RFLFE b SEEHEFHITR
2020 F£58 3 FERE

2020 £9 A 30 H

EHRIEEAN: LERFTIEFE-EEGRAF
E5IHRIEEAN: FREITROERAA
WEZEHHRE: 2020410 A 28 H



IR 5 SHE 2020 5 3 ZEHRA

§1 EEERR

EOTHRIFEE NAE R ARAT IR A FR A "I ARYE AL S RIS RIFE, T 2020 4F 10 7 26 HE %
TR PSSR S ER I A ST FA R, RIEERNBEAAEERICHE. 73
P R B B K

ETFRIE R LURSAE H . IR SR 0 B IE AR SRS =, (A RESE A
TR B

ETF RIS AR AR R . S R, Bt e/ tH B0 SR A A48 bl
PGS TR & F &

AR I 55 BORER Z T

AR 2020 427 A 1 Hilg£ 9 A 30 Hik.

§ 2 E&THRIF= kA
AR fai AR KRITAWE S 5HE
EHRI AR 910026
EAiHRIEE T R AT i
EA1HRIE A H 20134 4 A 24 H
WS WIRES TR U | 92, 308, 000. 36
% HAxR AREATFRICUE SR AT N H bR, 7804298 2 2888 0 M fn

EHEINLE, R E A A ieas, IR R S B xd g
I RGNENEL, FIRAEAF 38T SCELR B2 & iR e
1.

B S AT RIRE AR AT AR 2 2R B AT 3 A SR a4 R itk b, TR N2 9
FRELGE AP AIRE 5 07 s R i M ERINL &, E IR KR 5
et BHAXIEEIO . AR B RARM . € RS AE
A3 RO ST BRI 2, RRESROME R E B i £ 2R

A& bR -

EOTHRIEEA g AR5 ISR B BEAT PR 2 )

EHRIIEEA I ARAT B AT BR A 7]

§ 3 EEM FIARAE S THRIFERI

3.1 FEM &R

Hfr: AR
Est il Eas N AW (20204E 7 A 1 H-20204£ 9 H 30 H)
L AHA s Bk 2 46, 048, 654. 15
2. IR 40, 874, 457. 95




IR 5 SHE 2020 5 3 ZEHRA
3. INBCF- 5 A Rl 8UA JAF ) i 0. 4099
4. FARESTHRIEE P 13E 242,043, 823. 48
5. MRS AR ETE 2. 6221
L iR ES RN SHR AT G NS SES TIPSR, 1A% 5 S2hrias KF

TR T FrsEey

2. AHIC SR B AR E A

BRAHSCOE A S B AGPINELD Ja AR,
i T BERAR S A BRI

3. 2 RETHRIFERN

THRASRLE N $#itilat. HARION OS2 i A s st ) 41

AR A L Se B RS N A2 Fe i (AR B

3.2. 1 £ RIGFEHER KR IS RS R S Al 2 i LR

Wb g s L
EE KR | IENKR | gt R
i B o ‘ IS 2 R b OE©) @—@
® MHEEQ | HERZEXRO
HE®
HE=1MH 17. 07% 1. 69% . - | |
T ESNH 35. 89% 1. 36% . - i N
o Fe— 33. 41% 1.31% - - | _
HE=F 35. 52% 1. 21% . - _ _
& T 94. 94% 1. 14% - . | |
HEA T
B FEARGE 177. 28% 1. 26% - . | |
4
E: REATHRITO G R I

