Ul

RELAHE I SEREHEEHTTL] 2019 £
B 4FEFRE

INI

201912 A 31 H

A RIEEAN: LERTEFE=ZEEAGRAF
ARIFEEAN: LERRBRITROERAF]
WEXEHHE: 202041 H 21 H



RITLONE 3 ST E B 2019 R85 4 FEMRG

§1 EERR

RELTHRIFEE N L AR R AT IR A PR A ARYE A AT RIG RRUE, T 2020 48 1
A 17T HER T ARIRE F R 55 Hahs . AR R A SRS SN2, (RIEE %N AR RE
WL R SRR R IR .

ARG TR B ARG LRSS . SR 5300 5 & B AN I P AR A TR 7=, (EANRIIE
ERI— e AR

AES TR AN SRR HARRR I . BEFA KR, BBt 7R 10 SR B A 40 15
A A TR & [ B

AR Y 55 BORER L H

AAREHIE 2019 4 10 A 1 HiEZ % 2019 4 12 H 31 Hik.

§ 2 AR RS
TR EFR RITLHRE 3 THEA
E R AR 910011
EitRIEE 2 24 BT il

ERIERAERH PO12 48 H 8 H
5 FIARE A TH R BUR 4162, 065, 241. 22 4y

ot Hx ARG THRI LGB SRR o0 F bR, Fe M 240 25 R R dh A T i AN
ALz, AR E R R AUt R IE R B 6O R &
SR, JIRAEAF BT 730 58 SEBLR S AL A AR (e
fRaneL i ASTERIPRE AE R AE 2 722 22 7 AN T 37 S A 5 i 2tk B, PRNTZ 9 %%
DRAR B AP AN AE 5 7 N T I A BRI, AEEIE KR S i
s BAAIE I W BRI WLEARA, . € ISR ATE A
R EETI BRI 2, BB SROME B BB 4R

S

M &5 L A -
S RIEEA | I 2T I B B R A
HRFEEA | I A R ARAT et A IR

§ 3 EEMSHEIRNESTHRIFERI

3.1 ZEM X+t

Bfr: ARt
BB R AW (2019 4E 10 H 1 H-2019 4£ 12 A 31 H)
L AHA O sSeH i o 5,413, 962. 05
2. AR 8, 374, 974. 85
3. IBCE 4R G v E X 2 A A 0. 1501
zalblid




RFLHE 3 SESETE IR 2019 555 4 FEMRE

A AR & KI5 A 129, 237, 260. 04
b. WKL G i Rl i BUAHE 2. 4822
(D s it S A aE R A NS 5EEHIN SIS, TS S SRl K
PEAT AT

(2) AW B RS THRIAIR RSO $8tliat. HAboN CRE A st E2 sk
) FIBRASC S LS AR A, AR A Y] Qe s in_ A 2 fepir a2 shiic e

3. 2 A THRIFERI
3. 2. 1 AR EHE ST RIMBUHER KR RIS RS R Al s & 5 e

NE=a5e:
PRI RKR | PR KER | Sk
BB el Res | O—0 @—®
@ HHEEQ | HEREEG
HE@®

HE=AH 6. 66% 0. 68% N - N -

R =AATE 201948 10 A 1 H—2019 48 12 A 31 H.
2. FREG RIS B

3.2.2 HESTHRI& AAERURES THI R THHEM K ) L5 RSB
A KA R
HRHLUHTE S A R K R 15 RN B L e HE o i 25 3 0 1 S0k 340 LE PR

220. 00% b

200. 00% r ;,,'u'{ r\‘wrvq h M“

180. 00% . I
,\‘ P s

160, 00%
e W

140. 00%

M
120. 00% V| ! kw,.,wﬂ
W
100. 00% ﬂl‘

B80. 00% ‘

B0. 00% rJJ

40. 00% A T

ey

20. 00%
0. 00%

\

2012-08-08
2018-06-28
2017-08-28
2019-03-19
2019-08-08
2018-12-31

20141208
— | 2018-08-08

20121228
<1 | 2013-08-18 \tﬁ
— 2013-10-08
J 20140227
_r\ 201407-18
| 2015.04-20
<% | 20150018
& | 20180207

