AEFLABG=FEEHABREFLERST
RENILHERBEES
2024 4E5E 2 TG

2024 £ 6 A 30 H

EEEEN: FERFIEFBEFEEERAF
EEEEN: HRBITROERAF
RELEH ER: 202447 A 19 H



RITLLBICIRE 2024 4E55 2 BREH A

§1 EEIR

G N (¥ O S ARIE AR, TR B/ R IR 3R PRI s 8,
TR L A LS L R I A 58 BV AR AN Sl SO TAT

FEFEE NIRRT A IR A A RIEA L &G FME, T 2024 4 07 17 HE& 7 AR
HI S5 R AR B A SN, RIEE RN B RBRICE. R PR IR
KR -
SN R LARSE AR FH - B R S 0 SR U) B B E Y HE 4 W™, (AR R 4 — 2 2R
ST AN SOFAREHARRRI. BEVA R, BBt 7E 1 B SR BB 4t Bl 15 4
Fe G HOFH SO B SR

AR I 55 BORERZ 1T

AR AE 2024 4E 04 H 01 Hi2 % 2024 4F 06 H 30 H k.

s

ot

§2 B &7 M

B RIFR RITARTCIRE

R4 ARG 000970

FaiafErr AR, EWIFGE,  BER A E B ERMIT RS EAS G IR 1
v

EaA A/ 201541 H 21 H

e B A 2 A 200 i 40 482, 221, 377. 33 fir

7 Hbs A K4 DUB SR AU a6 o8 B bR, 7R R hil #0840 & KR 1 T2
T, JBSREEEE R RS G

P A AEESEPEZFH KBRS ST, FREFERFRE

AT, BRI O AR e . N D EiR R B . BRI
2R TR AR BT R ORISR R L=, 129
H AT AN, B R R B L SE I A
A, >R R R 2 GG ISR, RS AT T, 8
RIE BT KRR

NiEad e i AT b ST LB = IAT € AR (BUR). B8
PH I B0 L 257 L i v Dz PRI s LRI il — M O 5 —
AT B = HIRAT @ A, S — B Ik S
FEHE VI 18] 5 e — A H B =S RAT € AR &,
P 391 PA) L 25 SR T AN DR S AT R HE R 2 B TR B0 B AT
SR 25 P v ) T — 3 PATIUT AR ML S AR B, T T8O Al
L5 At T A DA SR AT i R 6 ) e B AR

IR AL 2 A5 I ANHE g — PRI IGEE &, DO DT IO e, R
VSIS O =48, 7Edt P S N AN 70 B R O S 0 [l 55, AR T
— R BEGE S RS R E . ARGR ARG HESE, H

%20 k121




RITLLBICIRE 2024 4E55 2 BREH A

AR Sl m Tt e S5 mmin it s, KRS
4.
FEFHAN RIS B PR E A BR A F]
HELEN FHRERAT A A FR A ]
§3 FEM S MESHERI
3.1 TEMEIR
wAz: NRMoc
ESE- YR =Y N W (2024 424 A 1 H-2024 4 6 H 30 H)
L AR S Bk i -19, 195, 311. 68
2. AHAFE 29, 544, 655. 28
3. IR 3815 & A AU AR 0. 0556
4. WIREE G 7 7= e 1, 064, 555, 242. 93
5. FAAR I S A E 2. 208
VE R I 197, S o 5 (= ) AV N SR S S W NN A N5 Rl B e g R S e P WG 22 ) =R TN e ) N 8

T IroET.
2« AW OB TR R AR RN . sl . HABISRON ORE 2 sehrE22shlia) 0
BRAR ST LA R A,  AIRNE A s Bl as in_EA 2 Fe i (E A2 sl i

3.2 EEFERIN
3. 2. 1 ZEMBHERK R KI5 RN ST B Al 2 1 LBk

My 45 b e
HEEKE | EEKER | gt
i B o IS 2 R b OE6E) @—@
® WEZR | HEIREERG »
HEZ®
HE=4H 3. 47% 0. 93% 0. 69% 0. 01% 2. 78% 0. 929
I ESNNH -3. 37% 1. 17% 1. 37% 0.01% —4. 74% 1. 16%
o4 -15. 43% 1. 00% 2. 76% 0. 01% -18. 19% 0. 99%
SR e = -43. 83% 1. 08Y% 8. 26% 0. 01% ~52. 09% 1. 07%
kAR -6. 20% 1. 18% 13. 77% 0. 01% -19. 97% 1. 17%
H3E4& A
120. 80% 1. 35% 26. 53% 0. 01% 94. 27% 1. 34%
ARG B A

