R A FIERTT NS K TR B E A E
TREREE

2024 4

—
N
f—a

527

=5

2024 £ 6 A 30 H

ER &

EEEEN: FERFIEFEFEEERAF
EEFTEN: PRIEFRDERAF
REZEHER: 202447 A 19 H



ARTT LIRS KR BUR RS 2024 SR 55 2 FRPEAR Y

§1 EERR

S T B e R R AR S PR OR A AE B AR 5 PR S K
SR HO P IS YRR P 5 R AR A B B AT

S AT N RE SR IR A AR A S & FBE, T 2024 48 07 A 17 BALIX T A4R4S
I S AR IR VAL AR R, (RSN B B AR 1R A R
HE KR

N\ AR DI (5 PR B9 T 0SS RIS PR 4, (E ST o — s R

S AV SOE RAE A KB ST R, V% 0 R e ST A7 Al
S 4 R SE UL 5 K T

A P 2 VOB R 2R

KIFEHIE 2024 £ 04 A 01 HESF 2024 £ 06 A 30 H k.

§2 FE7= ML
e G AR 7L AEAR A K F R UK R
B4 ARG 018920
Heia eI PARFFHE KR
HEa A 202349 H 19 H
A JHAR B S A B A 173, 539, 899. 98 3
e H bz S PREEAR AR AL, 18 SR PRI i 29 5 FER R R 2 /M
% SR TG R AR B AR B R Tk, R IRAE AR 1

TRRCH AR B R IR BB AL S . R D SERLS
WIFE A S R, AL o Ay LA =4 1 A QI S 1
BAG. ARG PRSP EER RS
(] £ 22 BB i 28 FE (R X AN I 0. 35%,  £EERERIR
ZEAERL 4%, ASEGHIBTE RS LB REERBIR
W AFATIRIEA BN . B ECRSRIG BE SORIE SR
tane NS R ey LN e L TE e N
U BTN BB RG22 5 FeRilE RS A
b 55 BB S

%200 13



ARTT LIRS KR BUR RS 2024 SR 55 2 FRPEAR Y

V& aze i HUE AR 77 ZEAR 3 K F i 2 2 X 95%+ERAT A IR T 4
FRFIZE (BUE) X%

JAS AL 2 R ALE AFe g — HIREEARE G, T R: 5 T 2 i T
RERES, ARSI ES.
RIS RARBUNEE S, B ShRI0EREUR BA I K at
FHE

BEEEHA AR TSR B EAT PR ]

BEEIEEN HZR RS A AT PR A 7]

A A ZRITAHAER 3 AR BUR | AR 75 A PE R 3 K AR B

i A it C
RS S eI E 018920 018921
A R T 70 G e I BUE A0 83, 262, 144. 83 1} 90, 277, 755. 15 4}

§ 3 EEMFIEIAMESIHERI

3.1 EEMFHER

ffz. NRIHIT

WS (202444 H 1 H-2024 46 H 30 HD)

b
e R T L HEO B KRB A| 2 7T P EE S A KRR C
L A 2 s 3 2,451, 229. 55 2,729, 079. 31
2. AR 380, 281. 26 -1, 956, 381. 55
3. AT 32 3 4 4 BUAS 3R 1 0. 0039 -0. 0196
4. BRI & %7 il 90, 646, 908. 97 97, 983, 369. 54
5. WIAR I S HdHE 1. 0887 1. 0854
1L i GFR bR B IEREE NNBERE 53 & 05 T2, T A% 5 92 baili s /K P2
(SRR

VAR ER TR S AR AR RN . W . HARIRN R E A RUMER SIS 1
BiAH Do F JE AR, AR D A s Bk i n B A 2 e (8 AR Bl s
3.2 BEHERI
3. 2.1 BEMHHEN KR R H 5 R HANLS7 B s 2 1 EL

