, 396. 74 ~7, 421, 044, 279. 38
AR 478,007,131.00 | 5,699, 359, 649.20 | —12, 364, 873, 113. 57
T35 55 4 4y 20 A SR 0. 0370 0. 3923 -0. 7747
PN R S R R TRE L[R2 4. 44% 68. 75% -57.77%
3. 1.2 JARE TR bR 2010 XK 2009 EA 2008 4FAK

117 N1 R0 T Bl 17 S i -0. 1064 -0. 1906 -0. 3429
AR 4 0 P 1 11,571, 004, 364. 47 | 12, 870, 439, 594. 84 8, 508, 231, 873. 83
AR LS A B 0. 987 0. 945 0. 560

e LA s BGR FR AL AR RN - #estiiat . Ml (NS 2 e EAR s 1
BRATDR B Y AR A, AR D A3 C S i in_E A 2 se i A2 s i

2. Pkt SR b AR AW BT 5 FE e 1 2 T 2 - P AN B S i 7K1 22
(IS pTRdl g

3.2 HEERI
3. 2.1 EGHBUMEE KR RS RIS R R 2R A HAR

G A E | kgitkir | bgithidk
o B ﬁ%%@ HARRR | FEAEIEE | HEUR R A OE6) @—@
a ViF=0) ESE) W=D
=4 H 5. 90% 1. 73% 4. 05% 1. 24% 1. 85% 0. 49%
AN IE| 29. 02% 1. 46% 14. 83% 1. 09% 14. 19% 0. 37%
it —4E 4. 44% 1. 40% 7. 8%% 1.11% 12. 26% 0. 29%
ik =4 ~925. 57% 1.83% | —25.02% 1. 62% -0. 55% 0. 21%
HA A
§i§§i@§%E? -6. 44% 1. 84% 6. 53% 1. 60% 0. 09% 0. 24%
% 4

3.2.2 HESHRAERLRESHBEHFEYKREZ) LE L RS L E A R R 2R F)
H B

%3 W



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD K BANHT AR & BUIE SR B A4 (LOF) 2010 SF4F B R4 2L

40%

20%

0% | M\ /MWMVA . o
—40% W
-60%

07-6-12 08-2-22 08-11-5 09-7-22 10-4-9 10-12-27

— B A —— VR

T RS RIE , KBBDHT TR A IR TR B B 4 A ke i R 2R 2% (BRG] 22 H 2007
6 H 12 Hile 3 MHW AR . skl ARG 125085 5E L) Ok B3 615 R HHLE 1)
FILEH .

3.2.3 BEESEFAEMURESTFIFEIER KIS RS bR AR e 2 5t

90%
G SECEETSEREEERTTRIEERRTISIEEEY  SRRTEEEETRRTEE
) IECEEESEEEEERPPRREEERPRRREERE | EEEEEEEEREEEEE
0% ---IIIII : : 1
x cCEEFREEEEERTREE KRR EEE TR PEEET TR
o 2000 2008 20008 20104
O KA AR & WSt U

vE: 2007 FEEEEER B AR (BREHT) H 2007 426 H 12 HZ 2007 4512 H 31 H
SRR, IR BRI T

3. 3 W HR=AFHEHIFIE D BLIE I
Too



"\_
.\.lc Z,ﬁﬁfuﬁﬁ%ﬁﬁ%{:ﬂ RAEH A TR G AN B F 4 (LOF) 2010 FFHEEE RS 2

§4 BEAMRY

4.1 REETHEANRFESEHBR
4.1.1 EE&HFHEALKLEHERASHNZE

R4 BRA PR w2 rp [E R s 2 U I 6 477 (1999110 5 3c4tkitE, 771999 42 4 F 12 HIE
AL, S ERE I S e O T F RS AR 2 —, EMEEACH 2 {/Lu AR,
MG HEr A= VUK AR 7300 0 h 25 FER % A R STE A Al (48%) « JeRKIEZF A A
PR ] (25%) < EARTBER EHEAA R AR (25%) « RIS AT (2% . #% 2010 4 12
H 31 H, AKE P AL B 3 N UF AR R G RIS B 4 . SRR 3 v k4
RSN SR TUE SR 0 4 1 HOETF J& 1 U ETF B4 URUFEK 40ETF A R REERuE ik
40ETF eAZEdE 4y 1 HABH AL & KRG 0 i MUE R S 34 I 16 HOFGIE ZR 5 o 4
Gr: RIS KRR S . KBRS 4 . RS A uE R e T e 4 . KON i 4
R AR H T LA . KR Mg 8w 34 . R iR 300 FaEiiE s # v dk 4. Ry
BB 2020 A U IIE SRR A A . KR A TR S AR IR B T A . R B K I S T
Cinrane =AY INING S KTV E M dr e SN D4 A G TR DiE I M G A S N4
TS (AR B BRI B T 34 . R AT WA B IR SR T UE SR B e . R Pk 2R R Ei0iE 5 # ot
FEE TR % BN ) I B BRI B 7 34

4.1.2 ESZE (RESZLE P RESZEEMN

AR "
Wy | ms ST ﬁié .
FEIRE | B C

JE TR R WL, TR
TR AL . 2004 FE N K RS G4
BT PR 2S5 2 JE AT B s 1] e i 2
A HTI . Klfigr i e R e 40 B
- 64F | BhEL. KEOEEEIRA RS &4
HEEHEE, SRS, 2008 4E 1 B
12 HEAE K B3 A IR A BRI 5 5t
Fedr (LOF) F: 428, HA 4 ML %
Mo EEE: .

i | AFE4 | 20084E1 A
detk | REesE 12 H

E: 1 AERHE. BEHSOAAR G B REZ H .
2+ UEZF ML AERR A TH SARHERE AT L P2 GIEZRAL ML N 53 BEA% A BN A SSRLE

4.2 EEAXRE A A E LSBT AU

ARG WIA, AIESE PN RE S GEFED) . QUEFFBBEIERIE) . ORI B ACIR & 2Y
SRR I S A R AIAAT A RLE, A BIa R, KRB iR 5 2
UEF BB TE . B s B ALG . WS AT R A5 RIS AT S R
AT R AN g 5 (RIS RUE , ASHE i R B HOR I AT, BeA s e - 24T
F AL Gy AR T IAT I A ST RS BB ARG (R ORIRAT 5, st ik . A%k
Rk sE IS Tl B AL B RA AN R T, AWK — WA WS . B ot
(0 D )3 BRI R 42 I 7, E FL I B R R M 45 R B8 RS I T4 5 %5 0 S 0 A RE
A NBER KA 2