3.2.2 BESRIE RAEBURES TR R HFER KR K5 FRBNLS R
el 222 B I L

p=i
H
b=l




HRITELHE 5 SHEA 2020 42565 3 ZREMAG

ARILUHESSES RibEN K5 Rk gt b B s 309 177 B E B X HhE
200. 00%
180. 00% M'
160. 00% ‘
140. 00%
. i f
120. 00% ﬁi «L/JI huq,\% Wﬁ’v‘ﬁ'{ﬁb’m
100. 00% It
80. 00% ))‘J M i o \// W'wm/
0. 00% , \ 'WMF
40. 00% )Jl
20. 00%
0. 00%
I 2 8 3 2 3 3 2 83 ¥ 38 8¢ 8 9 3 3 8 8
e N T I B T R T
® & ¥ ¥ ¥ b o 5 L B R LoD D& g g
|—mragisssEaRit2AlKE — FAUFBs SRt tiiaE
: AREE TR ST R .
§4 HEARE
4.1 BETHRIRBE L E A
FEAGE S TR 45 55 22 2 1) "
e | W R e B
FIREM | S
W RITUE S R HAA IR A R AT HE
EHEARTT H, RITAHEBE 25, KREAHE3 5.
EFR 5T RITLHE 25 W RITAHES 5.
EHEAAMR RIS REEGHEEIIT IR TSR
ﬁa%ﬁ2m4¢4ﬁg H, bRV e L, PHERTTIES
X [EH, A ¥ - 12 4F \RIFFE T 2 W M S Rt 78 1, AR TR 1%
EaH6T PR Y 55 R R SRR W, AR TR
EHER I7 BE PR B B J T T 2 W SR R AT
B E FoOI SRR IR IR PN A%
., EAP AT R A, AR5
F o Mol HE k%

A 1 ERERALES RIS RS IR A AR H 8 ffe et RIson e, B

FEARAE A ) PE B E BRI HL Y] bR AR AR S TR R A

BRI AR AR

FI” A BRI SR ARAE 2 = P i R RO IS AR H AN RS H 39
2+ AEZE AL R SCE TR 2 GIESF AN SR BEAR A BRI MED) BOAR R RILE -

3. EIRRAK AL SRR HA B “

R ZHTE .

=
ps

7 R UM AR HGRAEA A R KA

=



IR 5 SHE 2020 5 3 ZEHRA

4.2 WEANRE A SRE RIS/ 5 5

ARG, AN B E A IR AR ENAE S TR BN, T AR AR B
PR F AR E A QEAEMI I E, AEWMSER . B 5T 0 RS AR A TR
B, ARSI BT NERE KA 5, EMFEES TR AR RIT N, AEGIHHRI
WAHET A RIEMEEE RIS R LAE

4.3 AP ET A

4. 3. 1 A3 5 B AT B

AL RIE BN B AT AE R N BRI P SR AL G, 52 ™ R I8 7 AH L (1 1 AT AL
FE, JER RGN LT ARSI 5 o P 3AT o EIA, AA R 3IT T Gk
SR IS A AFAE G BEHR TR ) R (g AR 75 E 25 B P B SR ) AP 32 5 il e )

4.3.2 RERZ BT AN TG

WA W R R IA S TR AE ST R 28 BTN

WA, R LA ETHRIIZE 5 A I 5540 7 A R FI5E 55 A B0 1 3858 5y it
AAZIESR 2 H S E S%IE L.

4. 4 HEBINEETHRIRB R RIS AIZ 1E 7047

=LK, WL 6 AR T AVINRERIHE, AR RGN, BT ARIRE
HIX—RHIXE. BEE, FREOKIEAR, EATL R . BRI RN IR ST . % T,
BREIR. IR RRUCRISE; BRIREUNIREE . HENL. RS AWM. RATEAT L.

PR AR S b, TR e A N, O LB R—— RS B /R
WARSS BrREIRSEAT L UL R oy BRI, JEF 1A kIR BRI K FR RS, TR
A RE PRI R B 45 o

JEERKRIAFTEL, HNEGA . L5038 BEIROL, BLRSRBIPER XS IR iF 221, P52
W T R R oA R . BATR ORI R R BRI OTE, JRE R RO, kL, EIE
BEMATt R Z IS AR A REL . TR E A R 3B K iE 0 TS5
2, BAT R RAE R R L.

