REAHE 2 5 _HEESER-EHITR
2020 £55 2 EFRE

2020 4£ 6 A 30 H

EATTRIEEN: FBRAFIEREZEEHGRAH
EA4HREEAN: PEIEBITROERAF
REZEHEHR: 202047 A 21 H



R UHE 25 IEAL 2020 55 2 = ERE

§1 HERR

PATHRIFERE A B LR RAT I PR A FARIE AR A TR A T RE, T 2020427 H 17T H
BT ARG RIS IENR . ERIAB T H ARG FENE, RIEE A BN BILE
TR LRI B HE K38

EA TR B R LSS . BhRR ST R ) B AN 18 AR S RIBE 7=, (B RIESE &
TR a A .

EE TR A SO ARE AR R I . BVEH KUK, $0E 8 TR 308 U S i AT 44 7]
AR A TR & 18] Bt B

ARG P % BORER A R

ARAEWIE 2020 4 4 A 1 HiE2E 6 H 30 Hik.

§ 2 REHRIF= RS

EG TR AR KT 2 5 WES
£ o R FE A 910017

HitkliEfE T LT

SR R AR 201343 H 20 H

s R A aE | 31,926, 557. 73 4y
i

Bt H AR AR THRIDGER A W2 o H AR » T8 /0423045 BB BT A
AIBLZ, A E DA AL A e, R s I Bt il 7 &
GUPERS, FISRAEANE T 37 50 T SERLR BT AL (K A f i e

B HE AR FERR AT AR A5 AT S K P 35 (K i b, IR ASZ A%
FAR T AP 5 07 srP r in A BRI, AHEIR KR AL S i
ey BRI AT BT R BRARAY L 52 [T A RN E 14
RO ERINLE, CREE RO E AR B 1 F2 2k

2

R A 47 TS B A A
et HRIE o [ TR T IR A A

§ 3 EEWMFHEIFMESTHRIFERI

3.1 EEMER

Bhr: ARt
BB R WA (20204 4 H 1 H-2020 4£ 6 A 30 H)
I NG TRE S 3, 177,965. 19
2. AJHAE 11, 333, 020. 13
&@ﬂ¥w%QﬁM%ﬁ$% 0. 2947
Zalblid




R UHE 25 IEAL 2020 55 2 = ERE

4 RS THRIB A

71,694, 516. 27

b. WIARE ST R AU HE

2. 246

Er (D RS RN SHR AR R AS 5EGHRINS IR, AP G sebrilicam K
EART AT

(2) AW BT

3. 2 FEATHRIHERI
3. 2. 1 RRFHEATHRIBBUHER KR KI5 RS HRE AW 2 1 LB

AR B, AN CR A s itizeshig
) FUBRAISCHR R A, AR A L SCHUR N LA SO A AR

Wb g s
EE KR | ENKER | LS RE
i B o ‘ TN a8 b OE©) @—@
® MHEEQ | HRZEERO }
HE®
HE=1MH 16. 37% 0. 89% . - | |
T ESNNH 6. 70% 1. 31% . - i N
o Fe— 17. 04% 1. 07% - - | _
HE=F 20. 72% 1. 10% . - _ _
oA 23. 22% 1. 24% . - | |
HES T
G FEARGE 137. 45% 1. 22% - . | |
4

I AES RIS L.