95 W



R
.\.lc Zﬁﬁf&ﬁ%}%ﬁﬁ@gﬂ RAEH A TR G AN B F 4 (LOF) 2010 FFHEEE RS 2

4.3 BEAXREH A AT L B IR T I

4.3. 1 AP HHIEKIPATIED

AL PN AT (PR H HIEED F CAL op W A% AR HIRE D, AR HE R &5
PG, PrEBRIA RS A A AN R R ORCE . 8 KNG Z LA R I
A RN 5 HWL 10 HWD AL S a8 5 A8 o ik Ot R B 1 22 5

4.3.2 AEHEAFEIMB T R SER A &2 R AL S L8

b B s K
KISANHT AR G B RSP 7 e 4. 44%

2010 4 R BH A5G B S B R B < 20. 40%
R PSRN R e S TR E S 43 e 12. 85%

WS, RIS BHT TR A TR 5 B 8 5 R R s B 401 500 5 S TR E S P8 ik v (R 1 K
72 H-15. 96%, Hid1-8. 66%K [IATWECE, —6. 92%0 [ANEIESE, —0. 38%:k [ %% 7 fic B K HiAih
DRI KRBT A TR B 2R UE 257 43 B o RO R B I SR R S P o B i (I K e 22 7
-8.41%, Hrp-7.38% K AATILACE, —0. 25%K HANKIERE, —0. 78%k F ¥y~ l & LAt R 25 .

4.3.3 RERHAT HHIE IR

AR I AR B AN FAE R BE P BN 128 2 R 2 S 1R 52 ¥ S AT
4. 4 B NXTIR G A B BB O RNL SR I U
4. 4.1 MEYINE S B FEAIZ/ES

fECERIL 2K 2010 4, KRREDHT ST G L T il i e e, BRI T SR HE,
{EAT V2 1 B e S5 AN S SR A iU

1) Tidgnle

A1 2010 EAEE A BEA T IS AT R0, W% U 5 I HE W] SaE PR 2 L2 DRl s A s R v 2 T (K5
fibo fEZEDIT 2009 SEAEER) I FIRATHG 5, ZEAN 2010 £E55—Z=8, “iH 45k LS iai
Zeo BIRZIARMIDTHED RIS, AR B2 I 1 R ke ik, EARBR AL T “ ik
Gk TSR HOEX LAY 2% T XTS5 RZ B T 00120t e B ) e BE U DA S x 1
P GL T SCRE P BB (AL o FEIXAE NS SR, AIRAR. TMT. JTREFAOR. P2y, 1 9855
I FrEEsZ 2B, I BEDRT R . HEN 2 T, fERMBOR MR MATT SAT I e R
RERREAE T, BT B T BRI R B, A SR BB I B B2
B AU A AR R R A (PR, L T RO L PR AR, b (R A PR KA 5 BB R i A T 4
N, HES TR RRAE ]S 3 IR, A RIS LR L. £E 3 T, Arills
PR T BRI AS AR 2 et L T — S AT G TREA 3 LR R BB, 7E 2 ZRERIK I
B 2411 S AR ARVE B, IR RBT I & e 2010 g — AN BEA T, BT
WGV SRR . KRB F IR . A7 (O AE BE AR D DL T A 4F DR s K I — e ik
P, TMIAE 2010 4 1—3 =% ERBURENI B Wb, P25 ST 4Rt LRI T 2%,
KON A 4 BRI RIS -

2) AIEGaFRARE I

%6



"\_
.\.lc Z,ﬁﬁfuﬁﬁ%ﬁﬁ%{:ﬂ RAEH A TR G AN B F 4 (LOF) 2010 FFHEEE RS 2

AP 2, R T 0255000 R A ST I TR S i EOR B, Bk
D A RE P (R RRTEAI P i o I AT SR I 384T RN Y 22, ARG AE 2010 4 il )
KR

1 S0 W 2 IR v (K 2 LU R s IR 07, X BRI Wi R . A, BARAE 1 %
JESEIL T AL AR R FF, (RIS MBBOR, MOARAE 1 A AOSE B N BRAT I S B
[l AF 2 R, ARSI G RA IB 2y, W 2. ARBEARRR Sk A R IV, Xt
FERS LTy AR T LU 2 FRRAWETUIT SRR IR A . HEN 2 FFELIK, 1 T ¥
BT M L T ORI B I, (R 23525 AT AR K R aFh . L A L S s v i I
2=, AREGIERKRRSE L, AR AL LT RO E . 2 FREAILEXRFR . K
BRIBCEADS A AL, WA TR M DR . 3 BT MR BN % A o AL
EEFAZ DT RCEASR N E, =R R R B, AL H SR AT (BT iR AN R B L
W, IS T BORTTHR. T 4 22T B R AR R YRR Y b AR R, ARk
RPN AP AT A S I B AT T Wt e R RORAh T BRI C E A AL SR

(ool ot A A A DL, A R AR o B G B AL B8 7 A T BT 371 30 7K (R BB 5
Wead, (EX T RN 2R G TSR, WA AT G L T8 AT 1S
P2y, X2 BRI Z by

4. 4.2 MEH AR SHI SR

BRI IIR, ARG HBUREN 0. 987 Jo, AME WA EIET 4. 44%, FILS
PO HE RS 40 -7, 82%, T [RIINV S LU R HE A R L

4.5 HEAXEMETT WEFTHFATWERH HERE

XY 2011 SR, AEAREG: 2010 4F 4 TR AT AT AUAIB, W AZOR LI H TR
IEBAT RS B SAE T R 0B I . R 2010 4F 1 RS (M BE AT 8, ML ULEE e (0 5 S5 A
bt 2010 4 KIESE I AZMLLE TN BE Sk, LB SEIP R PG ) AN K, EAEAK S ) 2%
£ 2011 SRR BE— EAPAE, BON T2 BEATIT S K kit o KB Ty o i Bt iy i, Joig it
RAT I 0 AT TGRSR T TR, AR IRah T D2 B SAPE R
(S Fh KR BEA T KRR AT AT R R WTIRE MRS, LT M
AEACE P/ ME L BINEAR, SRS BE 2 I AR DORARA A R <. 3t S A
BRI Ry AEIXAERITITIE AT, SO AL 10 SEAEAKTE . TR E . Kk
ANBE R B AR HE B AE 2010 4F 1 I T EEE TSR . HURFEI, ASEEAE B SR Ay,
e BT I SRR e K% Al B4 (A B AR, A RE A NG IR . d)n, AR
BNREE AR, KRS0 RS ST TARSE, RS DL SRR BB & AU AR SR

