R AL R =5 8 BT BUR A B IR SR B
HE

2024 4

.
.
f—a

X1

5 2 =R

202456 A 30 H

EETHEN: LIERFIESEFEEGRAT
EEEEN: BEBITROERAF
WEXEHEH: 20244 7H19H



FRITABEM=EEIFRA 2024 455 2 BRERE

§1 HEEHRR

M EHANESE S MEFRIEARIRE I SR AR BOC B 3R T TEMRR B KR,
FFs FL A AR BB L AT PR e B AR AR AN ) KA TUE

I FUE NHR BT IR A PR A AR YE A S e 5 I RLE , T 2024 4 07 A 17 HEM 7 ARG
R S A IHMER IR A GG EN R, REREN A AR EILE. RS

H B

B BN R VA DORSEAE - B R T i SR S B IE Y 2 g 95, (EANRAE R & —E LA
RSO ARIAREI . BRI, BEBE AR BB R FATNAT 20 P A

S AN AR VS ST
A P S BRIR A i

AHAEIE 2024 4E 04 A 01 HEZRE 2024 4£ 06 A 30 H k.

§2 EET ML

B4 fRTAR RI7 LB =48 TR A

R A 169109

S (Y BATITFIRE, IS0 Bk, BER A E S EA
TFEAE S PEH R T7 50

Hea A 2021 12 H 2 H

0 SR T < 3 S 0 2, 818, 248, 676. 93 fi}

Bt AR RIEGAE AR AR T A G R ATER T, BRI =i%
([EUDRIS ER RS A

Pt ok AIEGAETEARFKEXEE RS RN, FRES
ZUTR BB AT, BRI bR, N4
CANTE NSRS AT 53 1 R A S wlE TR N
R B AL, 2R E AT AR, B
N _ERE R R A ORI R, S S R
LUK R, EER AR IR T, BREEH™
R SRR (R 1

b4 b v PR 300 FREOA A X 60%HEAEFRHN A (BILHAY

8 200 3k 12T




FRITABEM=EEIFRA 2024 455 2 BRERE

{EEE) X 20%+H [E 5 77 2 F8 EUS 36 2K X 20%.

DR HAC 2 A AFe et — ARG ARG, LU RS 5 B & T
ke ST Ml RTRERLEE.
ARFEERR T A AL, & RIARTEA A E R A
BEE A S P TSR . B T 76 BRI S 5 AR TR
TR < A T 4 s X 25— R BT ARG 2 Bk, Ak
SO T P BB L T R BA T . BEBARI . T 7
J&E LA R 52 57 T U 58 22 S 7 R RV R AT S o

e UN AR TTUES R A PR

HEFEE AR ARAT B AT PR )

T B P HE 4 M HE S T R R AHEMZAEETFRA A | BKTLHEM=FEIFRE C
& T Gk A S AR 169109 012439

T IR T I 0 2k S 1) 43 B

2, 749, 965, 947. 82 1y

68, 282, 729. 11 i

§3 FEMFIetrMESIFERI

3.1 ERMFER

hr: NRMJT

AR (202444 H 1 H-202446 H 30 H)

I =Y
BT RN =R RE A | Hr LR = R C
1. A O sk 25 -19, 204, 038. 64 -513, 918. 93
2. A HHF -26, 677, 430. 19 -695, 959. 11
3. AL 450 38 4 3 B A B ] -0. 0097 -0.0102
4. BHR HL 4w r= il 1,622, 827, 331. 08 39, 881, 988. 36
5. WK A A E 0. 5901 0. 5841
1L TR RS SHR TG RA AW 53 &S0, 1F N3 G SeBrilf as /K72
KT A5 5+
A E B AR R R S AR B IR . BRI . HARBRN (NS A RIMEAR SR ) 1

