6 ANETEERFHRAS
‘\lo NNNNNNNNNNNNNNNNNNNNNNN .LTD KN A AR R S PR L4y 2012 4E5E 2 FRSEIR s

KEEFRAF IR RES
2012 5256 2 FFIRE
201246 A 30 H

HEEBEAN: REESEHFRAA
EEFLEN: PERVBRITRGHERAF
WEXHBHER: 201247 H20 H

%131 g



X BERAS
S R KA AR S B M e 2012 428 2 RS

§1 EEHR

K PN S0 RO RAE AR BT ORI A R BOC 8 D P MERRIR e K
TR SLN A BT L AERR I AN e B M AR AE AN Sl S D AT

R FEE AP EARMVERAT B A IR A AR A R A RIE, 1720124 7 17 HER TA
R PRI SRR LRI R A ARG GEN A, RIERRNEAFAEREOCE . DRI
IR B H ORI -

FE A PRV LA AE ] < DR 53 i S5 0 PR E T RE e 87, (HANORUERE B — 2 F A

KGR AN SO AREIARLI . B KUK, BT AL B Py AT 40 b B A
B FH SR

AR I 55 BORER 2 U

AIRAEWIE 2012474 H 1 HiEgE 6 7 30 Hil.

§2 E&r= Mo

R RR KECGFE ARG HNEET: KBGF)
A oA 160915
A (YN AL A
Haa RS 2010 £ 10 H 15 H
et IR BE S A0 B A0 3, 244, 952, 652. 00 43
FEFERE P I T RS . ORFF BT IS P AEA |, i
g Ad=R W BR G, T340 T S LR gk

G ARSI R KRE s i

AFEEHG T KA BN W SURI B B ﬁ%%,ﬁ
I M AN 2 L B IEA T AR DU G Rl T Sia A B B it
BT SR by ERUTFRCE . RIBECE . DIFIEEERIAL S HE 2 5
TR BESES s E R R XUB RS s SEBlSE S
o PSR R B DUIC EE

sz ol MU EiEp

AT OFRE, WERE K- TR miis s, (K

PR PRSI
FEEHA KR FE G AT R A ]
BEEFEN rh LAV ARAT A A BR A F]
NI & SR SR sFE A 5B
T8 WAL 4 AT Sy AR 150025 150026
S IR TR S M BUREL | 2,271, 466, 856. 00 1) 973, 485, 796. 00 4}

e 1 AREGIEEFAERE, AT kS5 BP0 3 4, Jmija Ak

- T o



"\—
S R 4 S A S B V0 6 2002 4255 2 R

Gt oy BTGNS (LOF).
2. REEEAEA T AT KRG EE RS AN B3 G, TRk “RKEsE” &

§ 3 ETEMERISANELS I EERI
3. 1 FEM L8

wpr: N
. _ WER C 20124F4 H1H — 201246 H30H )
ETE &SR bR -
1. A3 s 2 38, 997, 360. 30
2. A HF 109, 522, 833. 63
3. IIBCT-34) 35 4 Ay BAS S ) 0. 0338
4. PARFE T = 14E 3, 235, 194, 873. 67
5. WARFE G B 0. 997

e L A OB R AR RN . Begilioan . AN ORE 2 e EARshliat) 1
WA SO AR AR A, AR D A39] E 5B st n_E A 2 se (B AL sh Wi i

2+ P SHRbs AN ISR NAZ D B A I3, T AT SE PRl et AT 2% P
FIECT

3.2 W rHER
3.2.1 ACHIE S (4 B LM K T T BB B 25 3R E
. . . NG RzE S
) Wl | wtuior | waegos | RS -
Are ® W2 | miixe | TR ) 0-@ | @@
WE®
ﬂiﬁz/l\ 3.53% 0. 15% 2.12% 0. 08% 1.41% 0.07%