4.6 EFEANREHARZSAERFEFFREHH

ANHE B BNAR PR AL 25 AT N O A A R B 2y, AR A& R DTG
(HBERAGEREFIBIE BT LRI R DLRO MR o Al {E 2 Do th ISR BEBE AR [ e Wi &6
SR TRERR ., JEEISE AR, MUERERET . LIRS 4R A b E R B (AR SR b
B RAANR AR RE T AR R T AR T, A2 Dl 8 HR b P A A B A e P

e SN D < N4 O | R e A A P S 1 P S A i L IE PSS A B
SEFFAT BT S AL T AT BRI A S IR B LA o H R 2 Brh Bk A T R A BIE 7
FATHUR R A T RS MAETEAN M IR TR, AT 5 A5 (B I o B0 A Al (0 D00 57 s T B AR 50 %
Fofts 48t A P 0 RIS BT AR R 2 HEA T A (L I 5 B T R A 35058 R HEAT 24 SEAEDE B v
SE DA A BCRARE P BEAT VRA, DAORIE A SR s S 128 A 01 50 H W 0 56 98 IO A B b
%, PATIEGANMEBOE, IRt ATV AN E AR R I ISR 0 D0 A A E BRI

BT W



R
.\.lc Zﬁﬁf&ﬁ%}%ﬁﬁ@gﬂ RAEH A TR G AN B F 4 (LOF) 2010 FFHEEE RS 2

bk, MR Ao ARG T (USR], IR G ST e AR R TR £ B A

ANFE 1 D H A AR P R e 8 B A (AR S A AT, JF SR AT IO (B 45 Az —
o FEMHBERIIBUEMMEECR AT, B2 B L2 AR A BN LS, X
AIEEFFEUTF A S 0L A5 BIERE DU R NAT (N AU, A2 A S RS ES S S
By ZHMEBEGTE . X FRR SRR KL, FE G BRI R s m (e Ry, i
2R RS THEBOE R RIS E T S S U AT 5tk e s S AT

ARG BN HAMEIRRE S L RAAEAEATAT R 23 o0 5, AR S IR AR 5 A B Al i
SEMT S MR R4

4.7 EE ARG H A 2 BE R LA

ARSI B BN M 2 BEACIE S B 5 (R A M REA T W 2 20 iE o AN A 300 AL AR T i 2 2 C
FI.

§5 FLEAMRE

5.1 MEFANAEESHE NENFHEEREH

FEFGE KB KR A AR R PR I & (K e, AL ST A——rh AR AT T ki
S CUIEZR PR R4k AV e LA S COR BB I KR & BN S s R e B 4 A 1) )
CRBBHT KR S BB B SRR ML) A E, SR B KIR & BIE R 3 7 5L 4 5
FAN— KIS AR AT 2010 £ 1 A 1 HZAE 2010 4 12 H 31 HIEEr#wialE, 7Tl
B MOT ST E R BB R, AEEAT T AR XS, B AT AT 453 FE I S 3 40
R AR AT A
5.2 FENREHARESEBREEERTE PETE. FES S HRAULH

AFCENINA, KIS AT R I E R B8 i K TR A R PR S e R s k. 3
SR IVEE SE S I R RS IO B R SR TS S W L, AEEREIL S0
WA NFIZERIAT A BRI, ToRIESF T QEFRRORIE SR S kA E M, /ER HE
5 T (R AR ™ W 42 B 6 4 B TR RO s 10T
5.3 BEANNAEFREP NS ERENEMESLE. BRNTERERN

AATENNA, KRIESEH A IR A A E S EH SRS GEHRRE LS B RS B
15 S HAMAH SRR R, FE 458 BE N B thl R4 25 1 e B8 il K VR A TR S5 B e ik 4
SERERE IS FRER . PERIL. WA ERE S WS SR . BRI AE SR HE S
HERf . 538, REMA B EIL GG AR T .

§6 HitiE
AHE4r 2010 FEAEFEI 45 2R S O 2 W% M KE TP R At Mg 45 BT A B o8 ) o 1, YR I
et T AREC AR B R LI TS o BB T AL S IS R A A, N SRR R
HIE .
§7 EEMERE
7.1 BERfRR
SRR KA KR S RSB 34 (LOF)

%8



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RAEH A TR G AN B F 4 (LOF) 2010 FFHEEE RS 2

WasakibH: 201042 12 H 31 H

Bfr: NRMoo
% AR AR
2010412 A 31 H 20094E 12 A 31 H
% 7
BT 615, 690, 092. 20 253, 894, 777. 05
SR 29, 035, 906. 55 27,998, 281. 54
17 PRUE G 4,748, 799. 75 7,755, 375. 51
AL oy Ve gt 11, 080, 184, 697. 07 12, 625, 924, 311. 45
Horprs JREEHETE 10, 691, 317, 098. 27 12, 134, 544, 311. 45
FeR% - -
e s ars 388, 867, 598. 80 491, 380, 000. 00
PSRRI - -
Rtk 4R vt - -
SEN IR Gt 278, 000, 537. 00 -
PR3 HAK - 15, 677, 681. 49
PR 2,659, 061. 06 3,117,179.97
INAdibes] - -
IS UAT D ¢ 392, 248. 16 178, 148. 43
T8 E T A3 B - -
HoAth % - -
AR 5T 12,010, 711, 341. 79 12, 934, 545, 755. 44
AHAHAR EEERER
SRR A B 2010412 H 31 H 2009412 H 31 H
i f5:
T K - -
KT 5y 14 47 £ - -
Rk A f A5 - -
S H (A1) 4 i % 7 K - -
VAU Z39 S K 392, 939, 033. 37 17,931, 409. 16
JEASH Y 1,899, 217. 96 11, 428, 594. 03
INZRR=SEIPNEi L 14, 980, 265. 31 16, 223, 458. 80
INE D=1 2,496, 710. 90 2,703, 909. 80
INZRRER SR e - -
NATAL 5 9 25, 580, 259. 79 14, 747, 842. 04
N AT R B 151, 287. 20 151, 287. 20
P AR - -
JVEAS A - -
1 ZE T A3 B 47 it - -
Fo At A7 A5 1, 660, 202. 79 919, 659. 57
i it 439, 706, 977. 32 64, 106, 160. 60
IRCE &R
S 4 10, 553, 038, 310. 32 12, 249, 287, 939. 28

%9 W




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RAEH A TR G AN B F 4 (LOF) 2010 FFHEEE RS 2