3.2.2 BESTRI & RAEBURES TR R HFEE K REZ) RS FRILS R
E el 2R B

pies
—_
o
=i




R UHE 25 IEAL 2020 55 2 = ERE

RITAPAE2S WIS RIFE Y k?%ﬂ%& TEb Ak i i SR A ) SHAE S XS L

160. 00%
140. 00%
120. 00% W /{(
100. 00% W% mﬂNﬁm
80. 00% Mﬂ\/
oo J W
) '}
20. 00%
0. 00%
S 3 @ - K ¢ § @ 8 § 8 5 ©® 5 @ 3 § 83 & 3
g 8 ¢ B g 35 - I % 5 8 S5 ¢33 g 5 3
© 0 & ¥ ¥ L b b O O E LoD ® B o o9 9
[~ 5 5a#d s —BEA DT A ANKE — 5 50HE25 —HEA B S EREE|
E AESTHRITCIL S LR R E .
§4 BEARE
4.1 EATRIBHREHEF N
TEASEA TR T 4 FE R L .
w4 % R T ES MO AEFR PiHA
RIS
WP EAT R
AN AT
H, KFaH
H25. Ky
AR IR N
RITLLHH 2
R ITIE S8 KU
Ciar e sul AR IR
AR A F 3 RIFAREE
m [TES, A | 20144E4 A8 H - 12 4 AR
BRI R &
BRI T o JbRURE
7, &y,
DAL 2RI UE S
Bt LT 2 I
WS e I 9T
71, RITUESR
WL %
S R SR
Ui, b¥EARTT




R UHE 25 IEAL 2020 55 2 = ERE

TER BT P EE
A IR AT
0 7 W SR M AT
FE S FAFERL
ks dsit (f5 4y
S, NG
RSty e ekl
LR AR, B
PR T
& MOk
Hh [ [E 45 .

3

A

ﬁu

Al ERFERAESIIREEES TR REE “HIRAM” BEaTRIBeLH, “BEHH”
EARYE 2 m] E R E RIS B, bR SR R ST RIBR 2 B, ST IR A <R
F” A B4R R S48 ARE 2 = P i € AORSAE H AN RES H 39

2+ AEZF AL R SCEMAT I GIEZRAL AL 5 B3R BRI ED AR E -

3. LRRRE NS AL S THRIFR R AT “HS” & U] (XEFEHAFAEAR 2w KRS
B PERITE DL

4. 2 EENX RGN SR G T RIS T E R O3

ARG, AN B E A IR AR ENAE S TR BN, i AR AR B
PR A F AR E A QEAEIE, AEWSEER . BT 51 0 S AR A TR
B, MRS RGBT NSRBI, EMFESHRIFFAARMRT N, AEETHIHR
WHETT G REMEEE RIS R LAE

4.3 AR HEF IR

4. 3. 1 A3 5l B FAT R L

AREGTHRVEBN ST AT A N E B A R S THRIAAL S, i I W8 <3 A S 1 ]
FERGERE, L RGN LT ARSI AR 5L 5 AP HAT . IS I, A2 R R T
TAHSEFHE A (AT ISR B B R A A AP B D) HIRE -

4.3.2 RER BTN ETUH
WA A R KA LS TR AT
AN, R EALEETHRIIIEE 5 BT ATF 5t 7] H B 18152 5 S/ (1 30 58 by it 1%

Fo5U 3 127




R UHE 25 IEAL 2020 55 2 = ERE

RS 2 H RS & 5% D .

4. 4 |WE ARG THRIBE RIS B/ AT

TEFREUCR, (RSB AN HES) R AT E A TUNAER R T, Wi keiE,
BLEH BATES, BT E U EREONAHES T, B XS A e D
INIEZL R o

APk s, WA, BRIEECRIRE T ORAEAT L, BRERIR ARG . AR TORL, 2
2N W EGIE NS . BRIBRUNAE Rl IR AT, BRRRAT . R 974
I, M. AHFE.

P EE R, RAMEEE AW KRR 08 BredRcE T, PR RSRE R, IR
AR G, EFAERINFF T iR 5 1SRRI

JERARKI AL, WANE0AR . ST, ENANEREIRDL, AR S EAN XS i i A2 4L
RSN T 7 I S IO A R . BA PR ORFF R T IR BRI OGUE, JRam R 4. Sk k.,
AT 5 T FFEE R E

A5, BATRE R SE BRI, TR R AT, IFER S S EAT LR 2
ATt MR, BATRESAN T HRE M ERSEIs, HROER SR F s mit
SR AT, SREE R AR, SIH ML —ERAS, 15 ist i R A AR E I .