=’
w
=
=
=
=




"\—
S R KA AR S B M e 2012 428 2 RS

3.2.2 BEE A FIERLIREES RTHEM KA KI5 R N0 47 LB W 2 22 3l i L

7%

4%

0%

4%

=%

-11%
10-10-15 11-1-26 11-5-9 11-8-20 11-12-1 12-3-13 12-6-24

|— K A — G B |

e HREEEFEME, RS AESEFARE 6 MANAEEH. BEE LR, K
(1925 RSB L A1) 3k B R e 15 TR Hh B PR LE A8

3. 3 HAthdtn
SRR ARITT

oA $5 b5 AW (201244 H1H — 20124E6 H30H D
sef A 55 B RS MBI 7:3
AR SE A BB 2% 15H 1. 069
WK A B RS iHE 1. 069
WIR ST B S % i 0. 829
WK B WA RS iA 0. 829
SCE A ZE HFRFENGE % 4. 03%
§4 BHEAWRSE

4.1 HELE (RESSENH) fN

R e |
B4 4 B ﬂiﬁﬂ o
EIEN | BLam

RITFRSL L. T

S 2 LIS AN ) MY 0 1 S
ko PR A
N sz, | 20104 10 &ﬁéi@\c%ﬂ?u r'EﬂlE#}ix{}J B
R TG A e ieas | A 15 H - 13 4F N EVIFGE R O RIS SR HE
e 2002 411K 5 FAT R
e 71,2003 4F 6 % 2009 4 5 i
TR RS2, 2008

=’
N
=
=
=
=



"\—
S R KA AR S B M e 2012 428 2 RS

8 H 6 HIFMHHAE K HismiI
afiidF A A, 2010 4 10
15 HIF AT R st 4 4 it
FAFHRRESEESH,
2011 4E 4 H 20 [ [R] I 34T Kk
RAVRAG TIF R R e
BRI AT 2 ) ) e I 2R
RSN /N R Ded R Tas'
PN, FEAAT R B 9 =4
PR PR AW E S, HA IS ML
k. EEE: .

o R B e B A . AR IR
THBHRAT AT a2
Jil=R 55 i RE AL TE A 55 A IR
O] A [ B AT R
AR R s < A B 2 ) [

A4 | 2012 4 2 U AT . AL,
"k/\ - 5
SLECE S P Ho9H B 0010 4 9 AR A

BRAE, ARG, s
BhEE. 2012 4E 2 H 9 HiEgF Ak
S IR L fiE i LMo 4 - S
M., RSN ERK.
. i,

VE: L ARBHE SN A R S PR g 2 H o
2+ UEFEANAE B oH AR HERE AT L P 2x - CUEZ ML AN D3 B4 B M2E) BOAH DG

4. 2 EEAXRE A A SRR TE B3

AN, ARESEHNRET GEZRE) « QIEZRSRBHEEIE) « OS24
FFRAEZF BB IE SR A R ML A B A RUE, AR BsET, KHsRF 0 ft
FFRAETF IO IR SR PE I . SRBEell. BERALE . BRSO AT N 6 BT S Rk A
L APPSR G B RIS RE , AT B R A S REAT N, Befis e
BEAT AT 5 AR 34T D9 LU R AT AT B e R R AR 2 R RIRAZ 5y, BB s M
AT A RSE LU Tl BUS TAESBIBE AR, AU WA WA . 8
RO T S I B E SR 7, AE RIS s A M M P BB U I T &, 25 0 k4
(R IESREPNY SSTo kR
4.3 A PR G T
4.3.1 ARG HIERIBATH I

MR CEFRE R B A R AP S IR S I MRE, ARERT T OOt &

AWAFNFAZGHIEY « CREFEEEHATIRA T AW A S ML A HIE) o ARHEN 85
5 5 U L1l W




"\—
S R KA AR S B M e 2012 428 2 RS

AE TR BIL R E, ZHBES BEFN—JOlg Rl g0l 5 53t Bk sh, W
BT BT BRI ST eGPl 50 B S AR OGN AT .