APMb 5T, ARSI E fOE S I S P TR SR AT L, IFIERE S SRS EAT L
BT MR, BAMRARERN TR E T LSRR, R oGE R RSB m
ek nw], ST L, SIFH A, T B R E [

Fo5U 3 127



IR 5 SHE 2020 5 3 ZEHRA

4.5 MEBNESTHRIFNL SR I
BEARRE AR, REAGTRIMDEFHEN 2. 6221 Jo, AR THAMEN 2. 7371 Jo; AHE
(B4 G- R B E KRN 17, 07%.

4. 6 MEAE G T RIFFE ABBRES TR = EBE UL
WEIN, ARSI RIR MBUESE A TAR H ARG T B0 A N AN — i A £
ERIBH AR T T I e

§5 WMHAGHE
5. 1 MEHRESTHRIFHFHEBN
[ %A S G 5%%#%5?#%%%
b

1| BT 116, 872, 660. 78 47.21
Hrp: M5 116, 872, 660. 78 47.21
FewT - -
] 5 WAL 2 5 % 110, 157, 641. 39 44. 49
Hrp: fiigz 110, 157, 641. 39 44. 49
e HFIESE - -
R& R - -
SRbATAE AR - -
SEN IR Rl - -

Horpre SR 1 BN IR 8 4 fil 7 B
- _
BT ARG H /AT A1 17, 500, 792. 26 7.07
Hoptr gt 3,045, 870. 24 1.23
it 247,576, 964. 67 100. 00

v ARERG TR S AR RS A8 T BB A S WL B BT (P e
2« AEATHIAIRE MR IS 5 FAE IS 1 A5 L 55 IR .

5. 2 MEIREBAT WL R B R T AE
5. 2. 1 MEHRIATW A R FARERRA S

. PR . AT RIBE =
g (el ARME o) I
AN ¥ 3N/ N G 1 | 4 - -
B [RANM _ _
C [k 89, 886, 396. 00| 37. 14
D [HJ3. #TT AR S OK AR M B
N - -

%6

p=i
H
o
b=l



IR 5 SHE 2020 5 3 ZEHRA

FEI.

R A Z

2,436, 135. 00

ALl sk A AEAIEEY

fEra Aol

5 RAR RS B AR RS

B4

8, 294, 398. 00

D =l

A 55 RRE 55 e 55l

16, 255, 731. 78

FHAWT FORBARMR S5k

KA AN 3L i B B

JE B ARSS « ABFRAI AR IR 25l

A

PAAR 2 T AR

AL AR E AR R

n| "o |lv|lolZz2l=s|c0|mR|H9H|m|@Q|™|T™

e

#it

116, 872, 660. 78

48. 29

5. 2. 2 WEMRIBATW A RIOBBRER R ESRRAS
ARG TR A AR R A A S s P 52 S B 450 A i

5. 3 A MR A RPE SR ETHRIF =8 HBIR/NHE R R BT+ 2 B R 1 B B 4

e | mEAE | REsk | BE G |ARiE Go %ﬁ‘;f”jj;‘ I

1 000858 FUARI 81, 641| 18, 042, 661. 00 7.45

2 600519 DVMERE 10, 800( 18, 019, 800. 00 7.44

3 603517 LR 192, 800| 15, 813, 456. 00 6.53

4 601888 R ] A 56, 637| 12, 626, 652. 78 5.22

5 300750 THERAR 57, 800| 12,091, 760. 00 5. 00

6 601012 B B A 115,700, 8,678, 657. 00 3.59

7 603288 MENUN4 48, 600 7, 878, 060. 00 3.25

8 600030 I SIES 236, 500 7,102, 095. 00 2.93

9 600872 WA =T 92, 400/ 6, 052, 200. 00 2. 50

10 002027 PN 449,700 3, 629, 079. 00 1. 50

5. 4 REBIRZMGF MM RAIRFREHE

o . . AT B
Fe i 75 A ARl o S (6

1 EEdhies -

2 AT A -

i iEis -

Horbr: BURME SR -

4 {0k i3 -

=
ps

=




IR 5 SHE 2020 5 3 ZEHRA

5 Al Rk - -
6 SRR - -
7 AT (R] A i) 110, 157, 641. 39 45. 51
8 [ERIZEa:A - -
9 Hop - -
10 | &if 110, 157, 641. 39 45. 51
5. 5 EHRIZA RWME SRS THRITE =B LB/ EERF BT T4 i 4 5 A 4