3.2.2 HESHFAEMURES RIHHMEM KR LS RS B AR
R LR



RITLLBICIRE 2024 4E55 2 BREH A

R EAFE TR S R THE K5 [R5 b e 3 HE i S0 ) S 2 0 L

360. 00%
320. 00%
280. 00% fﬂlw'\\w
240. 00% VAN "‘L\
200. 00%
160. 00% N’*’“ %.H* ’J WV\WM
120. 00% /" W \W\r.w
80. 00% J.;»'IN
40. 00%
NN 22 ¥ ¥ oo 8 8 8 8 5 5 8 8 8 &8 8 8
5 55 5 3553555 5555355 % & ¢ 38 ¢ 3
R .
[—&AUsTEARSERKE — £FUBURA BN SRS
§4 BEARE
4.1 &4 (HELEELBE/NH) FHh
EARREEMZEESL TR | iFE2 Mk .
BEBRE T rmam [ emem | e B
PRI R ERARAFREES
T, 2016 4F 01 H & 2017 4F 04 FAFA
J7 4 E A RS L B VR A RIS
FEIEZTE, 2017 4F 01 HEASER
J7 LB =4 8 A TR T e B R A Y
WEFF R ARG (R AR 48 P RIE T E
RATEFRE TS (LOF) (JFARTTLL
B RIECER AR H RS )) &
[ ?%@\mmﬁm4ﬁééﬁﬁﬁﬁw
o %ﬁﬁ%%ﬁﬁé@ﬁ#&ﬁ%ﬁ%ﬁ
U, o 2022 4£ 9 H - 164 %@\mmﬁnu%%wiﬁﬁﬁ%ﬁ
Y 17 H R RSN R SRS S
s . 2021 4F 12 H & 2023 4F 02 A%
HAEFERERERAIIFHR RIS
(LOF) JE443 ., 2022 4F 09 A E451F
RITELE T B ORI TR B IR A
RREAIEF R RS S, Fi
K TGt YT aR
A FUEZFIFET A0, 2RI UESRIE SR
R FTE S KRN, FER
T UESF = A IR A FAT AL 5
AT TS PO FEAE
84Tt 127



RITLLBICIRE 2024 4E55 2 BREH A

W EITIER R E AR AT RS
PR, 2023 4 05 H &E5EEK T A B L)
WK R B IR S AN AR R 4

T (LOF) R 42238 . 2023 4F 06 H 41T
HEZF BT 2023 F 6 H IRIT BT = A IR G I B IR &
X B AR A - 10 4F  BURENRUFEFR TR GRS, FE
UNEIE % BEEBETH RN T Tt
ZepL FERS IR = g, RAIERRO A

BRAFIWIFC G, PSR & E HATIR
AFRFRIR . LM, ARKIERRT
B MBS o

e 1. ERRBARGEEER L AR SRR ERAMA, “BEHN” BIRE A7
TROETE R R R AR e SR, R “ARERE ) A “BAEH B iR
I On ) DR E B 5E TR AT HPTAN AR 301

2+ UEZF AP R SGE AT ML B 2 BIAR SN E o

4. 1.1 HiARSRER S R EETT MR A B N E S S B R E H 7 m i i
VE: ARG G 2 BAR S AR A R S P I R R e e

R

4. 2 HEH ARG A A EEB/E BT EH KU

A, ERAINEE R E AR A RN E N, T (Rt N R
EFF B RVED) . (P AR EER2) . FE 8 G R AL E A SQEAERI I E , AW
SAGE M BRSNS BN IS 2R 507, Ve B NRSRER KA i, A FH Ik e
AANMZEIATN, AREERFHERFEAREMLIEEEFRMLE.