ARG ECAE 1,017, 966, 054. 15 621, 151, 655. 56
i # R 11,571, 004, 364. 47 12, 870, 439, 594. 84

BTN A e o

12,010, 711, 341. 79

12,934, 545, 755. 44

Ve IR 2010 48 12 7 31 H, B @U5E 0. 987 J6, B AIUEAI 11, 729, 335, 575. 79

e

7.2 FER

vt RSBIET KT S BUIE SR 8 BT AR (LOF)

ARG 20104E 1 11 H & 2010 4F 12 J 31 H
fr: AR
P A EEFT LA
% H 20104£1 A1 HZ 2000461 A1 HZ
2010412 A 31 H 20094E12 H 31 H
—. A 762, 930, 710. 20 6, 000, 658, 609. 36
L AR 19, 170, 248. 83 25,711, 283. 62
b fEERLEIRAN 8, 830, 142. 69 7,799, 406. 38
fi g AL 7,811, 431. 78 17,911, 877. 24
P SCFRIESR AR - -
SENIRAE G Rl eI\ 2,528, 674. 36 -
NEW (Y SIDSRCOAN - -
2. BT as (AR LA “=7 HHA)D 1, 302, 108, 624. 78 2, 444, 661, 530. 58
b SRR AR 1, 253, 860, 114. 50 2, 316, 981, 150. 42
LSt ang (&l - -
fii g o e ot 1, 497, 535. 52 49, 362, 214. 31
B S FRIE SR B I A - -
firE T HM RS - -
JEE A i 2 46, 750, 974. 76 78, 318, 165. 85
3. AR ERR B A (B, “=7 -558, 753, 765. 04 3, 529, 498, 252. 46
S
4. 0 (BURLL — 745 181D - -
5. HABIIN (FRLL “=7 SIHA)) 405, 601. 63 787, 542. 70
B —. WA 284, 923, 579. 20 301, 298, 960. 16
IS PNy 172, 583, 685. 60 171, 972, 564. 86
2. FLER 28, 763, 947. 67 28, 662, 094. 18
3. RS T - -
4. X5 81, 787, 512. 55 99, 451, 912. 96
5. FESCH 1,102, 108. 32 635, 069. 03
e S [ ) 45 Rl 7 S H 1, 102, 108. 32 635, 069. 03
6. JAth 2k 686, 325. 06 577,319. 13
— — —
;J) ARES GRBHU “ S 478,007, 131. 00 5,699, 359, 649. 20
W PR g - -
9. FARNE (B3N “-” SHEF)D 478,007, 131. 00 5, 699, 359, 649. 20

%10 W




W LOAREREEARAD

DACHENG FUND MANAGEMENT CO. LTD

RAEH A TR G AN B F 4 (LOF) 2010 FFHEEE RS 2

7.3 PrEENE (EEFE) RIHR

SR KBH
ARER: 20101 H1H £ 2010412 A31 H

At

IR LS (LOF)

Hfr: ANRIMIT

T H

20101 H1H®E 201012 A 31 H

=

e &

AR5 B

FraEEN AT

s IR A B (O
SEHHED

12, 249, 287, 939. 28

621, 151, 655. 56

12, 870, 439, 594. 84

T AIgE s
B EAR S CRIIA
i)

478, 007, 131. 00

478, 007, 131. 00

= ARWEE SR S
R AR B L
IR L =" 53181

-1, 696, 249, 628. 96

-81, 192, 732. 41

-1, 777, 442, 361. 37

Forpe LR HIEK

114, 980, 337. 34

734, 722. 00

115,715, 059. 34

2. B4 nEk

-1, 811, 229, 966. 30

-81, 927, 454. 41

-1, 893, 157, 420. 71

DU A 30T i) 3 e 0 B AT
NG BE AU 77 A 1R 4 v
HAS) GREREDLL “=7
SHAD

i WIRPTHTE M ah (5
EAHED

10, 553, 038, 310. 32

1,017, 966, 054. 15

11, 571, 004, 364. 47

i H

20001 H1HZ 20095 12 H31 H

EAERERT HE A

Sl &

AR5 BRI

PraE&EM AT

o WA A (G
EAHED

13,676,017, 235. 48

-b, 167, 785, 361. 65

8, 508, 231, 873. 83

— AMgEEE R
FeAHHAR B AR
i)

5, 699, 359, 649. 20

5,699, 359, 649. 20

= AW EAL S
A HE AR B
G L -7 53181

-1, 426, 729, 296. 20

89, 577, 368. 01

-1, 337,151, 928. 19

Horpre 1 JEG IR

290, 050, 920. 48

-26, 133, 695. 68

263, 917, 224. 80

2. B Inl K

-1, 716, 780, 216. 68

115, 711, 063. 69

-1, 601, 069, 152. 99

VU A 30T 7 3 < 0 B AT
NGy BRI 7 A P i i
HAZS) GHERDLL “=7
FHAD

CHV



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD ﬁﬁkﬁ'ﬁﬁﬁkﬁlﬁé\?&ﬂ#&ﬁgﬁ (LOF) 2010 *F*FE{“%EZ%}%%
dos WA W a (i
/\@é?ﬁ i 112,249, 287, 939. 28 621, 151, 655. 56 12, 870, 439, 594. 84
S 7l

AP A W 55 3R (AL Ff 2
At 71 E T A WSRO NEE
HeTHAFA TN £ TESU TR X R AN N2 S

7.4 WRME
7.4.1 AREBPTRAKSTIBOR, vt 5RIE—FREREH 2

AR WPTR T 2o BOR . Sl S i — IR R R s A — 2L
7.4.2 KEETRR

SR HAEERR R
RFE R BA TR A A (KRR ) REEHA EEHEHEIN
AR MVARAT e A1 FRA = EARNRARAT ) RSB AU
TERIUETR AR A PR 7] (“ e KIESE ") FEEHARBA RS
Hh AR T3 A PR T B NI RAR
] RIS AR AT BR A A (4T ARUEZR ) L NI RAR
G R A R ST A L NI RAR

Lo EUEIE ST 2005 4F 11 3 6 HAEHT ARUFSREUH ML 25 V8 ] 1 35 4 56 I RAT BUAR
2. NIRSCHRAS B e 1E 5 b 45 Y Tl P % — M e M 4 3T T
7. 4.3 AHRE A K B EERT EL AR R A2 5
7.4.3. 1 BERETT A G BITHAITHA S
7.4.3. 1.1 REAR S
SHURLL: NRTIT