FURS D DR P BSOS R, BOOET 1 S na BB gRae, S5 W B A D AT ) s i,
SREIBGOTFATIE . FhR MR, S B 0 5T A Oy s O AT S A > H,
R TR EME L, RUE T 2 PR H KR BRAE . AR A ] RFEL

4.3.2 REZHIT R EIH

O3 ) RS A B S SIS 2w R T B AL B ] [ 1R A8 5« B 1) A8 5 B W] BEAFAE 57 A2 5 1Y)
AP HEAT 73 #2012 SR R AL R BB A S BER A A AR R H ) A2 5y, 5l
JRANE UL LT, A ) AZ I ST 3 I A AT 22 5, HLIR) I 1) A8 5 A e/ (1 ¥ 32
A5 S H T A BB T 1%, HshRBER A& 5B BER 4 & 2 1a) sl R B £
WO Z WA H R AAL S, G, AMEAES SRS BTA T SEN A H R R A8 5 A D 1)
FIAAZ Sy B % B H AR ST O Bt A AR TR A H R /A2 By s Beot 4l TRl
ABAZ 5 H R BV AE 55 I T S BRAT LU« A 33940 88 A8 5y 5 R AR AR WA Sy ANXE i ™ A HE K
W, JoSH s BORALA R EARATAE R AT 5 AT N RS A o 22 0 A G vt o M AN A2 A i s
SSRGS R R WIS () AN AR 2 40 (1 P RERE
4. 4 M5 P ZEE KB RS AL SR 3 A
4.4.1 5 NS B TRIEREE DT

2012 4 2 Z=fE, WG blit— 24k, RESUE M R IRgE, ol R, 16 Hm
SRIBCAH I S B AT e 20 =R Ak i kn, IUDGER THLiERAE . ERBUEHUINE . 4Bk
LUPRENITE SR, FE bR ARk I RS A2 TR, SRR Y] FE T Rl A iR D s
%, AERBT S S 4 B PSR ROR T AR K T 2k

] A 28 PR KA T 70030], MV N L 7] EE kA 10%, et 2 222 GDP IR T~ 8%l fedt:
K. 4P P 5T, CPL fEEYOER, 6 A4 F A BBk 2. 5%, Tt 3 225 [ Lok e
%ML RATAREEBUA BT TIBOR,  J30) B R T A7 HE & BRI SR HER A, RN K T A7
i e Y

W5, AR BRI 4 B B A [ A S KO 57 1, B AR 98 R B 22, iR 300
A% 2 AL EBK 0. 27%. BRI i R A AT, o thZeBEW AL N AT, ERbTR IR
Wi A< B Al £ 20-50 ANk e e SRS, TS A i 4 W B e, DL
RS TS R AT W i KR T 1, [P BE d 5%, AA 55 AAA 2 8] B45 HI R 2258 31 P SRIK

%06 U 311 it



"\—
S R KA AR S B M e 2012 428 2 RS

o ATEATTT A T A AP ARG S, AR SE T, RS b Al F e A bk 2. 1%, W
DIREBTRIAEIE, BRiEIA S 5%-8%, (H = KEEMRIN K.

PEARTELE, AFEGFEARYERS T I S 2850 B B LU, (R IR 25 2R 58 7 KU ALt
MIARREAT T o BRI T8 51T, AR B B AN B S (R R e S B s 1B 20 K AW b
{5 HY SRR RS 1 8705 P UM AL R AR SR AR st PERE . RAT NFEAT A B
A PRSP, AE G0 138 IRy T AR A B s PR bR . TS
I, PREF TR A AT & LR B A LRy UM L AR, 38 19 1 F 0 LR R e £t
PR RTE 5T, AT IR RE TR AR B L], R R 3  FEA IR  Ah EBAR HT
JReidE AT T BB .

£ 2 ZeJEAF an T AT R UM FP AR AR A I GO N B A R, ASTE B (G < T 3. 63%, i Thlk

SREEUMEP LR 2. 12% KK I o
4.4.2 REHAESKILSGRI

BRI AIRE WK, ARSI R 0. 997 J6, AR WIS B K E R 3. 53%,
] D 25 LRSS 2 %A 2. 12%, ey Tk S LRI E K R B
4.5 HEASN RS ST BATIWES e R E

JEE 3, TRl ) LB RS AT R I R AL, R LA R G . T S A
I RS N BRAT AT A I I (0 SE P AR vy, RATHE 2D B R b B IR A7 AR, T 3 A
BB B RAT R o 2 Z BERHAT 1) 1 37 B8 B T 1) S8 K s AT AR B Al < T AN iy, AEAE IR
BEAEM L 2k . FET UL R, 3 FREATR T AR IRA K, RSB as R A7AE T
Bl ABFRFERRTT SN, A AT S A, HavE A Z R AL, BEERITAR
e R AT AR R, A HOHT € IR RIS T BGsRBE AL DU St Bk, ok
(RIANf S PR T BUR

15 3 Z= 8, ATEGRAE A R IC B BOREAN L, MU T PR A A i 2 ) 25 P 2K 5
ML), RIS G AW, SIS RIR R 5 LS TR 5t . BB EAN R T i 30858
NHIBTBA LS, D04 LA R BB SR A .