FRITA R S K TR EUR I A
BrEt A K RO EE K RN S L RN S tb i O—6 @—®

3T 131




ARTT LIRS KR BUR RS 2024 SR 55 2 FRPEAR Y

T =0) WEHRG |k R hnifEZE
@
HE=1MH -0. 22% 1. 12% -0. 99% 1. 14% 0. 77% -0. 02%
TEANNMH 4. 73% 1. 52% 4. 56% 1. 55% 0. 17% -0. 03%
HE4& 5
8. 87% 1. 30% 9. 22% 1. 38% -0. 35% -0. 08%
R RS
R AHIER B KRB C
‘ ‘ ‘w%wﬁ%@
THE S R AR L 27 L 3 S U o
FrEe [ EIE RO » Wi RhrEZEl @ O—0 @—@
HiZ=0) g E16)
@
HE=AH -0. 31% 1. 12% -0. 99% 1. 14% 0. 68% -0. 02%
TEANNMH 4. 54% 1.52% 4. 56% 1. 55% -0. 02% -0. 03%
H & A TR
8. 54% 1. 30% 9. 22% 1. 38% -0. 68% -0. 08%
R R4S

3.2.2 HEE A FEMRES RTHFMEM K EED) L5 F LS Rl
KRB

AT AL DR S0 K HBUR DA B oS- 3 5 R ol 55 L B M 25 0 7
A X L

20
16

00%
00%
00%
00%
00%
00%
00%
00%
00%

2023-09-19

2023-10-04
2023-11-03
2023-11-18

2023-10-19

2023-12-18

2023-12-03
2024-01-02

2024-01-17
2024-02-01
2024-02-16

2024-03-02
2024-03-17
2024-04-01
2024-04-16

2024-05-01

2024-05-16
2024-05-31

2024-06-15

2024-06-30

— REOPIERS BACHEIE RAR TR EIBKEE — RAEOPIEHNB MR E RAZ NI S EN G £




ARTT LIRS KR BUR RS 2024 SR 55 2 FRPEAR Y

AR 7 A E D SR K ARG 58 v L8 3 15 [ 0l 4 L 5 04 3 5 o
% L P

20. 00%
16. 00%
12. 00%
8. 00%
4. 00%

0. 00% \=o—

4. 00%
~8. 00%

2023-09-19

2023-10-04
2023-10-1%

2023-11-03
2023-11-18
2023-12-03

2023-12-18

2024-01-02
2024-01-17

2024-02-01
2024-02-1¢6
2024-03-02

2024-06-15

2024-03-17
2024-04-01
2024-04-16
2024-05-01
2024-05-16
2024-05-31

|— FFAPIE SR KIEICE BOR T EIBKE — FHAPIEB KR L RIS

T 2024-06-30

e

U

BF

VE: 1. AEEEFET 2023 4£ 09 A 19 HAX, HERAERHEZEARSE PR —E.
2. AE4EGH 6 NH, BIM 2023 4£ 09 H 19 HAZZE 2024 4 03 H 18 H, &0 A% W &
B el W= A P e = S e ML EA P

4.1 RELE (RESZEPA) N

§4 BHEARE

A R e 2 TR e Ak )
AR T [ mmom | em ke
TR P A W e
i H, 2019 4 11 A BT R T AP IE w5
AR HH B T S V8 B B 2
s ;E*‘W 2023 49 H 19 2023 5 09 H BAAEARIT AL PIEARTT 404
ol U = - T R R R R S 5 2
;g : 5, AR AL, WAT AR
- T 5 A P B WA A AR B
SRS Nl Vs
R T e BT A B
i W5 L HII AT, 5, 2019
T 4 07 AT AL AR A S B R
A IR S R M AT | 2021 4 12
g |ATAK RO I g [FESAERT T A
w5z A VI FE 7 B B 4 22T . 2023 4 09
W 28 A E AR I 4T PE AR A4 R A
s, it MR S5 B M 03 2024
Lumm 4 05 A 3 A ER T RAGENTR S TR
TSR e M T K