EN A AT B 1]
201041 1 HAE 20094F 1 1 HE
KK 2% 2010 4 12 H 31 H 2009 4F 12 H 31 H
o 7 A o 7 A
PEEH | ey | SR WA BRI E
HKUEFE | 2, 158, 314, 806. 60 4. 07% - -
7.4.3.1.2 BEFERS 5
T

7.4.3.1.3 NSXASRBET K4
S, NERTIT

=

o . 20104E1 H1H 220104512 31 H

REKT#HR ] [T MRS R
i Jpm— 4 2 A LY

PR 1, 753, 644. 84 3. 95% 1, 623, 831.04 6. 35%

T L

NN L 20094E1 H1H £2009412 31 H

RETEH ] EEATITES WIRR SRR
i i L e A E

% _ _ _ _

12 W



W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RAEH A TR G AN B F 4 (LOF) 2010 FFHEEE RS 2

7.4.3.2 KREETTHREN
7.4.3.2.1 HEEHR
Hpr: ARt
A A EE AT B )
I H 201051 H1IHE 20094 1 H1HAE
2010 4F 12 A 31 H 2009 4F 12 H 31 H
M R AR ) R D S A PR B 172, 583, 685. 60 171, 972, 564. 86

Horh: SRR BN RS i 3

31, 758, 024. 23

31,478, 228. 04

Ve SR A BN R, < (0 BRI 2 il —

BRHAAR, %A Tt HAKN:
FUE BRI =R H R 0l X 1.5% / B RAL

7.4.3.2.2 EEFER

HIEE B0 E 1. S S5, B H R

i ARG
A b T EEI )
T H 201041 H 1 H#E 200941 H1HE
2010 4 12 H 31 H 2009 4 12 H 31 H
2R (A 4 S A
T B 28, 763, 947. 67 28, 662, 094. 18

FE UM ISR AP ARV ARAT FEA B 42— H R B i 0. 25% e g R, EH R
RS AIE, A3 L E AKX

HFEAE S =1 — HIER 5™l X 0.25% / 5ERE.
7.4. 3.3 LREBJ7BHATRAT IR R NL W5 555 (B BIW) 325

Az ARt
A3
20104E 1 A1 HE 2010412 A 31 H
AT IR AE 5 RS3AS S 4 43 [ iy S Ay
(1) 2% S 7 4 K HETAN ST LHEH | FMERA | ZHEH FE
o [ A M ARA T - - - - - -
AR T E )
2009 451 A 1 H# 2009 4F 12 A 31 H
AT IR AE 5 R 5 &8 I3 [ iy 4 1F 7]
(1) 2% S 7 4K HETAN ST LHEH | FMERA | ZHEH FE
LAV ARAT 98, 589, 098. 63 - - - - -
7.4.3.4 BERBETTRELEESHBNR
7.4.3.4.1 REFAESEHANGHES RERBARESHIHM
A AR FE AT LA ]
i H 201051 H1H=ZE 20001 H1HE
2010 4£ 12 H 31 H 2009 4 12 H 31 H
HeaA R (2007 4F 6

H 12 H) FAT 3L S 8t

WA IR 1

70, 687, 989. 47

70, 687, 989. 47

SO1 1w R/ SN S B

TR DA% 73 A2 B0 3

ok YITE] V(AL / S A A

70, 687, 989. 47

%13 W




O

ARBEEIRFRAS

DACHENG FUND MANAGEMENT CO. LTD

R RRAHT EA

Ra

% 34 (LOF) 2010 4FAE S M

WA FFAT (K3 0

70, 687, 989. 47

WIARFFAT (K3 S

A B L Y i 0. 02
7.4.3.4.2 MEWKRBES TN ZSNOHMRBT B E RIS HHR
T
7.4.3.5 HRBETRERBRITERKRPU =4 KR BB
Hfr: NG
ENE A AT B S 1]
KIKTT 20101 1 HA 200941 H 1 HAE
R 2010 4£ 12 A 31 H 2009 4F 12 H 31 H
AR R0 BRSPS ISUL N HIR R0 EEEP ISV N
rp [ RAEAAT | 615, 690, 092. 20 8, 543, 574. 5() 253, 894, 777. 05 7,465, 857. 94

e AR RATAER R IE S0 AP AR M ARAT R, 2R AT FNE AR R
7.4.3.6 AEEAERFINS SR RBIESRKER
T
7.4.3.7 FABSCHAL 5 FH I
T
7.4.4 BR ( 20104E 12 A 31 H ) AESHFENFEZRIES
7.4. 4.1 FIAMEH & /¥ RIS T T HRRES KREZRIES

SARA: NIRRT

7.4.4.1. 1 ZPAES) R

w5 | % | omsh | | venE | W | ke | g A wAk s

R | #m | wiH | R | Bon | ok | e | ceee B | oRAME | s
. AT

600703 | =% )EH| 10/10/15 {11/10/13 . 30.00[ 33.75 3,000, 000{ 90,000, 000.00{101, 250, 000. 00|
1T
NN v

002492 [fHILIAFE| 10/10/22 (11/02/09 F 16.00] 20.95 242,261 3,876,176.00[ 5,075, 367.95| -
4
o Wil

601118 [EFIE| 10/12/30 (11/04/07 5.99 5.99 769, 716 4,610, 598. 84| 4,610, 598. 84| -
i
— Wil

601933 [FCH B TT| 10/12/09 (11/03/15 F Il 23.98] 31.24 74,198] 1,779,268.04| 2,317, 945.52|
A

Vi Sl A DAL 4 SOT B AIBERIK ™, GEE sl W — o SUBEA TR i Bl . Jerh 3
AR SR N B B 5 H ARG, ARPESE G 5 B A wPrRAT A RE , FEBTIR
EWRZIE RN AGE A il e/ D ABREE S 5 W LA HF B, ABr Bk G
H P B H 2 AR B ¥k, Bboh, FegidnlEonFr e v, I EIER 2 (Rl

N FENIESRE RATE B IME) ISR A TF AT, AW S B RATE Rz HilR 12 A~ H AT

Ak,

7.4. 4.2 BARFEE 1 A5 RSl 52 PR A 3=

st | s 15 HIRAN | B | BT HIR LN HE
155 R e A g (%)

wm | owm | oaw | | o | s | | e 18 240

600315| L¥#FZAL | 10/12/06 | Wr=dE4]l | 37.13] K& |RH (9, 999, 950 [289, 602, 722. 47371, 298, 143. 50

VE: ATERAR A 2010 4 12 F 31 HEHFA LA DA AT SEI0AT B8 7™ A 5 RS M 17 427 ) 452 it

IBEES

IR AE T A AT IR ER

B,
w

7.4. 4.3 WIARBEF IERIMAZ 5 AR AR K557

14

i

WATH RG22 S BTt e R




W LOAREREEARAD

DACHENG FUND MANAGEMENT CO. LTD

RAEH A TR G AN B F 4 (LOF) 2010 FFHEEE RS 2

7.4.4.