& | 2018-11-17
"7 | 2017.0402

: =3
=r
= | 20180117

= | 2018-10-28

el

g S
NS

Tk
]
e

e ER

i3
Ik
o

VE: 1. b HA 2019 8 12 A 31 H.
2. REATFRITCI G LR HEAE



RITLONE 3 ST E B 2019 R85 4 FEMRG

§4 BEEAME

4. 1 EEHRIBEE AR

RS A RIHEE £ A IR |52 Al ;

BEWE T BAT H i 4E R B
IR v
V%57
SR
A FIHAT
H A
FHE A
AR T, FAE R 7 ST 0 2
BE WA R R, RO R
B, AT M 5% S B S T L A A
KT 8 P BIAT IR )T 0 4 W 4
B2 H TR, SRS AR

BN B L . - 124 [N, BUE IR TIE S % P i
%38 AR AT HEH AT ZR T L
VIE 0B RLHE 3 B FHTHE
K25 25 " RITLAHEL 5. R4
. %y oAV BB 4
LT WA 5 FY, B A MR,
Nl
AR e
YR
G
B
H,

L B RS THRIE RS T RIS BN R SR &t RISOLH , “BEH 7
TRARAE 2~ ] pRoE 0 58 RS 0T X b)E AE R S T RIS BN, A TR B AR “AE
HAH 17 A0 B4R H 1 SR ARYE 2 W) kg 7€ HOBS A H IR S 340

2+ UESF AL AR SCRMAT I PR 2 GIEZRAL AL T BERE BE I NED) AT LE -

3. EIRFRAALEETHIB R T IPAM “HIST” K “ U] (NI HFAEA 2 7RG i
BRI DL

4.2 BEANREHARES TR TE BRI A
AIEH], AN B E AR A A ENARE S TR BN, T AR A TR B
PR A F RS E A QEAERIE, AE WSS B 5T JE 0 B AE A A TR

% 4T k1230



RITLONE 3 ST E B 2019 R85 4 FEMRG

B, RS TR AR NER BRI, T EE S THIRAA ARIZE AT 9, ARSI
WHERT A RIEM RS RIG K Z05E .

4.3 NP G E Y

4. 3. 1 AP 5 B AT 0L

AEGTRIE BN B AP AR N E BRI A RS THIRALE, i FF e <5 A N A )
FERPERE, JHL RGN AT A ST AR RIS 5 A AT RSN, AR AT
THRFEEMA (R AINIESR B B AR AR AT HH L) BIRUE .

4.3.2 RERZHITANEHHA

e WPy R R AL TR AE 7 B 28 AT

AN, R AL SRR 5 B A TFSE 7 H S 058 55 AU 1 BRI 58 b el
IR 2 H S & 5% 1E L.

4. 4 MEHARETHRIBE Kz e

WZ=pE, WigiEd g, REM TR IR S, KRB R @M. K. BT,
R, it A0, RIVEMRET, W% BE. KRRFGE. PRE MBS N
MIREAT s B BT TR U PRI b« 008 M i EJH4%, 7T RE2 HEzh
By bR EEER .. BE, EUEFRRBOZA R 2800-3002 w8 Ly, ALaE T I MR RN 3k —
LTS

PR E R, BATEA R R ORRE, IR RF G A, BRR 7 . SR AR
WRECRHATI L AL, &N 7 oFr . AR, ST E, RGOS S AR . BR
KIAZERE, AR, RESNAER 24, HR S B SEEJ7m H5E 4 Hi
A, (EE B 5 R R EAT B A 5, A AT Es, B i e Mt 4 e
BL T TR B s, (B5 R AT SR M A S Jeh A R KA E |
TN PER AR SEAL . ABF R NE D M5 5, BA TG TR R A .
AT, FRATHIR G S BTIIBKIE AN K A AEARAEARAL . RORVTRERER 220 T30 25 1
PEBCORRAT Y, e ARUE VR4 M SEIURIAT L, RIS X R R ARAT Ikt 2 PR B AR
KIE. BATHRRRSTHE T RGNS, R RERS RSB, ke