4.5 MEBNESTTRIFNL SRR
BELMEAR, SESHRIGBUEEN 2. 246 7T, HH S HFEN 2. 360 76; A5 W
EL TR BUAHE K %N 16. 37%.

4. 6 E AR ST RIFFE ABERE ST RIB = EHE Ui
WA IN, ARG T RIR MBUESE — A TR H ARG T B0 A N AN — i A £
HU R ER T LTI e I .

§ 5 EAGHE

5. 1 ERE AT RIE A A EIL
ST RIS B L

s T H St G I

)
03
<
2

39, 203, 391. 68 47. 22

Foeu o121



R UHE 25 IEAL 2020 55 2 = ERE

Hrp, g 35, 203, 391. 68 47. 22

o

Ee i - -

[ 7 AL 2 5 % 35, 211, 863. 88 47.23

Hr, fiik 35, 211, 863. 88 47. 23

VX IS - -

AR - -

SR AR BT - -

KNG Rl - -

5%

Horpre SEWrSIRI A (1 SR NGB 4 2
F

HUT LA 1 e i 2, 917, 385. 03 a2

Hoph 5 7= 1, 214, 579. 64 1.63

it 74, 547, 220. 23 100. 00

L ARG THRIAR S IR RS A8 L s B8 22 2 WL B BB -
2« AEATHIAIRE MR IS 57 B IES A5 55 IR .

5. 2 MEHIREBAT WA R B ER R A S

5. 2. 1 MEMARFATIL T RAIREARER R A S
HEATHRIB ™%

il S K Vi I
R GRIES] ~RehrE Oo fEHB) (%)

SN N4 - _

R - -

il i b 26, 007, 054. 68 36. 27

OO || =

BT 30 R BOK A R
N4 - -

s N4 - _

fL R TR 478, 275. 00 0.67

ALilisk . A hEAIRELY - _

7 R ROl - -

B EAER A RS BRSO 724, 675. 50 1.01

SRl 5, 079, 226. 00 7.08

i Ha =l - -

FHBE AR 45 IR 45k 2,618, 510. 00 3.65

BHEART TEAEANR 55k - -

KA IR 3L it i B - -

JE R ARSS  ASERA I A AR 55 Ml - _

uE - -

PARtSTE 295, 650. 50 0.41

S AR A AR - _

(28 B=-H =l Bavil el B> B Nl B S E AN N E="N Rl el Neo|

27
e _ _

f=ann 35, 203, 391. 68 49. 10




R UHE 25 IEAL 2020 55 2 = ERE

5. 2. 2 MEMRIAT WA R BBER R R ERRAS
TE AR AT RIAR S WA AR @ W B 58 2 L4 0 s L o

5. 3 MEWIRIEZ A RHE SR ETHRIF = #E LI/ M HEFF I+ BER R R 4

FE | mEmeE | REsak | BB B |ARHME G %ﬁgjﬁ”{f{“ AR
1 000858 T W 34,939 5,978, 761. 68 8. 34
2 600519 DivME S 3,900| 5,705, 232. 00 7.96
3 000568 PN 31,200 2,842, 944. 00 3.97
4 601888 Hh [ A 17,000 2,618, 510.00 3.65
5 300750 TR AR 14,000 2, 441, 040. 00 3. 40
6 002705 R Ry 59, 200| 2, 159, 616. 00 3.01
7 300059 KHME 89, 000| 1, 797, 800. 00 2.51
8 600600 T I g 23,000/ 1,759, 500. 00 2.45
9 603517 ZaR A 15,300] 1,082, 322. 00 1.51
10 600999 R ES 44, 000 965, 800. 00 1. 35

5. 4 EPRZMGF MM RAIRHFRELHE
o . A THIBE
e i 75 A ARME o) S (%)