3.1 ST Z B 1E [H

TAIEIR, AT TRAT T 0077 IE A AZ 5y A R R 5177 o

7.4.4.

3.2 o Friispf5iss 1k B

TAMEWIAR, IG5 FrlTn 527 E AL 5 AR A {577

8.1 WIARESHHARHI

§8 BRAGHE

SAURAL: NITTT

5 i H & R R (%)

1| B 10, 691, 317, 098. 27 89. 01
Hrpe JKE 10, 691, 317, 098. 27 89. 01

2| [ R PR 388, 867, 598. 80 3.24
Hp: fige 388, 867, 598. 80 3.24

e SRR - 0. 00

3| ARbATAE SRR - 0. 00
4| EANREEET 278, 000, 537. 00 2.31
Jorbre S ml e 1 S Nl B - 0. 00

5 | AT ME &A1 644, 725, 998. 75 5.37
6 | HoAh &I 7,800, 108. 97 0. 06
7| A 12,010, 711, 341. 79 100. 00

8.2 WIRZBATW A RMBERHAS

SEAL: AR

N (pl&Si] DI IXIES bR B L] (%)
A | A AR B vk 344, 224, 145. 79 2.97
B | KAk - 0. 00
C | Wl 7, 250, 306, 345. 15 62. 66
o b Yok 2,273,139, 297. 16 19. 65
Cl1 g, E. K& 205, 516, 531. 20| 1.78
c2 K. KHE - 0. 00
C3 EAC. B 82, 100, 000. 00| 0.71
C4 A AL Bl YRk 900, 469, 583. 22 7.78
5 M7 365, 121, 120. 45 3.16
C6 &g FEE 46, 242, 057. 50 0. 40
C7 Blbk. wes 0GR 2,064, 742, 988. 76 17.84
8 BR2. AWl 1,312,974, 766. 86 11.35
€99 JLAR I IE M = 0. 00

CEWANIY S W% N D Y 1 VA4 — 0. 00
A 605, 062, 000. 81 5.23
LIWIEH . Sl 174, 539, 438. 57 1.51

%15 W




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

KIBATH K TR A B 5% 54 (LOF) 2010 FEFEFIR S 2

G | fFEHEAW 224, 390, 904. 68 1.94
H | #tRMEER 682, 986, 693. 58 5.90
I | &fb. PRI 224, 635, 507. 20 1.94
J | ik - 0. 00
K | Hhes kgl 596, 415, 024. 88 5.15
Lo | A5 S30A 180, 685, 382. 57 1.56
M| ZRAR 408, 071, 655. 04 3.53
ait 10, 691, 317, 098. 27 92. 40
8.3 AR AMME GEEE B = i Ho B K /NHE PP IR 42 B 5= 43 Bt B 41
SFpAr: NIRRT
Py | R | REEARR | B (B APIRIKIED o7 LA P A (%)
1 600132 | FERMIE | 13,991, 668 775, 558, 157. 24 6. 70
2 600519 | HMFE 3,994, 326 734, 636, 437. 92 6. 35
3 600690 | FHEME/R | 23,961, 868 675, 964, 296. 28 5.84
4 000423 | ZRBIRTRE | 9,692,478 495, 285, 625. 80 4,28
5 601989 | HEE T | 39,442, 384 465, 025, 707. 36 4.02
6 600970 | HAEER | 11,404, 721 464, 286, 191. 91 4.01
7 000826 | Z{EILEE | 13,794, 378 460, 318, 393. 86 3.98
8 002344 | TR | 7,435,708 408, 071, 655. 04 3.53
9 600315 | LH#EZEL | 9,999,950 371, 298, 143. 50 3.21
10 600079 | AAEPEEZy | 14, 558, 471 370, 949, 841. 08 3.21
e BEEFIN T AR S WIRBE B T A B2 WA, W B 1 8 48T R R e A AT B ) YA
uf (http://www. defund. com. en) B 1E .
8.4 MEHNREL A G HERES)
8.4.1 RIFEASHE AV ZEE T =B 2%5HT 20 4 MR Z A4
SRisr: NRmoo
P | RS | R AR PN N RIS T I LA (%)
1 600519 | BiMF & 1, 063, 229, 234. 58 8. 26
2 600887 | FHH 7 559, 294, 850. 16 4. 35
3 600690 | T SR 540, 751, 024. 50 4. 20
4 002202 | &M EHE 498, 124, 194. 98 3.87
5 601318 | 1 [E % 480, 511, 282. 27 3.73
6 000423 | ZRFAf ] Ji 476, 617, 041. 55 3.70
7 600970 | A R 472, 924, 108. 90 3. 67
8 002344 | #3730 446, 004, 339. 06 3. 47

%16 W




IO RERRERERR2A RO KR A TE S B S (LOF) 2010 445 e A e
9 601166 | 2%MERAT 425, 947, 517. 66 3.31
10 600031 | =T 412,974, 282. 81 3.21
11 601989 | " [EE T 397, 995, 682. 50 3. 09
12 600036 | FA AT 390, 531, 012. 92 3.03
13 000568 | YA 380, 451, 424. 32 2. 96
14 600202 A5 359, 134, 921. 38 2.79
15 600048 | {RAHh = 345, 953, 157. 45 2.69
16 600104 | F¥#VAEE 345, 008, 652. 88 2. 68
17 600000 | Vi A HRAT 341, 577, 267. 59 2. 65
18 600050 | 1 [E 318, 774, 192. 21 2.48
19 002299 | XAk 305, 302, 659. 05 2.37
20 600362 | I PHHI 300, 524, 113. 71 2.33
21 000826 | ZxfiapRts 293, 732, 047. 42 2.28
22 002336 ANIR 277,067, 735. 72 2.15
23 600550 | K EfRAL 271,895, 011. 79 2.11
24 600100 | [F]77 o 269, 875, 714. 87 2.10
25 600176 | H[EBLLT 264, 451, 303. 64 2.05
26 000002 | J7 FlA 262, 020, 949. 48 2. 04