4.3 AP HEF IR

4. 3.1 AR 5 ERPAT R

AR E BN BRI N BT S e AN, 1) A TR~ R L ) ] P A
Fe, I RGN TR AL SRR ) AP AT RN, A A= ( AT T GIE
FRGIESEH AT A PG ER TR M CRIERTTUES 578 A R A 7 A5 5
FE) &M

48

ﬁﬂ,

4.3.2 RERX BTN ETUH

WE N REINA S G AR F LT A

AN, RIS ARSI 5 T A TF 5 7] H B 18152 5 S/ (1 30 58 by sl 1%
UETR =5 H SR 5% L

=
=
o
=



RITLLBICIRE 2024 4E55 2 BREH A

4. 4 |5 A E SR B RIS E D

MEMZGEfRAE, EANLTRSRFFAE ISR IFIEIE, FEH B 6 AR ML b
PERHOREE S AR AR . EANTIE, MR PML Bk G, EEZ GRS, (2 2%
B e, SRERAEEEN B B TE(H I 18] R EHE )R o

W, BARHEREE OO LA T IR FATEE TR L IR SRS, IR FF I
Fo B R, HSeARRME G AT, ERSGE . 1. NTERMRE MM E
AR, JATNN 1) LA chatgpt AARKIRIE SRR B Uksk, B A KRR O &35
BB, MM RS IR ST R E AT 1, 2) NTRRENMAIRIE AR, JoHA 2B 1
AR R AR, MELEZ AT, BATHER U kR Bl AF 2 SUSCHEAT ) AT B, R, 3K
AT N T RERLH A IR S RN FF R E BT 2. . Bl [ 2GRt A st
W, T Sk AR A 1A (0 PN S T I IR ST, LA B Al i BRI A T 37 R R AG
Ky 3y Qg BRACNRAE T RSBOVARKE WEZAEACE, BT f R MAEERSOAT e
TR 2 — BAAE, BATER BRI H R QI 25 A gL, £E ADC. GLPL. 38
anFPEOHES) T, T IRV ST R . BRIELASL, IRATIE B HREIRHHOR . [ &
IREERIE AR . AR, A1 T IO ot R X ST 7 M, 350 7 SRt A
M gE S AT SERERIOACE., H A ECE T AR R AEAEQURT 2. AT BHEURIESEREUR AR
B REARRK, BATSBHERAATHVR RS R, R ak s R AR RWIZ AR I ) FRE A e Sk 2
", RSB T T R KRB B

4.5 MEHNESHL SR
BEAMREHIR, REEHHTEDY 2. 208 Ju, WHHRTHMEN 2. 208 Ju. ARG AR
WUHEIE KN 3. 47%, RIS HEN RS 5 0. 69%.

4.6 MEHINEETA NHEE ST E B
WE I, AR GR M BRESE A LA A 2 e 0 BRea NECRE AN — 0 NG e 5 1
BT H TG R.

§5 MEHEWME
5. 1 EWIREEHEHAEBM
For MR
e i SH GE) = - (%FEW“
1| B 765, 519, 493. 07 60. 80

Foen I o121



RITLLBICIRE 2024 4E55 2 BREH A

765, 519, 493. 07

60. 80

52, 640, 444. 25

4.18

52, 640, 444. 25

4.18

KNG Rl

191, 707, 000. 00

15.23

Horpre SR SE IR Sl Bt

s

BT A S e it

248, 760, 631. 61

19.76

HAh 5™

355,617.75

0. 03

it

1, 258, 983, 186. 68

100. 00

I AR ARE AR AE

/N

ARG YRES 5 bl

uRZEYi i

5. 2 MEHIRIBAT WA RPREREAS

A2 G LA BB AR -
HESF Al 55 IIEST -

5. 2. 1 MEHIRIATW A R B ARER R LS

A

&S|

=P-S

S PIFEL
%1 %)

AR MR B

KA

21,542, 577. 00

2.02

il il

610, 391, 628. 07,

57. 34

OO || =

LA N A N SR W& N SV 1S
JSiMb

R4

R AN Z

ALEIEH . A REATHEEL

9,716, 824. 00

A I Ol

H | = (& | T

F AR BAEAE B BRI S
NI

55, 569, 840. 00

SRl

Gl

AL AN 55 e 55l

68, 298, 624. 00

N 4

IKA S ISR 3L i i B

JERARSS  ABEA A AR S5

#uH

DAL TAE

SR AR B AR SR

(7208 B=Il IF-= 3 Ba ol IR e BN I—<a I N el I =S

2
e

=
pes

=



R BICIRE 2024 4E55 2 BREW A

765, 519, 493. 07,

71.