ARTT LIRS KR BUR RS 2024 SR 55 2 FRPEAR Y

A SRR IR R R AT EARAT
ééfi, £ [H Towers Watson B4,
Mok A BRI 4 4 b TR L B 7T
é% %A%@%@ MRS B
B A PR m A FE AR RS AR T
B, HREDPN AFIERSE 2R
WELEEH (FFTE). BRUERHRER

e ML BEA%
E: 1. ERRBARGEEER L AR RS ERANA, “BEEHN” BIRE AT
TRETE M L, Wb EIRE ARG, ReL e YRR M “BEAER 7 Bl
I On ) PR E B 58 TR AE TR 301

2+ UEZF AP R0 SGE AT ML B 2 FIAR SRR E o

4. 1. 1 BIRFAERF R - E BRI B 23 f0 R &2 2 R e B0 i R 5

4 R FEamEE (D BrEE o) AFHR T
NERS 4 3,949, 084, 380.92 | 201947 A 31 H
Fh 55 5 R

i . 1 10,892,913.34 | 202445 A 7 H
HAth2H & - _ _
&1t 5 3, 959, 977, 294. 26 -

4.2 BEANRE P A S EESBEERFEHB KA

ARG, AT R E A IR A A ENARE G B, R (e AR
UEFFAR R R (PR NRICAEIESRE) e & F AL B REEE MR, AE WK
B B STR RN BRGS0, RS ERA NBOR B2, TRERERHE
NFEE AT N, AREERBA G GA RIEM IS A RNAE.

4.3 AP S ETIRH

4. 3. 1 AP 5% ERPATIE I

A G N — BT AP SO R R B 1R T S A2 4, 9152 7 A5 S PR o1 JEE RO
It RGN T2 77 AR IR AR 5 A FHIT . IRS I, RA R HHIUT T (IES4%
WL G B ) A TR SRR SR A (BRI B A A PR A T A TS SR S

\
S

ME -

4.3.2 REX BT NEETUH




ARTT LIRS KR BUR RS 2024 SR 55 2 FRPEAR Y

WE N REIAR SR T ZHIT A
WA IIN, RIS LA 5 FT A TF 5a0 7] H B A58 5 S/ (1 B 28 by it i%
UESR 2 H A& 5% TS DL -

4. 4 WEHHNES KR H RIBAIBIE T

TEREARVEREE - FEA NG, RUTIRERIRIEANAESS 5. 6 A WA s
I AEERE M R A A . ARG PMT S e AR, (H77, & MiebsE E5S; JF
HlEk 6 Ao RS S E SRL PMT B, TR A6 SR AR Rl i el E i 92 50 2
TR, WARHMEE, “ZRKFER” « HilH (49.5) . FrHOIrsg (48.3) AEFITH (45)
PIRE T YR IX 0] o 7 i AR A P BT, A0 R i b 2 1 [ %

AT, 6 Ak 16 M7k 34> (20%) f7 15X, BAT H 8 8 AN Bk
Ao TFEHL A A R AU IR BT . 19 AN EEFIGEMRAT I 8 A (42%) Ar T FAIX
6], BB 15 AN RIEZE4E . isfiim SO R 2% S5 R A BT . SRS, BT B2 755
REMmSS, TIOH S SBURBARI P AERF Si b, TP B4R R

ZRIT AR R T AR K AR BRI S 3 T — W TR AR 0 Fase . R SR Y K
mi S E B A A . B 2024 456 H 30 H, AR RKAIREURAR BRI ROE 257 14. 94%,
B2 E T AR 500 29 7. 08%, BINMEAIEEL) 13. 10%H17K T AR3E T B m S E 50 PR K208
16.5 5, BIRARTHIE 500 29 21. 2 5RO AEATRYE Wind e i EVE A A6 I ENLARIEZ) 25. 9 £
fi1E -