BRAR < 3 AL AR,

3.2 EeFERI

ASIHE A O s Bzt n_E A 2 Fe fh (E AR Bl e

3.2.1 ZE&MBIREN KR KIS RS BN 2 1 L
HKITABEM=FEIRE A

30 3k 121



FRITABEM=EEIFRA 2024 455 2 BRERE

- ‘ Mb &5 bb s ik v
VR R K R A ML 5 b 3 S -
B | EEK RO - " Wi EhrEE O—0 @—@
HZQ I ERESE)
@
HFE=1H -1.62% 0. 94% 0.51% 0.61% -2. 13% 0. 33%
TEARTH 0. 80% 1. 26% 2.13% 0. 73% -1. 33% 0. 53%
ot k—4F -19. 16% 1. 28% -6. 54% 0. 72% -12. 62% 0. 56%
H¥EEEH
-40. 99% 1. 44% -19. 35% 0. 88% -21. 64% 0. 56%
ARG B4
HRITLEM=FE RS C
‘ N&Ss 280
‘ B I A 2R AR |y cktbixﬁiﬁﬁ -
MrEx |EEEKEO ‘ Wi ZEhrEZ @ O—06 @—®
HZE@ i §EE)
@
THE=AH -1. 72% 0. 94% 0.51% 0.61% -2. 23% 0. 33%
TFEANMNH 0. 60% 1. 26% 2. 13% 0. 73% -1. 53% 0. 53%
TE—F -19. 49% 1. 28% —6. 54% 0. 72% ~12. 95% 0. 56%
H¥EEEH
-41. 59% 1. 44% -19. 35% 0. 88% -22. 24% 0. 56%
ARG B4

3.2.2 BESAFAARURES RIHFENKRED EHE RS HERE A R
R R



FRITABEM=EEIFRA 2024 455 2 BRERE

AR LR =458 RS AR THIE G K 52 5 [RHY 2 Do e ik o die 2 = 10 [ S E 35

G E
6. 00%
0. 00% |
Iﬁﬁ‘-‘.
6. 00% \ N
a Iu' -'1."-“ L.-’"IN“J)" Iy T F\v"" '\ fad i
~T2o00% lhrl I|I |‘|h|'".|' M-. II‘\‘ \_‘l"‘l'\.-r’ W v Lo AR .\ M A
7 L ! - i,
-18. 00% Lh \ 'rl ﬁp“‘”‘\\ fv““ﬂi“wr/ "'\_\
" Iy g O
-24. 00% LkaHﬁr\wrj W
-30. 00% Iy
~36. 00% thrﬂ\ﬁ Ahqujﬂmxg
-42. 00% Pﬂ“ﬂu\H
-48. 00% \ﬁfxf
— L
00N [ (=] [=] =] -0 =t o (=] =] O el [Tel [+ — =3 - [Xe] =t o =
(=] o -~ o -— o o -— (o] -— (=] o L o — (e ] od = o o
A &
w— (=] (=] (=) o o o -— - o (=] (=] (== ) (=) — -~ o o o o
T
[} [} (o} [} od o o o o o [ ) o [} [} o4 [} o od o o
[=] (=1 (=] (=] = = = = = (=] (=] (=] (=] [=] [=] [=] = = (=] =
o o o4 o4 o o o (o] (o] o o o o4 o4 o4 o od o o o
|—#BUsn=SEFRAARISEBKE — SIS N-FETRAAR ISR ENEE

ZRALLFE =455 TR ESC R i e K 3 5 R Mk 45 b s 5 v di 7 28 00 ) s 5 34
kB

. 00%
0. 00%
. 00%
00%
. 00%
00%
. 00%

\I‘W'\A)

N\

:Ln. "'-M "
il .1 .-u n 1,\{"‘ \-—’\,»L' o™
o

Wi \'w“f‘m

N,
'y /\%

AJ,' f‘—h“" ‘.—'J
r‘w

” “nr

WW

s e
“r\"n"‘\f’

00%
00%
00%
00%

j
;

2022-04-28
2022-06-16
2022-08-04
2022-09-22
1| 2023-04-06
2023—05—25
2024-06-30

2022-01—20
2022—03—10
2022-11-10
2022-12-29
2023-02-16
2023-07-13
i | 2023-08-31
2023-10-19
2023-12-07
2024-01-25
2024-03-14

# | 2024-05-02

-—H- 2021-12-02

FUFM=FEFBESCRINFEEKE —EFIEMN=_FEFESCEINISIEW

Bf

§4 BHARE

4.1 RELE (RESLBE/NA) FHir

FEARTEG LG 2 TIARR | 1E25 Ml .

e RS T rmam [ mEem| R s
LRI AT R P BT R A R
FEF3 9= S NSRRI RS S, RE
L [EEAARR 2021 4212 A 2 2R, 2020 4 03 HESER TR A=
SN N R i} WO e e A T 5 B 2230
JSRZ3: N 2020 7F 10 H =AM ZRI7 AR =5F4F
NER AHNRA AN S B RS F S 281, 2021