FATAR T G e WA NS AENSCRE, B PR AR B2 A RE G 15 [N XU A AL 1
TR, RS SERIBOR AR, BT B ICE, G AR S AR, AT AR £
EHLes, AT SR AL — BN R E W Rt MR 4 B

=’
-
=
=
=
=



ANBEEIEFRAS
.\.’o DACHENG FUND MANAGEMENTC%?LTD KB F BTN SRR FE 4 2012 AR50 2 TR R

§5 BBAGME
5. 1 MEHAREEF A EFHNR

75 T H & ) HT IR R T R L] (%)
1| BB 118, 016, 964. 64 2.92
Hrpe 52 118, 016, 964. 64 2.92
2 | [ RS 3,779,012, 163. 48 93. 55
Hrp: iz 3,779,012, 163. 48 93. 55
BEE SRR UE SR - 0. 00
3| ARl BT - 0. 00
4| EANRELEETE - 0. 00
b W R I SN R 4
o - 0.00
RilE
HATE R A A G A it 88, 318, 592. 44 219
Hopd g 54,423, 417. 25 1.35
At 4,039, 771, 137. 81 100. 00

5. 2 MEWIRIAT A RBE B RAS

A5 A5 ARabE o iy Bk 4 T8 1 L 48] ()
AR RS B Dl - 0. 00
B | Rk - 0. 00
C | &k 78, 159, 554. 32 2. 42
o it Yok 10, 522, 600. 00 0.33
C1 gigi, k. KE - 0. 00
C2 A FKE - 0. 00
C3 WA EORI - 0. 00
C4 A A SR, Yk - 0. 00
5 H 7 17,511, 000. 00 0. 54
C6 &’/ FeR - 0. 00
c7 Blbk. we 1R - 0. 00
8 =2, AR, 50, 125, 954. 32 1.55
€99 oAb IE - 0. 00
D M B RK B AR R - 0. 00
E | @5k - 0. 00
Foo| iz, efglk - 0. 00
G IR HEAN - 0. 00
H | #ERMEERY - 0. 00
I | &fh. CREDE 39, 857, 410. 32 1.23
J | ek - 0. 00
K | #ha IRk - 0. 00
L | A8 53k - 0. 00
M| ek - 0. 00

=’
[o¢]
=
=
=
=




"\_
‘\’10 ﬁﬂfuﬁﬁﬁfﬁﬁﬁﬁeﬂ KRR A AR TAIE 5 B R B4 2012 450 2 ZRIE L,
| &t | 118,016,964.64 | 3.65
5. 3 ME R A S E 5 S B 7= LB X/ INEE P A B 42 B =8 2% H 41
o . " . S A SRR 5
5 Ji AR EEsamy | HoE R wapE o) | ﬂ” )
0