1 EEdhes - -

2 P AT YR - -

3 SRt sF 3, 580, 362. 50 4. 99

Hrp: BURME SR 3, 580, 362. 50 4.99

4 ik fii 25 - -

5 A Ml R B 55 - -

6 HOH SRR - -

7 Al (AT RE #ef50) 31, 631, 501. 38 44.12

8 [ERIZ - -

9 oA - -

10 | &t 35, 211, 863. 88 49. 11

5. 5 & HIAREA R E S HRETHRIF 758 IR N R IR T4 e 45 3 B 4

HEATH
¥ (e AN E] fid7 2K g (5K ARME o BRI b

% (%)
1 123041 R 2 34, 290 5,171, 274. 90 7.21
2 113013 ] 7 # ot 37, 300 4,234, 296. 00 5.91
3 127005 KAUFFE i 35, 950 4,191, 051. 00 5.85
4 018007 =T 1801 35, 750 3, 580, 362. 50 4.99
5 128035 N2 33, 390 3,573, 397. 80 4.98

5. 6 MEHAIRIL A RME LR A TERIBE =135 Ll K NP BB +48 B SCRFIES

o8 I o121




R UHE 25 IEAL 2020 55 2 = ERE

BRI
T AEATRIAIR S WIRAR R 5™ SCRAESR -

5. T METARIE A RME 5 RA THRIB =135 Ll K NP IR 48 52 R BBt
4
E ARG RAREMRARTARER.

5. 8 MEHIRIZ A RMHE R ETHRIF 713E LI R/ HEFF B BT T 42 BUIER 3 B 40
TE ARG T RIAR S AR R FFABGLE.

5. 9 MEWIRF LA THRIF R KIBFEIIBL 3 5 18 O it A

5.9. 1 IR EHIRAE S TH RSB B8 A B Re e A48 28 B A
T AL A THRIAS RS WIR BEAT AR I B 4598

5.9. 2 AEATHRIB R B B R R BUR

AREE A TR T8 I A I 0% 1) 0 0 R Tl 3 UG R S R SR . WU R I B Sk
LM EE S BEEH AL R AN R BB GEL S A BRI A 28R, DLASBUE M
e SR A A A 2 BRI B A 2 . T34, B B NAE S X RT3 T th AT D8R
BHLEE Sy, LA A B ™ i«

5. 10 I HRR AL G THRIBLH 1) B G 532 52 B L v A

5.10. 1 23 H FI sr 8L FBUR

AEG TS S BN G L2 H R EWREAER], 36 XIS HIRTR TRt &
ML S, AR S g i i o 8 B R ARIE AN R (0 i AT 16 3l 38 8 B U Bt 5 X8R
FE ] XU R T B2 T 2 Hlic 2t o

5.10. 2 MEHIRALE G R B 1 B G B 77 R85 20 4
T AL A THRIAS RS IR HEAT [ GO DL 1



R UHE 25 IEAL 2020 55 2 = ERE

5. 10. 3 A3 H R EH S B E VLN
RS RI ARG WA AT [ 0 S

5. 11 HBRHAESWE MHE

5.11.1 AEETRIBFEIA+LIUESFHRT AR LT MR E 1SR
&, RERGHSG B —FEAZBATER. LHKER

REATHRIFFA MR Gt (RED: 113011, SH) RAT E M B KARAT B0 A7 PR A 7 4245
LA E . I ORIEATE W I H Fp8ME 5% BATX SO B Ty, T 2019 4F 12 [ 27
H A E AR OR S AL AT 180 J37ms DRIRFEE AT 2 7 B0 R 355« RIGHE TRAF % )
BRI 5105 . RIGE RIE KB GG R L Z i 5 H A% AT 5 1
1759, 12020 4 2 H 10 B+ E O RHRAT AL LATI K 1820 T3 7T,

ARG T BRI M85 SRR P AT SR TR & A e Rl LA G E . AEEA T
RIVE BN 20 EIR U 4R SR DR FFERER BT TT

W i H AT — N RZBIAIFEDT . TSR .