JEHE 2024 4E P4, &) THEWHGH) I AV R R, LUK 5. 6 A EEE S,
H AT A 11737 AT AR ZS T DU A (R FIU B BOIORIMICR & 3545 JORHA . e H ATz
B, RETH R TIR R TORF, (g 273 SRR, o LA = K E R
ARG E . FATEIE NS TS AR BOSr BHIIEI,  VER B 2 — 820k B A RAT AL 2
A B 206 LA B RHEC, B3E E T T2 10% KT . AR F K FE R O K R B
B SR A B AN BT SR B A, 53— T TR A R R A R A K B B A SRt £ SN
BN . 6 AR MAKIRBAE U IR B 5, M EACEE— PR I, KRR, BRZ.
BUBR % H )1 4% R L O HE G AT FLAATI, AU S H2) 56%, J27E2 R SRR AR
B U AN ST e 4% 10 I 42 5 5 SR 1) A7 280 T B

4.5 MEHNE KNSRI

BB ARG IR, AEES A RMTEE N 1. 0887 7T, WHI R EE N 1. 0887 74 C K4 4is

o7 3 13T



ARTT LIRS KR BUR RS 2024 SR 55 2 FRPEAR Y

l9 1. 0854 76, ARG MO 10854 76, A HIES A RBBUHERK A0, 225, I
b 57 A e 25 5 0. 99%;C K U U (L K 0. 3 1%, 9l 4 L e W 2

=0. 99%.

4.6 MEMARETFH ANBERE ST ETRE R
A HIA, AT EOR HDESE A TAE A 3 AR N AN — 3 N g 5™ 1
T LT mmEE.

§6 WHEAAGMT

5. 1 RERESHHEHMR

5

15 H

& o)

R BB ] o)

1

175, 843, 568. 65

92. 66

175, 843, 568. 65

92. 66

[ 5 WAL A5

Hrp. fige

B SCRRIES

R E R

SR AR

KNI Sl 5

Horbre SCHa R I SENGR AR xfh Bt
}4\‘_21

BRI S e it

12, 180, 284. 39

6. 42

HAh 5

1,746, 275. 98

0.92

it

189, 770, 129. 02

100. 00

TE: 1. ARHE AR AR RS A 8 BB 2 5 MU 3BT 1 e
2+ AFEEAIRE RIS 5 AEIESR AL 55 SR .

5. 2 MEHIRITAT WA RMBER R A S

5. 2. 1 MEHIREHERFEEIT WO ROFARERRAS

N AT ARME o) o7 JE 4 B PR VR AT (%)
A MRS BRS B vl - -
B PRE 7, 170, 059. 80, 3. 80
C [Hli&k 147, 665, 768. 85 78. 28
CIVANE VAN /S WS e Y 1
D — 12, 344, 977. 00 6. 54
E @5k - -
F o R MEEIL 356, 047. 00 0. 19




ARTT LIRS KR BUR RS 2024 SR 55 2 FRPEAR Y

AZIEIE . RSB

3, 895, 338. 00

2

07

A Ol

5 AR A ANE AR
S5k

1,773, 493. 00

A

1, 805, 592. 00

i 1l

R 5% R 7 55 I 55l

FHFERE A ARSI

UKA L PR AN 3L i B

& B S5 BB A R 55l

HE

AR TAE

AL AR E AR R

832, 293. 00

| "o |v|lo|lZ2|I=2|10 1N |YH

LR

it

175, 843, 568. 65

5. 2. 2 MEHIRBPE R E AT WA R FAREREA S
T AT GAR T WA RFFA BRI AR

5. 2. 3 MEHRBATI A RABRBER TR EREAHE

T AT AR WIARR RAT I8 P8 B 52 5 L]
5. 3 JIRAZ A SUHME o B & B 1B ELBI R/ HEFP B B SR B 3 9 4
5. 3. 1 MEIRIEHHR LA FLHE S ES T @ LB/ HEF RIET 2 BER R