% 500 #1211



RFLHE 3 SESETE IR 2019 555 4 FEMRE

BB CEH, SR, g R R KR E R

4.5 HEHNEETHRIBFLSRA
BEAMEIAR, AEGIRIBIPE 2. 4822 76, HURTHFEN 2. 7972 J6; ARG H
MU A KRN 6. 66%.

4.6 WEHAESTHRIFFAE ABERE S HHRIE = EE LN
WA, AEG TR MBLES: — A TR HE S TR B A A=A — A siE %
ERIB AR T T eI I .

§ 5 |MEHEME

5.1 REHRESTHRIE=HES BN

o) HA L% () HEA ﬁﬂj?ﬁmwm
b
1| Bt 69, 843, 304. 84 53. 52
Hep: B 69, 843, 304. 84 53. 52
e - -
li] 5 Wi 2 # % 57, 374, 509. 55 43.97
H: fige 57, 374, 509. 55 43.97
e S HFIESR - -
4 | REEER - -
5 Sfhf Tﬁiun?ﬁ(ﬁ - -
6 | ENIREEHTT - -
Forre ST IR I SE N R 5 4 il % B |
F

AT ARG H /AT A1 2, 143, 677. 05 1.64
HAh B = 1,133, 063. 31 0. 87
it 130, 494, 554. 75 100. 00

T A A THRIAS RS IR AR A 8 I IR0 5 5y WL 5 B A s e

5.2 MEHIRIEIT W RIBER R AR

5.2. 1 MEHRBATW A RAFEARERE AR
AT B

fri GRED] ARMHrE OO i (%)

KR G il - -

R L - -




RITLONE 3 ST E B 2019 R85 4 FEMRG

il i b

21,527, 115. 44

16. 66

OO

B0 3 T7 BVRBOKAE =R
i

SN 4

HORFIZ A

g b iIeN vy e 4

fra i ol

5 BRI RIS B AR R S5

5, 114, 656. 00

3. 96

A4

27,513, 468. 00

21.29

B sl

6, 473, 408. 00

5.01

GR35 Ak 55l

9, 214, 657. 40

7.13

FFABIE FERBA S5

KA IR 3L i i B

JERRSS < ABBEAIEAR R 55

HE

PA M2 T AR

A AR E AR

n| | @mlo|v|IolZz2|I=E0)"H9H|=EleTO|®@

2
LRt

At

69, 843, 304. 84

54. 04

5. 2. 2 MEMRBAT WA REPEROER R HA A
AR A VRIS S AR A IV IR 52 WL R I I

5. 3 MEMIRIEA M E 5 EEA THIFE 158 LB /DN R BT+ B B A 48

o . o . AT BT
e | RERE Ji% S 24 TR HE (B ~RMME G sy 5 ] (%)
1 002027 I IRAE U 1,471,990 9,214, 657. 40 7.13
2 600030 SIS 255, 000 6, 451, 500. 00 4. 99
3 300059 KT E 406, 200 6, 405, 774. 00 4. 96
4 000001 P ERAT 347, 560 5,717, 362. 00 4. 42
5 000002 Ji RBA 161, 100 5, 184, 198. 00 4.01
6 600519 FIMFE 4, 200 4, 968, 600. 00 3.84
7 000858 TR W 37,012 4,922, 966. 12 3.81
8 002304 TEI Ay 35, 700 3, 944, 850. 00 3.05
9 601688 HZRUE S 127, 300 2, 585, 463. 00 2. 00
10 002415 1 AR 72, 526 2,374, 501. 24 1.84
5.4 E RS MM T RAGFRELAE
o . . AR B
e it 75 A ARME o) S B (6
1 K fii 77 - -
2 AT AR - -




RITLONE 3 ST E B 2019 R85 4 FEMRG

3 SRR

7,052, 500. 00

5. 46

Hrb: BORME SR

7,052, 500. 00

5. 46

b iR

Ablb A R T O

I

A (ATAZ A

50, 322, 009. 55

[ b A B

O |0 [ || O]