1 600036 HBrERAT 3, 649, 946 39, 857, 410. 32 1.23

2 000423 Z Bl ouf fig 867, 432 34, 705, 954. 32 1.07

3 300331 IR YERS 780, 000 17, 511, 000. 00 0. 54

4 600518 FEERZN 1, 000, 000 15, 420, 000. 00 0. 48

5 600519 INFE 44, 000 10, 522, 600. 00 0.33

5. 4 MEHIRIEBIF AR BR A S

A foi 75 i ANRME o dr IR B A L] (%)
1 I K fii 7 41, 896, 000. 00 1. 30
2 | AT - 0. 00
3| ERbHiTE 155, 501, 200. 00 4. 81
Horbrs BURTE SRl 135, 067, 200. 00 4.17
4 | kiR 2,335,007, 037. 38 72.18
5 | Al AR R 20, 232, 000. 00 0. 63
6 |t - 0. 00
7| AR 1, 226, 375, 926. 10 37.91
8 | HAth - 0. 00
9 | il 3,779,012, 163. 48 116. 81
5. 5 #EFARIL A AU E by 24 3 7= ¥HE HL I KN HER R L s B2t B4
Fe | pmem | goesk | R GO | ARiE Go E%ﬁ%gfﬁw
1 113001 W4T A 4,152,380 | 403,279, 145. 60 12. 47
2 110015 A A 4,016,960 | 401, 334, 473. 60 12. 41
3 122068 11 2 01 2,800,000 | 287, 028, 000. 00 8. 87
4 113002 TATHAN 2,300, 000 | 250, 677, 000. 00 7.75
5 122013 08 Jb =i 1, 500,000 | 156, 150, 000. 00 4.83

5. 6 IR HAARIE A So B oy 2 F 7 1HE bR/ HEAS IRTBIT 48 37 SCRFIES R B3 A 4N

AR AR IR ARFF AT 5™ SCRFIESR

&

P
=




VL, O ARESEERFRADI

DACHENG FUND MANAGEMENT CO., LTD

KB 2 SR AR 7 P DR i 2012 4F 57 2 FR Al

5. 7 G HIRIL A S H oy 2 6 37 15+{E HU A /N HE S BRI T 42 AR B 3% B A

AT AR WIARSFF ARG

5.8 B A GG IHE

5.8.1 AT A USRI AAT BRI IUA TGN 01 I SR A, AR o G )
BN Z R AT AT

5.8.2 AFLETBNRIT A BT, RATHTE T e R RS (K4 IR I SR P 2 AN B

5.8.3 HABFE =Mk
A=) & O
1 17 HARIE 4 10, 731. 94
2 | MIGIESE S -
3| MR -
4| RS 54,412, 685. 31
5 | MCHI K -
6 | HAhMNIEK -
7| R A -
8 | HAk -
9 | &t 54, 423, 417. 25
5.8.4 WM& WARFH AT BT B T % #e it B 40
N At e 2 e il ) R
1 113001 HAT A5 403, 279, 145. 60 12. 47
2 110015 F A A 401, 334, 473. 60 12. 41
3 113002 TAT AR 250, 677, 000. 00 7.75
4 110016 JIEF3=20 38, 255, 694. 40 1.18
5 110018 HL ot 32, 777, 132. 10 1.01
6 110013 ] 5 45 27, 643, 010. 40 0.85

5.8.5 MEHARAI+ 4 B = AL TLIE 32 PR L 4 U B

AR AR AR+ 44 B ARG 32 RS Do

5.8.6 B A A E ME R I AT A IR H 5

8 /L AN PN P T Pl | R e T - S b

§6 ER&EHEABHEARSER A AXESFR

ANTE G AR T IR < BN RAE A B8 e B0t A P U 4

%010 i 11 wg




"\—
S R KA AR S B M e 2012 428 2 RS

§7 BMERE IR ELMERRFR

AFE AR WIIC R BT R I AR B EE B

§8 HANMFHR
8.1 FAEXMHE®
Ly I S A B RS 2 T RS BB AR (K S A
2. (ARE PO RUEF B SIS ) .
3. (KBFEFED PRI RAEIFRIESATE D)
4y RSFE S B IR A RSO R B, AR SR
v AR ST FESR R R LA R A A 1 A

(@)]

8. 2 U
AT FE IR A A AR A 4 5 AN FNFE R AR
8.3 &Y

Bt B AT AR BN I ) e 2 A ), SO SRR 4 BN http://www. defund. com. cn BT A%
I3 o

RIS A R A ]
20124F 7 H 20 H

% 011 v 4k11



	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现
	其他指标

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	报告期内基金的投资策略和业绩表现说明
	管理人对宏观经济、证券市场及行业走势的简要展望

	投资组合报告
	报告期末基金资产组合情况
	报告期末按行业分类的股票投资组合
	报告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
	报告期末按债券品种分类的债券投资组合
	报告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
	报告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
	报告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
	投资组合报告附注

	基金管理人运用固有资金投资本封闭式基金情况
	影响投资者决策的其他重要信息
	备查文件目录
	备查文件目录
	存放地点
	查阅方式