HEATHRI

a5 Tigr Y i 77 44 % e K ARME o) BE = HE b

B %)

1 113013 7 e ot 138, 410 16, 927, 543. 00 6. 99

2 127005 KAF A 130, 938 16, 922, 427. 12 6.99
3 110067 He e i fit 113, 130 13, 976, 080. 20 5.77
4 128112 WK 2 75,051 13, 230, 740. 79 5. 47
5 113011 SR 92, 540 10, 888, 256. 40 4.50

5. 6 MEHAIRIZ A RME GRS THRIE 7135 LI R/ HEFF BB+ 48 B SRR IES
BB A
AR RIAR T AR AT B SCRFIE SR

5. T MEWAIRIZ A RME LR THRIF 7135 LI R/ HEF R BT 144 5t & BB
|
ARG RIAR G ARR AT SR

5. 8 & MR A RPE R AT RIF = 38 HBI R N HE P BT T A2 BUIE S B B 4
AR RIAR S IR AR FFABGLE

5. 9 MEWIRA L ST RIB R HIB I B3 5 18 Ot i B

5.9. 1 |EFIRAL ST RITH KRR SFF S MB 28 B4
AL TR T IR HEAT B AR BT 3%

5.9. 2 AESTHRIB R B R R RBUER

BB TR BB B I 6T 10 2 L A0 R T 3 U AT ST A S . WOUBHR B A Sk K &
AN EHEESBEEAER 2 A . EEEE S ST HBR S8R, RN
P SR A A AR A 2 BRI KU BRI 2t . 34, A8 BNFE S XURS AR RT3 T & kAT D2
By, DL I bR i it o

5. 10 R E AR AL A VHRIBLH K0 B AU 538 52 B AL v A

o8 I o121




IR 5 SHE 2020 5 3 ZEHRA

5. 10. 1 A H I I HBUK

AHEATHRIS S E G 02 B R EYMEAER], 26 XS AT T &7 b
PO 5, DATE G M 4R o 7 A 2 o B E K MR 7 5 T 327 5 A 5 00 R A T B 0
LEPE I R R R B R A HUI 25 o

5.10. 2 EIIRAL G THRIBH i BB B 1 A 28 I 40
AL THIAR T IR HEAT B GO B35

5. 10. 3 Z<3 H 3 S 8RN
RS RI ARG IR AT [ 0 S

5. 11 BEHESWMEME

5.11.1  AEATHRIBERETAIESFK KIT EEA MR E M REII LR
WA, RERGRE BT —ENZIIATES. LTKEE

RESTHRIEA L RERT (RRS: 113011, SH) KAT E M EDE RARAT A A BR A 7 #7215
FHON TR EFCRIEATE W H 7pBME 55 SAT X I B T), T 2019 4F 12 H 27
4 ARAR S 22 b AT K 180 J5 70 BRRIEHLE AT 7 SR 345 RIGHUE IRAER 7 &
HRRIZE Zid T, REHE IIE KL GG ML SR E . 5 RAME% T3 51
17059, F 2020 5 2 A 10 B EONRARAT AL AT K 1820 Jit. HIEEFRELEE (BAST) R4t
Kb i B IROE A SE AT N, T 2020 4E 4 B 20 H R EARAT RIS I B B 1 2 ik
PASTERE T 160 JI7C.