HoAh

10 &1t

57, 374, 509. 55

44. 39

5.5 ME AR A RME G R A THRIF P 15E H IR/ R BB L2 S BB B Al

A TR

e | figehs fiigr AR HE (5K ARME G 7= HE LA
(%)

1 127005 KAE 4 fiit 87, 480 10, 618, 322. 40 8. 22
2 113013 Il 7 e fiit 84, 560 10, 515, 881. 60 8. 14
3 113022 i e e fiit 67, 700 8, 069, 163. 00 6. 24
4 113011 HR AR 57, 240 7,126, 952. 40 5.51
5 018007 [ 7T 1801 70, 000 7,052, 500. 00 5. 46

5. 6 MEARE A RHHE GRS THRIF = #E IR/ IRT+42 B SCRRES:

B4

AT RIAR G WIRARFFA 5™ SCRAIESR

5. T MEAREL A RIME SR A THRIE P #E AR/ RRT 142 Bt BB

4

REGTHRIARE A RFE SR

5. 8 MEARIE A RME GHE A THRIF P 1#E BB R /NHEFP B BT T2 ASUIESL B B A

ARG T RIAIR S AR R FF AP

5.9 MEMIRA LA THRIFE KBTI 3L 5 18 oL i A

5.9. 1 MEWIARALE S THRIS BT BB IS M 2 A4
ASE A TR WA AT IR A 0 B B

5.9.2 AEETHRIB R BRI T ER

% 8 #1211




RITLONE 3 ST E B 2019 R85 4 FEMRG

ARG TR BRI Bt LB ORME 9 H A, BLRIEETT 3 U o OB 3 B2 22 Sk & 204
TEEBEEHE R Z A EARRT . B EE S E BB e 20 80E, DA N RER A

A H AL 2 o

5. 10 E MR AL S THRIBH WE GUR R 5 H LA

5.10. 1 A3 H GO s B8R BUR

AEGHRIZ S H AU T 12 H AR B REMER, R ST TR adtr s
HIFALAS S DASE S HdR ™ i o 8 PR AR AN R i 3 AT 15 a0 A8 8 B 0 B 5 A 80R
PR XU T RT3 A Bl -

5.10. 2 IR EFHIRALE A THRIBLH K9 B G 7 A 20 B 40
AL THRIAAR S IR BEAT E U0 B2 %

5. 10. 3 A< 38 E R # B B Z VRN
AR R AR A WA AT [ 0 e 5 8

5. 11 |HERHAEMEE

5.11.1

REGHRIFA R P E-G GERMRIS: 113021SH) AT EARPEHAT I A B A 7 PR ##
P PR AR HIE AR SOE R0 W0 RS S B R GIE B R Wi 45 13 BB M, T
2019 4F 7 F 3 HARMRIE 2 4 AR IOHE LTS 33. 6677 Jiot, 1K 2190 Jiot: HSHRATIRI AT
BRA RN AT T 2019 42 9 H 26 H, BEANIHRITREBAHFE, Tk E S T 0555 5
Tt i 0 = TR AR OR M 2 WV SR AR AT 3K 195 /57T

REATRIFA P REG GEHRACS: 113011SH) & AT T4 e RARAT B 4347 BR 2 =1 K]
A RO AR FORIEATE W 5 H S5 . AT U E AT, T 2019 4E 12
J3 27 AR AR M 2R IUE 180 T3 T4k
ARERA TR FIRUE S5 A3 58 VSRR R A SR A R ) B A B AR G, ARER A TR
BN 2% EIRAE S5 4k SR R IR BRI 7