BRI

g

e | REARRS | BRESK ([ BE B | ARNE o) | HEESESEEIE] (9D
1 301004 e o I3 114, 900 10, 455, 900. 00 5.54
2 688506 HFRAE 43, 400 7,872, 760. 00 4. 17
3 300457 A R 390, 300 6, 959, 049. 00 3. 69
4 601058 FEReh 480, 400 6, 725, 600. 00 3.57
5 600480 BBy 509, 000 5, 003, 470. 00 2.65
6 300360 JEAERH 242, 400 4,120, 800. 00 2.18
7 688253 BERE 105, 000 4,001, 550. 00 2.12
8 600461 BRI 344, 600 3,990, 468. 00 2.12
9 000921 HEXRH 123, 400 3,978, 416. 00 2. 11
10 603871 e I 220, 200 3, 895, 338. 00 2.07

5. 3. 2 RAEHIRPRI T A FOME 5 E B i E L BN R AT A8 B =

A

T ARG AR A AR A BRI MBS

Foom o 131




ZRI7 AL PIE RS AR BUR RS 2024 SR 55 2 T4,

5. 4 MEWARE G MR BB T A S
T ARG WRARIFA 657

5. 5 MEWIRIE A RHE S F P 1#E LLHIR/ N HEF R RT LA S R R B 40
T AREARRERKFFA 57

5. 6 MG HIRIEL A RME HES T 3B HBI RN HEF BRI +48 B SCRFESR L5
K
T AT AR AR IR B SHFIL TR

5. T WEHRIL A SMHE o5 E ST 3E LB RN R T4 57 & R 85 D4
e AREEAME YRR SR

5. 8 A MR A RYME G E ST 1#E B RN T R A BUES B B 48
T AREAMREHIRARFFARGLE.

5.9 MEWRFE ST R KBTI 5 1B 0L it

5.9. 1 IREHIARAE BB MR R FF A5 25 A4
T ASTEEAR S WIREAT BRI BT 55

5.9.2 AR SE BB R B HBUR

ARSI G BB AR W BOR AR RS B, CLEIAOREDS H I, SR FRBIPELS . 28 ik
B &4, IRl HES: T M i pis T aImT A, 45 &) B & LA (5 E
BRI B AT ILED, DO R G XS A s v RS o Sk S IR A P IBEFR 0 B, BRAIR
SRR BRI AL Dy A, BB RO ER AR 4R B0 H AR .

5. 10 R EHIRAZE B I EH U R 5 F o i ¥

5. 10. 1 A3 H R E R B R BUOR
AR B S 3R 5 SRR KUK BRI, DA WRAEA H I o AR ik PR A M . 2
SISO A, R TEMATR T, S5 E Mm%,

5. 10. 2 I HIR AT 33 H B £ 30 B2 48 A1 2 BA 240
T AR WIAREAT E U T35

5. 10. 3 A H FUH B8R VR



ZRI7 AL PIE RS AR BUR RS 2024 SR 55 2 T4,

ARSI AR A AR REAT [ 5 ) BT 505

5. 11 HBRHAESWME MHE

5.11. 1 AEGHRHE AT B IEFHIRAT EEAPRE HIMBEEMIILRFE, K

RS g HI—FNZBIATED. ATER

AT BT AIHT+ A UETF 0 RAT EARAIR B A I SL SR A, R 75 i) H AT —

FNZBAITETT AT,

5.11. 2 ZER BN TR RERTEHES S RAME N EIEREE
ARSI G AT AE BT AR 144 SR 2 e 15 TR R [ 46 SR I SR P P 1 0

5.11. 3 HARBE =R,

i R & o)

7 RAIE S

I YSCIE S Sk

SR

PSR

ISR IGEN

1,746, 275. 98

Fo SYSGK

HoAh

0| N[O |O1 |k |[W ||+~

it

1, 746, 275. 98

5. 11. 4 EWIRFFA B4 T 5 B R /T R B 557 B 28
TE: RS GAM A WIRREF A LT H BN AT e e 5157 -
5. 11. 5 R A AR HT 148 B R A A7 FE U 3 PR 1B UL ) U BA