AL TR IR UESF LB R SR 75 B SR A v R [ R A AR BE AR DG 8, ARGt
R 20 IR IR I3 4k S R AR IR R AT 5

ARAEATHRIFFA BT T 442 v HARUESF 1 RAT T ARA AR I M A T 1S n SR A 2, e
e gt H AT —FE N Z B ATFEDT. AT 1S

5.11.2 & RBREKIT+HKREREBHESTHRIG M E NS EREE
RATTHRITEBE (AT 44 I 2 A 2R 15 Rl & RDILE ) 46 e SR SR 2

5. 11. 3 HABBE = Ha K

F5 R S8 G
1 [fFHfRIES 109, 155. 56
2 |MUIEREE K 2, 666, 776. 61
3 R -




IR 5 SHE 2020 5 3 ZEHRA

4 BRI 269, 938. 07
5 MU HIEEK -
6 [HARRGK -
T Ml -
8 |&il 3, 045, 870. 24
5.11. 4 MEBIRIFHE KA T 7 I 50 B v 35 B 25 B 40
o v 9 . AT BE
e i ALY T AR ARME GO S 6
1 113013 ] 7 % 16, 927, 543. 00 6. 99
2 127005 KAEF i 16, 922, 427. 12 6. 99
3 110067 He12 B fi 13, 976, 080. 20 5. 77
4 113011 HRK i 10, 888, 256. 40 4. 50
5 128035 K 9, 688, 956. 38 4. 00
6 128102 NENE AT 8,804, 571. 10 3. 64
7 123036 2k G A 2,519, 412. 50 1.04
8 128095 B A5 543, 206. 40 0.22
9 113029 B FH it 504, 000. 00 0.21
10 113562 BERR A 487, 812. 00 0. 20

5. 11. 5 AR HI 148 B T A AR FE YR 32 PRI DL 0 U BA
AR RIAN S IR AT+ 4 I A AESIE 2 RS Lo

5. 11. 6 B A AR E MER HAl S A HR E 2
0 TN FO R, A A 5 o AL 54 A 1 59002 5 4 S [ A

=,
§ 6 FFMAESTHRIG B
Hfr: 4y
s WHIHIEE ARl Be 4 117, 033, 190. 46
5 HA S T 45 A 1 H IR R 43 40 -
D A TR BE A T h R s B2 B 47y %0 24, 725, 190. 10

i A R AR AT H KISR0 B S i 8 (
CIVG A S = V7 D)
i AR EE & 1 H i3 3 0 92, 308, 000. 36

§7 REHRNEEANCHERRERRALAEGTHIEL

7.1 REWREBARFE SRS RIGBRZHML

% 1000 3k 12 70T




IR 5 SHE 2020 5 3 ZEHRA

BEW, RESTHRIE BRI AREES TR

7.2 R HEENZAEERERREEGTRIZZ B4
AR, ARG T E ARG, B EARE S TR I

§8 IR HEE RRNFMMEERFR

8. 1 MEMN A —BREFERFHES TR A L FIE B ST 2055950
AR RIANR S WIN R E B BB A R R A TR 3 L)X 2 5B 20% K15 I

8.2 B EE YR M EEGER
o

§9 BAENMHER

9.1 FEXMAHER
L. CRITLA-H% 5 SHRE 5 E BRI A5)
2 ARTLHE b SHRAHEEHAER)
3. (RTLU-HE 5 SHRETEHIT-FTE IO
4y (FRTTLA-HE 5 SHESRE TR TR )
5. BN BRI B
(HRITLA-FE 5 SHEA T E B RISE S iH S [IEAT )

}

.\

»
7

9. 2 T =
B AT EATTRE AR IAA: BT IR 318 5 2 54 31 =,

9.3 &R
P 2] B AR HE (K 90 A 35 BT 0 S A5 I 45 B0 SO0, AR ADEE A 7 WS A ], 2 ]

HEA: www. dfham. coms

HERTTEFREEARAF

%1 3k 12t



IR 5 SHE 2020 5 3 ZEHRA

2020 4£ 10 A 28 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 报告期内集合计划的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