% 530 4 123




FRITABEM=EEIFRA 2024 455 2 BRERE

Bk —# 06 A ESAELR TN FHH KRS TNE
RS2 B GRRESREZ T, 2021 /£ 12 HES
., R4 FRZRJ7 41 =4 2 WTF R & AIE S5
23 BRI ILE 2T, 2022 4 03 A EA{E

ZRITEL ESG AT RFEAR IR & AR I7 4% B¢
REREZLH, 2022 4 09 AESMELR T
ZLAE PH 14 8 B T30 A B UE Z7 5 5 ik
LM B HREEFFm L. 94
HRITUES B 7 B 45 BRI 7L I, il
R OTUESR 55 P2 A BEAT PR A R AT AT 7L 52
BHEEIPN HEIEHFEEILE T
%

e 1. EIRERR ARG EEEGLE R fREEERAERH, “EEHN” BREAT
TREHE RIS H 3, b EaR RS2, EeeMp “ERE 7 M “EAERE” BRR
A8 o> F) O E B E RS AR H AN S H 39

2~ UEZF MV AR SCBE AT M B2 FRIAR R

4. 1.1 BIRFAERFHRE BRI R L8 KR &2 2 7 B A R
T ARG RGBS IR AR MRS 508 BT RIS B &

4.2 BRI A A EE S E A ST 15 L A 5 B

ARG, BRI R E A R A R E AR S EE N, MR (R ARILME
IEFF B B GE) S (PR NRICMEES L) 2 & R R LA RIEAEME, AH WK
S B ST R S BEAE e 5, NS M B N BOR B A i, T E &R
NFIZE AT, AEEBRAETTEGH RIEM L G FNZE .

4.3 ARG ERHH

4.3.1 A PR G ERHITHR

AT GEHN— BT R N B Py T e AN AL 161 ™ M 28 A L) ] EE AT RE
W RGN AT A S I AR BB AL 5 AP IAT . IREHIA, RAF AT T GEZF
FEEHARNFZHHERSFELY M (EEBRITIERE - EHARAR A5 HE) &

(/—r
[y

<

Neax

WAE -

4.3.2 RERGTAKERGH

W WA R KA SR T Z AN

RGN, R R AR S 158 5 i T SE A 1R H S R0 58 5 RS 5 A0 ) LA A2 5y Bl il %

%60l Sk

7N

,_.
o
=



FRITABEM=EEIFRA 2024 455 2 BRERE

RS2 H A & 5% 1 O

4.4 B RN ESHI BB RIEAZIED Hr

TEFE, MBI, AR A REBORARL, 5 — U AR SRR R SR s i
SN B NG, 56 E 5 At AE R BOMEE S5 BIA Loy 7N H 407 2 B A X HIRRE
PMT 04l Bom 75 SRR, B ELEALE, AR 5S .

FEWHERT, mBREEAE — WG I R A S O A gk Sea] IR KU Ee ], SRE
o TN TR B ar (1 TR A EAR SR 2R R AT RE /1S8R0, W BF R IR1125. Mok
SRR FIIKIA R FEADO N, PR TR — S84 & 4 BR A a3 5 7 L BB BT T 9
(KI5 0 o

el

4.5 EHANESK SRR
BREAR A WIAR, A A RBHFE RN 0. 5901 TC, AR HF{E N 0. 5901 7T ;C KM%
E4 0. 5841 JT, AR THFME N 0. 5841 Jo. ARG HIFE & A KM BUFE G K FIy-1. 62%, [
GBS F 0N 0. 51%; C KM AU K -1, 72%, [FIFNLST LB TR HEY aE %05 0. 51%.

4.6 MEMAESRE ANBEE ST EHE i Y
G HIA, A G oR BB SE A TAF A2 e B N AN — 0 N e 5
EAR T LTI eIt .

§6 REHAAGWE

5.1 MEMREEH=HEHEN
5 T H &8/ ) S ST (%)
1| Ao 1,622, 422, 495. 35 96. 89
Hrp: R 1,622, 422, 495. 35 96. 89
2 | BREH®E = —
3| MEWR AR AR BE - -
Hrpe figr - -
BE7E CRFUE SR - -
4 | mEREE - -
S RATAE AR B - -
6 | ENIRELR T - -
Horbre SEWraIRIE 1) SN IR 4 il 5%
F
AT MG H &A1 43, 301, 346. 79 2. 59
8 ;iﬁﬂﬁﬁff 8, 857, 582. 59 0.53




FRITABEM=EEIFRA 2024 455 2 BRERE

| 9 | &t | 1,674, 581, 424. 73 100. 00
e 1y ARG AR WA A B 28 S WL 5L s i 2 Se 08 290, 867, 976. 00 T AT,

IR I B B P LB 17, 49%.
2y AIEEEAME IR S5 He B IES: AL 55 IES .