91

5. 2. 2 MEWREAT W REBBIE R B BRI R A G
B

T AT AR IR R RFAT I W B0 A 5 B

5. 3 JARAZ A SOUME o Ze S B 7= 15E LA R/ INHE e ) B S B B B 4
5. 3. 1 REWRIEA FOME 5 EEF =8 HB N R HT 48 B BBt 9 4

e | REAR | RESAR |(HE B | ARPME o) | HEESTESERE S %)
1 002027 PN 11, 270, 400 68, 298, 624. 00 6. 42
2 002475 LG 1,721,551 67, 674, 169. 81 6. 36
3 002938 I b 478 i 1,272, 100 50, 578, 696. 00 4.75
4 600276 1 Fi [ 24 1, 057, 374 40, 666, 604. 04 3.82
5 000338 YL ) 2, 449, 700 39, 783, 128. 00 3. 74
6 000977 TREE B 984, 750 35, 815, 357. 50 3. 36
7 300408 — MM 1, 135, 400 33, 142, 326. 00 3.11
8 002078 KFHA 2, 043, 648 28, 508, 889. 60 2. 68
9 300308 Ny ERE] 185, 240 25, 540, 891. 20 2. 40
10 600588 FH 4% 2,399, 100 23,991, 000. 00 2.25
5. 4 MERIRLFEF MM RRFRBEHE
P e 75 b ARE O RS B IE L] (%)
1 X 7 52, 640, 444. 25 4. 94
2 JAT YR - -
3 SRS - -
Horp: BURMEER: - -
4 A i - -
5 Al B R B 75 - -
6 A A - -
7 ARG (AT A2 #f57) - -
8 [ b AT - -
9 HAth - -
10 it 52, 640, 444. 25 4. 94

5.5 IWEHIRIE A RME G ST HE B KM HERF FET L2 A R R A A

F5 | Bt | Al (BE GO | AahE GO | SEEFERE] 0
1 019727 | 23 [Efi 24 517,000 52, 640, 444. 25 4.94

5. 6 WMEFARIE A RME 5 S B E LB/ R BT 148 B SCRRESR R
K
TE: AT GAIR T WA RFFAT B SHFIE SR -

5. T EHIRIE A FME o5& B3 E LU RN HEF R BT T4 57 & R 455 4

% 8

i

It

AR

12 71



RITLL B ICIRE 2024 4E5 2 EFHR 4

E: AREAMERRFFHER.

5. 8 MEFHIRIL A RMME HES T 3B A R/ HEF R BT L2 BUER R B A
T AIEEAR YRR BGLE.

5.9 MEMARFE SR FH KB IIA R 5 & 0L Ut A

5.9. 1 MEFARATE SR KB A B 315 At B A
T ASTEGAR G WIR AT BRI 55

5.9.2 AESHHBIIPRPBEBER

AT BRI LE MR H I, DAIRDEE 737 AR o SUBHR 1 B 25 Sk i) & 00l 2 2
5 S A 12 SMEAXS N B GBS Sh A E TR W e & 208, DASEHUM BSR4 A 1
H AL

Bk

FH.

5. 10 | EHF MR FEEHF 1 E FUA R Z1F LA

5.10. 1 AHIHE G I BUR

ANFE e P vt [ AU B LB IR B H K, DAIREE 737 AR o g [ 5 9] B 2 Sk i) B 2l 32 22
SR G2 SRMEAR R FE BB S E B E GRS 28R, DA N A
A R Al