5.11. 5. 1 M ERIRIGHB R BT +4 R P AAETRIEZ RIS AT Vi
T AT GAINR T WIARSRHA BT 148 IS ARAFAESE 52 RGO«

5. 11. 5. 2 & BARBIUR BB 5 T4 LR AP AP AE il SZ FR B L A i B
T AR AR AR RS BT HT 1044 B o RAFAE Sl 32 PR D o

5. 11. 6 BRA SR & MHER FH A FHEIR I

BT DU N IR, B8R 4L a4l it Hh TR o5 A EE B 20 T A 5 T T T8 AT BEAFAE

z.
§6 A ES IR

o1l o 4k 1350

L VARG




ARTT LIRS KR BUR RS 2024 SR 55 2 FRPEAR Y

13 H

RIS K i L
Kk A

RIS K i A
Kie C

e ST < 1 AL A

83, 087, 072. 89

43,110, 874. 40

e ST Ta) i < 5 HR A 3 20

95, 187, 552. 33

192, 232, 532. 06

Bl - 757 30 1) i < A D [ 473

95, 012, 480. 39

145, 065, 651. 31

i ST B g4 7 A S A (4 Bk
ADLL = IR

T S AR < L A0

83, 262, 144. 83

90, 277, 755. 19

§T HEEHEANBHERREBRREESHR

7.1 ZREEEAFHRESHIFEHNER

AL
B ARITELHER BTG H | R I7 e K Fe 2
R A K C
A5 SBR[ AR S e 1 40 10, 005, 333. 87 -
5 A AR SN/ S A - -
2 SIS H /B ] A 4 - -
0 S R A BN AR B A 10, 005, 333. 87 -
5 HH A A HE A I A 0 0 o R 4 19, 02 B
ML (%)
1.2 Z&EHEANCHEAFTRERBELAESTH WA
W AR, ARESEEAAEE R W B85S 5 A KL 4 1 1F L o
§8 MEHR RBAELS R ERETFE HHHEM
=2 I\ % AN 3 I\ % AN 3 IA¢
HH | BHESK **%;ftfﬁ j‘é‘ R BH ﬁ%ﬁﬁﬁ j’é‘ Eﬁggﬁ;
34 \ |10, 005, 333. 87 5. 77|10, 000, 000. 00 5.76 34
o
R UN - - - - -
TN R
HERTEN - - - - -
7
B 5. N - - - - -
7R
FHAth - - - - -
L 10, 005, 333. 87 5. 77|10, 000, 000. 00 5.76 34

§9 MR EE RRPMMEESFR

o120 4 13751



ARTT LIRS KR BUR RS 2024 SR 55 2 FRPEAR Y

9. 1 REMNE—BREFRFAESHBLHIE BB 20681F 5L
T AREEAMR I WIN AR E B R G R RS O3 L)k 2 808 20%H 15 L .

9.2 B EE RN M EERGER
T

§10 £EXHFEZR

10. 1 FEXHEZ
Ly o FEIE M S T AR 7 40 e AR 77 2000 388 e b i 8 T 25 W B 4 P S
(RITAHERTTAM B R KAGH R RITH H RS EE )
(AR ITELHRE AR T AR B KA B SAE S VS AT D)
Ay FRIT LRI AR T LA 5 P P B 2T 25 PR 3 e 540 BRI 5
5. R I FER e B bR & I s
6. FEEEH LS TRAE. B
T P ERIE N 2 R A HA SO

Do
P

w
/

10. 2 F#T30HE 2
BB AAFIN T RSN AT LiEHEHX s D8k 108 5 7 2.

10. 3 EFFR
P8 0] BB 5 TN IR I A 3% T G 9 25 D) 4 7 SCRF, PR TSR 2N F s A B, 2 i PO

www. dfham. com.

RIS R EEARAF
20245 7TH 19 H

O3 L 13 ;W



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	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 公平交易专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	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基金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基金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基金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基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