5.2 MEMIRZBATIU A RIREREAS
5.2.1 MEPIREATIL A REFARE R B A

R e ARHME GE) %ﬁgﬁz )‘%‘E &
A PR RRS dRL D 43,533, 061. 37 2.62
B ERA 216, 629, 936. 00| 13.03
C [HliE&Ek 704, 670, 365. 98 42. 38
D |HJI BT B SOKAE PR AR R
N4 145, 397, 779. 00| 8. 74
E [ | _
F ot RAMEHI 7,529, 841. 00 0. 45
G |pRiEiskn. CEAmElk 130, 743, 350. 00| 7.86
H o |[fErE Ol - -
I (5B A& A RS BRI S 19, 368, 960. 00 1.16
J &Rk - -
K |t =l — -
L SRR 55 R 5l - -
M R SR AR R S5 - -
N KA BRI A FE 5 B 7, 348, 026. 00| 0. 44
0 |BERRS . BEAIHARIR S - -
P HE 56, 333, 200. 00 3.39
Q | PAEMEESTAE - -
R b, RE AR - -
S |GiE - -
At 1, 331, 554, 519. 35 80. 08
5.2.2 REMRBATW 3 RAERERERERTAE
1Tk ARE (ANRTD oy B B PR B EL A (%)
10 eI — -
15 JE# R 2, 454, 725. 00 0.15
20 Tl 61, 291, 092. 00 3. 69
25 TiEH PR 76, 715, 360. 00 4.61
30 FEIHH - -
35 R4 PAE - -
40 4xfif 5, 504, 700. 00 0.33




FRITABEM=EEIFRA 2024 455 2 BRERE

45 5 BHA - -
50 JH{E RS 125, 096, 899. 00 7.52
55 ~H L 19, 805, 200. 00 1.19
60 Jth - =
ot 290, 867, 976. 00 17. 49

e LB SR A AT WL 2 Febm ke
5.3 IR S E o 2B 1$E LU K/ B IR SR B B8 B A
5.3. 1 MEFARIEA FOYME o 2 & B 8 HL I R/NER P U BT+ 42 R 85 9 48

e | RERE | BRESK |HE B | ARME OO | HEREEFEELE (%
1 601899 -t |4 7,278,800 127,888, 516.00 7.69
2 300750 TR 585,293 105, 370, 298. 79 6. 34
3 300124 CHA 1, 465, 600 75, 185, 280. 00 4.52
4 603100 JIAC AR 2, 605, 398 61, 252, 906. 98 3. 68
5 600547 R34 2, 206, 400 60, 411, 232. 00 3.63
6 000526 HRHE 914, 500 56, 333, 200. 00 3.39
7 000933 ik ey 2, 285, 629 46, 238, 274. 67 2.78
8 00700 icanikadile 133, 900 45, 509, 932. 00 2. 74
9 003816 % 9, 505, 100 44, 008, 613. 00 2.65
10 601156 ARAIR 2, 153, 600 43, 825, 760. 00 2.64

TE: T RIAE AR BT BCEE, SR RARMMES 5HY, JHZRARBEE 2 A5 .

5.4 WMEMREMSF MBI RNRFEEAE
T ARESARE NIRRT A 6.

5.5 T HIRILA RMME 5 T 5E B RN HEFF BT 1048 £ 257 B 5 A 40
T RIS AR H 7

5.6 & HIRIEA RME G ES T #E LB RN HEF KIET+ 48 B SOFIESR 3
k]
TE: ARHE ARG AR RS A 58 SCRFIESF .