T AR RANGAUR RN A A RAHAN LSRN EARAL S ]
8.4.2 R SEHSHUR IR S 3 ™ 1${EH 2%ERET 20 4 KRR B4

SHRAL: NRTIT

P | BRI | R4 ENE S e R IR S I HE L (%)
1 600036 | ¥ RIHAT 821, 215, 195. 89 6. 38
2 601166 | PolHAT 799, 999, 723. 95 6. 22
3 000568 | I N2 692, 187, 680. 80 5.38
4 600048 | A 635, 986, 653. 28 4. 94
5 600031 | =T 614, 606, 905. 05 4.78
6 601318 | rH P22 534, 819, 266. 57 4.16
7 002024 | FT LAY 495, 731, 327. 41 3.85
8 600887 | tHAI A 478, 929, 132. 06 3. 72
9 601169 | Jbn{fAT 477, 621, 610. 97 3.71
10 600104 | hiR4E 468, 869, 601. 70 3. 64
11 601699 | L IFRE 445, 466, 619. 14 3. 46
12 000800 | —¥XH 4 414, 885, 050. 57 3.22
13 002142 | TUHMT 406, 727, 932. 98 3.16
14 600983 | A= 347, 600, 849. 34 2.70

8017 W




W L,OARESREIRARAD

DACHENG FUND MANAGEMENT CO. LTD

RAEH A TR G AN B F 4 (LOF) 2010 FFHEEE RS 2

15 601717 HRIEAL 331, 261, 719. 87 2.57
16 600118 | FHE T2 330, 916, 669. 65 2. 57
17 600362 | T PG4Y, 326, 814, 491. 49 2. 54
18 000538 | =M%y 325, 547, 871. 52 2.53
19 600000 | Vi R AT 309, 456, 321. 75 2. 40
20 600837 | W UFF: 302, 115, 297. 89 2.35
21 600519 | BtMZF4E 300, 319, 447. 18 2.33
22 600202 | FAZEIH 298, 659, 736. 29 2.32
23 600315 | ¥R 294, 029, 430. 48 2.28
24 600050 | H [E B 291, 151, 759. 19 2.26
25 600739 | IL TN 289, 161, 415. 37 2.25
26 000001 | ¥RKREA 284, 935, 525. 08 2.21
27 600157 | 7K ZRHEYH 284, 840, 574. 77 2.21
28 000063 I H 270, 233, 257. 94 2.10
29 000422 | WdbE AL 263, 907, 465. 77 2.05
30 600550 | KR 263, 141, 565. 47 2. 04
31 000998 | &1t 261, 055, 623. 16 2.03
e A RTS8 (RO S e LA ASHOR ), A B RAL 5 e .
8. 4.3 LANREHI A BB B3 RN B3
. NI

FNBEEA (AT S

25, 608, 529, 767. 95

BN GRAED SV

27,748, 323, 491. 79

T EIREHUNTRRACEE ORAZ P R AT E) , AHIEARA S T

8.5 MIREFIF MM RGBSR EAS

SARAL: NIRTTT

75 FE 5 Sl DI IXIES dT I B I L] (%)

1 P e 69, 594, 000. 00 0. 60
2 J AT B 194, 200, 000. 00 1.68
3 Kb 118, 776, 000. 00 1.03

Horp: BURME SRl 118, 776, 000. 00 1.03
4 AT - 0. 00
5 AP AT S Rkt o - 0. 00
6 AJ i 6, 297, 598. 80 0.05
7 oAt - 0. 00
8 i 388, 867, 598. 80 3.36

%18 W




"\—
R D RGBS BV 3G (LOF) 2010 44245 i 58

8. 6 AR A SOMME oy H 4 37 1+ HL K/ HEA I BT T4 (R 150 3 A A

SAURAL: NITTT

Fps | o | s | o G AP INIES LB R IHE S (0
1| 1001072 | 10 RATEZEHE 72 | 2,000, 000] 194, 200, 000. 00 1. 68
2 100226 10 [EJF 26 1,200, 000| 118, 776, 000. 00 1.03
3 109915 | 10 I3 15 700, 000 69, 594, 000. 00 0. 60
4 126729 M A3 46,680 6,297, 598. 80 0. 05

8. 7 FIREA SMME by ZE B 7158 B R/ INHE A BRI +44 37 SCRAIESS 8L 38 B A
AFEG AR IR ARFFAT B SCHFFIE TR

8. 8 JARIL A SOMME L H & 73+ HLB K/ HEAR B BT T8 ACIE L B PR 4
AHE AR IR AR R A BGIE

8.9 BRAGIREMIE

8.9.1 AKEFCRMIFT+ LU RAT EARA AR B A 3 1137 S 28, a3 o 4 ) 1
—HENZ B A FFETT . AT HEE .
8.9.2 AREPFHRMIFT 2 MZErh, SRR T R4 R I (1 55 08 I 22 P 2 AR IR 2
8.9. 3 WA H AR T = Hy Rk

AL NI

4R &
17 ORAIE 4 4,748, 799. 75
IIRCIIE Z337 S K -
INAdie ] -
SR S 2,659, 061. 06
IS IAT H e ¢ 392, 248. 16
JLAh NG -
g -
oA -
&t 7, 800, 108. 97
8.9. 4 HIRFFH M TH BN AT iz A
ARIE G AR A AR R AT I I vl e e 52 55
8.9.5 HARATT4 M= FAAETE 32 FR1B HLIK Ui B

T
J

O |0 ([N | |01 |k |wW (Do |+—

SHURLL: NIRRT

- U - LI 52 PR 4 by R4 v Ky
5 | ARG | B S A4 K A S i S () LA 52 B A7 150 1
1 600315 | FiFExAL 371, 298, 143. 50 3.21 NI G

8.9.6 BEAGME MERHEIXTHR T
AP RN, 3T A &t a] AT R 2% .

%19 W




"\—
WO AR RIERRAT KB AR S BE S B 4 (LOF) 2010 4E4EREIR 25 2

§9 ESMBRAANER

9.1 IREEHFRHE AN BEFFHT NG

rIE VAN

FAT NG H

TEIN PR PRz E N
PG| A o G o I
FEAT G AL 1 Rt b
1,097, 629 10, 686. 07 164, 002, 861. 88 1. 40% 11, 565, 332, 713. 91 98. 60%

9.2 HIR EWEESHHHAFHEA

s £ NAFR ESEERY END) o7 T S b
1 i E N FERR (FEED A 122, 221, 418. 00 44, 82%
2 4 4, 000, 000. 00 1. 47%
3 S04 2,222, 398. 00 0.81%
4 RV 2,022, 629. 00 0. 74%
5 VE 4> 1,969, 712. 00 0. 72%
6 G NFF RIS A PR A H] 1, 576, 429. 00 0. 58%
7 NI~ 1,077, 307. 00 0. 40%
8 7K A 888, 960. 00 0. 33%
9 BNy as 860, 290. 00 0. 32%
10 A 810, 000. 00 0. 30%
A NN ERE A
9.3 WRELSEEAKMILAN AFFHEFBRELSERIE R
I
§ 10 FBRELE M ZES)
R Ay