5. 10. 2 R EIRA T SHH ) B0 B 15 A4 2 B 40
T ARG AW IR HEAT B GUR TR -

5. 10. 3 A3 H R B S B E VM
AR EE A AR I AIEAT R 5 B4R 8

5.11 BBEHASMEME

5.11. 1 AEEBRH KBTI TBIESF K RAT EEAH R E MR E TR AL, K
RS HE Hl—FNZBIATTEDT. ATTHER

AFEG BB HIRT T A USRI R AT LA AR I R 1S S A, e 5 gl H AT —
FRZB AT AT

5.11. 2 e F MR+ BMERTEB N EE S FAMER &L TEE
AT A AR TR TR+ 44 BB 2 e (R LE ) 46 1 BB SR R PR 1 DL

Foom o127



R BICIRE 2024 4E55 2 BREW A

5. 11. 3 HABE =1k
75 4 Fx & ()

17 AR IE S 355, 617. 75
SISO 2517 B K -
J7 A ) -
SR, -
JREYAT 3% -
HoAth R -
HoAth -
&t 355, 617. 75

5. 11. 4 G HRFFA KA T 52 I i vl e 4 55 A 41
Vs ARG AR A SR R R Ab T4 IR U T 4 0

QO[O ||k W ||+~

5. 11. 5 |G HIAK BT+ B AP I8 S PR L ) i B
T ARG AR AR 44 IR e R A R PO R R L
5. 11. 6 BB & PHE M F A ST R L 73
T DO TN A JEERT, 43 2L A o o i (B o v (B ) 5 990 2 5 0502 9] T B A 1 2
%,

§6 FRRE S B
BT A
15 A A 35 4 A B A 857, 930, 667. 27
5 S 3 TE) 35 4 5 ER D 47 0 426, 020. 91
il s HA 3 A 35 4 e T [m] 47 376, 135, 310. 85

S I R) 3 £ 35 0 AR Bl A0 (A4 A0
/DPL“=7 3HA))
15 A HA AR S 4 0 AU A 482, 221, 377. 33

§7 H&EHANBHERRERRELEESH R

7.1 REEEARFHRESHFRHNER

B
JEpTpTep A I
i T AT B FF A A 9, 854, 466. 75

Sl

T T YT 1A) SN/ HR O A A
i

T 7 J9T3YT 1A) 52 /e e A Ay i

1001 3L 12 5T



R BICIRE 2024 4E55 2 BREW A

il
ﬁ:ﬁ H =3 2 g
iAf;*E@A%ﬁM$ 9, 854, 466. 75

]J
A IR 0 B 0 ) ol
A A A AL (%) :
T2REEBEANCHBEERESRBEARES 5 A
E: AREH, ARESEBAANFAERE., BREEE 7 A S MK

§8 WEMR L EARE S RERESEHHTEN
A MRS R RAEOEL b F 4R | KR

i S R ‘%

AH AR s |0 PR s lon | AT
s IN| 9, 854, 466. 75 2.04| 9, 854, 466. 75 2.04 34
HR4
HEEH NG - - - - -
PN T
Fe o N\ N - - - N
Al
At YN ] N N - N N
5
HoAh 985, 491. 67 0.20| 1,034, 752. 75 0.21 34F
&1t 10, 839, 958. 42 2. 25|10, 889, 219. 50 2.26 34

§9 B H R HAEE(E S

9. 1 EMNE—BREFEESHBLAIL BRI 2055915 5L
T ARGAMR I ARBE B BB R RS 8 EL A 2 50l 20%) 15 0«

9.2 MR R E R M ERER
o

§10 ZF & XM H*

10. 1 #EXHEZ

Ly o EIE W S TR AR 07 4098 70 4R 8 WITT IO ST B IR & 1 R R A S48 6 4 13
G

2 (FRFOBRTZAEEHIIRA G B RSHAERIFA RS ESF)

3 AHRITAETC = B R TSN B IR A B R SUE 43 B SR E )

% 11 3k 12



RITLLBICIRE 2024 4E55 2 BREH A

4y RIT A TC =4 I BUR TG iC B IR & B RO SR TR B S e W 55 R IR R I E s
5. R I AERLE BEA 4R A % T o

6. LB BASHLAE EL

7\ P ENIENE & 2R B Al SO

10. 2 F7TCHE 2
BB AT RS E AR DA Bl s X s Lk 108 5 7 2.

10. 3 ERAR
P T B 4 N (K190 A B T G SR A DR 4 2 SOfE, JRATE I A B S A, A ] Pk

N: www. dfham. coms

ERRTTESF R EEARAF
202447 A 19 H

§ 1270 3t 127



	§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