RITLONE 3 ST E B 2019 R85 4 FEMRG

AL TRIFFA KT+ A2 UESR T AR A RAT ERARIR B 8 501 SRR A, BiAE

e gl H AT —FE AR B ATF

5.11.2

BRI BT AT 44 I S A AR 5 R [RDIE ) A e SR SR e

5. 11. 3 HABE P HA Rk

5T, TR

P AR & (o)
1 HEHRIUES: 62, 066. 34
2 MUCIERTE K 759, 365. 36
3 A -
4 |RYCRLE 311, 631. 61
5 |MUHIEER -
6 ARG -
T R -
8 i -
9 |&ik 1, 133, 063. 31
5. 11. 4 & PIRFFE KA T A B AT 3% 34525 B 40
o v » . LR AT B
5 fi ALY fiiFF 2R ~RMME G NN
1 127005 KA £t 10, 618, 322. 40 8.22
2 113013 ESp SR 10, 515, 881. 60 8. 14
3 113022 T v e fit 8, 069, 163. 00 6. 24
4 113011 MR fiit 7,126, 952. 40 5.51
5 128035 N2 5,706, 671. 85 4. 42
6 113009 IR AR 3, 876, 984. 00 3.00
7 113021 B 1, 407, 970. 50 1. 09
8 110054 18 3 fiit 1,287,117.00 1. 00
9 110031 IR 1, 065, 604. 40 0. 82

5. 11. 5 R EFAR AT+ 4 B R A7 AE I 2 PRI DL A i B
AR THRIAR S WIARHT 14 I S A AETEIE 52 BRI Do

5.11. 6 BB A ARG MHE R F A7 IR 5
F T DU TON AR, B8 A i it o £ o v B P9 1) 53 TR 0 5 5 U T ) T AR

o100 & 1273




RITLONE 3 ST E B 2019 R85 4 FEMRG

=,
§ 6 FFRE A TR FE SN
EER

i HAHARIEE &1 E R B 59, 376, 401. 59
i A TR 4R A1 E RIS H A 4y 50 -
Rk - Fix 2 B BA [R]85 1 F Jl s e [ 420 7,311, 160. 37
ﬁ¢%%@% THRIAF 7322 Bl 43 5 (A ek i
/DD =" 35D

A AR EE A 1T R A 52, 065, 241. 22

§ 7 RS NEENCHEERERTLAESTHRIER

7. 1 REHREBARFE IR AT RINHESHL
A, AR B RS A R AR

7.2 RS REEANZHEERERESESHRIZ LA A

AW, AREGTHRIE AR BB 858 5 A AT RIS O

§8 MR EE PSRN EMEERFR

8. 1 |EWIN B —BHERFH RS R L HIA B BGEIT 20%H) 5L

AL RIAMR G AR AL B B R B ARSI AL G]IL 2 s 20% 15 5

8. 2 LM R E R MM EEE B
o

§9 FENMHFER

9.1 BEXMHER
Lo CRTA-HE 3 SHRE T E BRI A
2« (RTE-8% 3 SHREHPEIEIE D

3. (FRTLUA-H4E 3 SHRE T EHIRIFE U0
o110 123




RITLONE 3 ST E B 2019 R85 4 FEMRG

4, RT3 3 SRR E I IE IR E)
5 EEAL S BEAALAE EL I
6. (RITLA-BrE 3 SHEE R EBEITRIERLHTHRE [IEA] )

9. 2 TR
EESAHAERT A RIS B AT L g 318 5 2 54 31 2.

9.3 BT R
P T B A TR T 90 A 37 BT 6 S A5 1) 4 20 S0 A, AR TDER A 7 P A ], A ] A

hEN: www. dfham. coms

PR EEARA A
202041 H 21 H

¥ o120 & 123



	§1 重要提示
	§2 集合计划产品概况
	§3 主要财务指标和集合计划净值表现
	3.1 主要财务指标
	3.2 集合计划净值表现

	§4 管理人报告
	4.1 集合计划投资主办人简介
	4.2 管理人对报告期内本集合计划运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内集合计划投资策略和运作分析
	4.5 报告期内集合计划的业绩表现
	4.6 报告期内集合计划持有人数或集合计划资产净值预警说明

	§5 投资组合报告
	5.1 报告期末集合计划资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占集合计划资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占集合计划资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占集合计划资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占集合计划资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占集合计划资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本集合计划投资的股指期货交易情况说明
	5.10 报告期末本集合计划投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6 开放式集合计划份额变动
	§7 集合计划管理人运用固有资金投资本集合计划情况
	7.1 集合计划管理人持有本集合计划份额变动情况
	7.2 集合计划管理人运用固有资金投资本集合计划交易明细

	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有集合计划份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