HeERAN (BIREER) H
( 200746 A 12 H O FEE M5 ms

1, 000, 000, 000. 00

AR A ST < A7 B

13, 614, 512, 080. 46

ARt S < R A 6y 0

127,791, 012. 38

il - AR T S < e D ] 3450

2,012,967, 517.05

ANt W B > AR B A

AR NI AT < 7 B A

11,729, 335, 575. 79

11 1 EEHIRFEARSHRN
AN TR B A ARSI

§ 11 EXFEHER

%20 W




"\—
 SUT BN A bl ot OO KR 2 RS B S 4 (LOF) 2010 4F4F FEHR - 2

11.2 ZEEHEAN. ZEHEANTNESEERITRERXANFRZ)

SRS E A RA A m Ik E R SH RO, FEBEmERLAE. Bk ERTa
AEISSH . MEWLEAE . HKEEMATRERK S P EIES R EEHEE RSN
(201011557 Sk, FIRAFERE T 2010 4F 11 H 13 HAET EIESHR . FHIFERR . F5 MR
J AN T LT A 1 o

11.3 WRAESEEAN. EE&Mr™. EeHEWSHRa

AR WA LASEGE TN ™ LR 55 VR TA S50
11. 4 HEH R

ARTE BT A AE AR A BT K AL
11. 5 RAREEHATHIFKISTHTESFER

ANFE G IAT: (1 A B U 1) S T 55 B 0 i 4R PR T S AT IR 7], ARt
IR SZAT I E T2 0 16 J1ocHE. %45 T ARG AR DR A RSt H i g 2 4

11.6 HEA, AEALEBREBEN R ZBERL T EHEN
AREW, AEEGE N FEE NS B PN DORSZ 3 WA R 1R A eab 11
11. 7 ZEHAER AR5 B TR R ER
11. 7. 1 BeE M HUESSA R 5 T BT IS R &S AT B B
S ANRMoo

s JBERAT 5 NS A 125 e A <6
sy | T o e AT |

TUHE BT 40 o 4 .

AT VAR L 451 VTR EL A

FHAR T [ 1] 8,094, 568, 101. 45 15.25% 6, 880, 370. 03 15.49% -
KIirsz 1] 7,912,379, 636. 49 14.90% 6, 725, 497. 59 15.14% -
AR 3| 6,611,749, 408. 91 12. 45% 5, 550, 103. 49 12.50% -
{5 4% 2| 5,671,056, 786. 99 10. 68% 4, 695, 047. 38 10.57% -
[ 4 iF 3 1] 5,117, 252,046. 17 9.64% 4,157, 802. 21 9.36% -
WVAFSR 2l 4,179, 829,907. 48 7.87% 3,513,443.91 7.91% -
SRS 1] 3,520,005, 391. 20 6.63% 2,992, 012. 80 6.74% -
e KiES 1] 2,158,314, 806. 60 4.07% 1,753, 644. 84 3.95% -
H g 2| 2,044,511, 191.89 3.85% 1,707, 868. 23 3.85% -
EEEPERS 1] 1,759,440, 250. 36 3.31% 1,429,563. 73 3.22% -
JiEUES: 1] 1,659,043, 174. 53 3.13% 1,410, 178.07 3.17% -
[RAUESR 1] 1,553,973,599. 30 2.93% 1,320,872.71 2.97% -
HEIEAES 1] 1,092,986, 775. 13 2.06% 888, 057. 35 2.00% -
PY B UE 7 1 959, 125,923. 43 1.81% 779, 295. 52 1.75% -
HLIATIE SR 1 754, 447, 661. 04 1. 42% 612, 994. 11 1.38% -

521 W



ILOLREZBRTAR2N R KA RS B0 (LOF) 2010 4 4R A5 20
/SERlics 1 - . . - -
WS 1 - f f 1 -
eIz 1 - . . - -
R IESR 1 - . . -
W | L - - - -
LTS 1 - i i 1 -
&1t 26| 53, 088, 684, 660. 97 100. 00% 44, 416, 751. 97 100. 00%| -

11. 7. 2 ZEM AR AT Z o T ARS8 5 R o

SHURAL: ANISTTT

75 T A K

IR S

BRI AL S

=Pl e
JRAS e AU LAY

JRAZ 8

b 2 R
JRAS B LA

AT [ 7

KIRIES -

80, 000, 000. 00

100. 00%

AU -

Hh i

9, 057, 631. 50

10. 54%

[ < UEZ7 g

VAEZF

979, 852. 40

1. 14%

FRIES -

JeKAESR -

g -

R EE ]

J7 e

75, 885, 168. 10

R 2 :

HESTIRNEAS -

PSR -

HRIAIES -

PR A ESR 7

W RIIESR -

HESR 7

hEIE% -

FUFUESF -

AR S -

it

85, 922, 652. 00

100. 00%

80, 000, 000. 00

100. 00%

Tt

ARMAE, ARFHE THITUESR A7 L 585 RICiIEF s ENRL Y .

522 W

AR FERIE S 2 (O TN sl F3 BB S e M A AT O ) AU T A1) I I3 7°<1998>29 %5) 1




"\_
.\.lo Zﬁﬁ&%ﬁ%}%ﬁﬁ@gﬂ RAEH A TR G AN B F 4 (LOF) 2010 FFHEEE RS 2

HLHIESR 2 7] & FHAS 5 RO R B R i BT ZR iR vP O (59RO, e RD0)
FFROTFINUPPT IR DR SN AR . ZR i HAS BVPOr CRUN PRI ALk ) M7 b
PERDLVF 45 DY i

MUTIUEZR 22 7] L I AC S BT HIRE 7 1 Se AR IR HTIE SR 2 W) & FAS 5 PR ISR FERR e T (0
FIIRSS VR RD, ARG AR VR R AT IE B 6 I AS S e

AR A RLIAS 5 oA RO, B AL A IESR FHRIESR . P JERIES.
MolVUESR . WIRUESR . VORBIESR . HREIESR. BMEAL: To.

Rk AT BR 22 7]
O H=H=1—H

W23 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
	9.3 期末基金管理人的从业人员持有本开放式基金的情况

	§10 开放式基金份额变动
	§11 重大事件揭示
	11.1 基金份额持有人大会决议
	11.2 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
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5 为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7基金租用证券公司交易单元的有关情况