5.11.2 SATRIBFEKE+2BER DB MBS TR G RME N Z LR EE
A THIBRR AT 2 BCER AR e A TR 5 R LR 1) R ISR I

5. 11. 3 HARTE =14 B

75 4 Fx &8 )
1 [fFHfRIES 18, 611. 80
2 |BISGIESRIE R 1, 000, 784. 73
3 |RIRBEF -
4 |RCRLE 195, 183. 11
5 |BICHIEEK -
6 [HARRIGK -
T REEA -
8 [HAth -
9 |&IF 1,214, 579. 64
5. 11. 4 EHIRIFH KA T 75 I HA B 7T 3 3£ 25 B 40
| e | ommme | mmak | AnkE Go B

1001 3L 120



R UHE 25 IEAL 2020 55 2 = ERE

HE B (%)
1 113013 Il 7 % fiit 4,234, 296. 00 5.91
2 127005 KAEF fiit 4,191, 051. 00 5.85
3 128035 N2 3,573, 397. 80 4.98
4 113022 i v % it 3, 558, 606. 00 4. 96
5 128080 Ji=F- % fiit 2, 441, 763. 60 3. 41
6 113011 H Kt 1, 437,161. 70 2. 00
7 128074 e it 978, 171. 60 1.36
8 128028 R 739, 244. 00 1.03
9 123017 FEBLF 600, 320. 20 0.84
10 110055 VAL 595, 583. 00 0.83
11 128086 ] T 4% it 566, 542. 20 0.79
12 113518 Joi o % it 240, 591. 00 0.34

5. 11. 5 R E IR HT 148 BT A A7 FE U 32 PR 1 DL ) U BA

T ARG A THRIAS RS IR AT 4 B SR TP AN AR i

5. 11. 6 HFA SRS MHER FH A FHER I

AP0 & TN R A, s A i S E R R e S

%o

B2 PRI -

§ 6 FHBALESTRIGHRS

T2 6] v e A7 AE

L DANG)

T A AR A TR U B

42, 082, 941. 20

T I )BT HRILEL H W 4 5

Uik R IR A

TRl Tz [ 47 5

10, 156, 383. 47

S I R S A TR A2 3 i (6

WLl “-" 51D

e IR A T H R B A

31,926, 557. 73

§7 KEWRBEAGHERREREAEEGTHRIFIL

7.1 RETRIEEAFHRRE SR HEDER

TE AR, ARG

7.2 BERIEENZHER BREREAEGHRI 5 A

%1 3k 12t

THIEBENRFAAES



R UHE 25 IEAL 2020 55 2 = ERE

VR, AR AP LE O A R L
§ 8 MBI E IR FMMERER

8. 1 IREMN R—BRE ARSI RGO L FIE RSB 20%59F 5L
T AL ATHRIASR S WA AR R A B — BB R e B M B L A 2 s 20% A 152 -

8. 2 MR R E PRI MM EEE B
To

§9 BRAEAXHEF

9.1 EEXMHEF

I (CRITEA-HE 2 5 ZSEGB3E BRI B )
2. ARTUAHE 2 5 " WES T EETHRIGFD

3v (HETTAFE 2 5 ST E BT RIFEE O
4, (RTTLA-HE 2 5 “WHEERS B E BRI Bk )

SN2 PNV 57375 17 =N 1E 7Y
6. (HRITT-HE 25 - WESRFEIIRIERE RS [EAY )
9. 2 I
BB T ES RSB ANR AT BiEiid Lk 318 5 2 S8 31 2.
9.3 &R

B H A RIS THRVE BN I A I T e 9 B 2 &5, IRl iE A m] b & b, A R

HEA: www. dfham. coms

WA ISR EEARA A
20207 H 21 H

%1200 3k 12T



	§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 集合计划投资经理简介
	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