5.7 MEWIRIZA SME o 2 7™ 13E LI /N HEFF BT T4 St IR 4R B Al
T AREAMERRFARER.

5.8 T HIRILA RMME 5 E T 3E LB R/ HEF BT LA BUES 5 40
T RIS ARG AR A PG

5.9 MEMAKRAR SR ENRIBHI LR ZIE LU

890 3k 12T



FRITABEM=EEIFRA 2024 455 2 BRERE

5.9.1 MEMIRAFEEHB MR MR S5 a5 B 40
T AHE A WA T R A BB BE

5.9.2 AESHRBIY R AR HBE

ARFE G AR I SRR Y MRS BRI, LEMIRAED H K, LRI T3 AR . 8 2
NAHG 7877 25 JE AR W SRR B P b U S B i, RIS IELS 58 )i BRI BRI B 5 23t AT
%2 kB S B WA S SR A . R B Sh A B R I e A A8, DR S I
A A -

5.10 MEHRAES BRI BEFHRZ HH RN

5.10. 1 AR E BB EBUOR

AN I 0T U GORAR Y MRS & BRI, CAEIIRED H K, BLIRIRE T I s . 4f 45 [ £t
JABLE U AR A SR IL S B AT, SEURL B P HEAT ULRC, 81 2 Sk A Sk I R 5 SRS
BEAT E IR R AT

5.10.2 MEWRAE S BRI ERH RSB RE WA
T AFEG AR WIAR AT E FUY D455

5.10. 3 A3 E 5 B ST B 3w R
A EE A AR A AT [ A B4R
5.11 BBRHAESREME

5.11.1 AEEHRHH +LZIEFRRITERAHR T HIMRER TR FE, =
FEREmF HAI—FENZB AR LTIHIER

AT S HBR IR+ A AEIF I RAT B IIR MBS TS S 2, BAE A o5 4l H T —
FAZBAITEDTT AT

5.11.2 ZEREMA T HRERETEHES S RAMENEIERE
AT G AT LT AT 4 R SR 00 25 o 5 (R 2 1 8 B P 22 P O 55 D

5.11.3 HARBEF=HIR

F5 iR S GD
1 [fEHRIES 104, 314. 88
2 |NMIGESRTE S 6, 975, 642. 67
3 |MURA 1,777, 625. 04

o100 o127



FRITABEM=EEIFRA 2024 455 2 BRERE

4 |RCRLE -
5  |MHHRIEER -
6 AR _
7T |HAh -
8 &1t 8, 857, 582. 59

5.11.4 MEFIRFFHRIA T HBHAR AT #535 AH
VE: AR AR WA R AT A T I 0 T R e 5%

5.11.5 REHIARAT 14 B SR F A E TS Z PRI LA i B
Vs ARHEG AR WA 144 IR S R AR LIRS PR L

5.11.6 HBEAGHRE MEKHAR I FHER
T DU TN, 43 A4 o i 8 o (B P 9 2 2 0 5 2 U T2 I 7T A7
%

§6 FRAE S MRS

BT

X BN REHABM=FEETRE

15 H R B =4E 2 TR S A . o
5 BA A 35 4 0 400 2, 749, 965, 947. 82 68, 282, 729. 11

ik 75 30 1) 2 4 FR A 47 0 - -
R - ik A S0 A 1) s 4 e [ 470 - -
i T S0 3 1) B 5 7 AR S A A (03 B0
AP “=7 JHS)D

ik 15 A R S 4 i A 2, 749, 965, 947. 82 68, 282, 729. 11

§7 ZEBEANCZHBEARERREEESFR

1.1 BEEBEAFHFESHBRIER
T A, AT IR A S

7.2 BEEBEACHEARSRRARSTFHAH
s AT, ARSI NARAEAE A IO 30 5 A A AL

§8 B HE RRHMEEF R

8.1 EMIN B —RRWEFEESHH AL BT 20%591F 5
TE: ARFEGAIRE WIN AR R A — BB B A S @i LA B B L 20% 0015 2 -

Bo11m o127



FRITABEM=EEIFRA 2024 455 2 BRERE

8.2 B RE RN IMERGER
T

§9 ZAENMHER

9.1 ZFAXMHHEX
Ly A IR 2 AR 3 M 2R 5 20 2 R = 5 S TG 5 R IR S 350 B8 2k i ) S A
Ry B M =5 WOTOR & REF R R R S e B )
(IR 5 4L =48 2 T IR0 & RUIE SR B0 S 3T 0D
4y FRIJT LB =58 T TR0R & BUUE SR 4% 51 2k W 55 1R S ARR INE 5
5 R A FE U A L4 R A A T
6 FpE B ST BRI B
T A NI 2 BRI HAh SO

[\]
v

w
/

9.2 TR
BT REE NN 2P BTl X A% 108 5 7 .

9.3 EHAHR
PR T I A TR0 A T 0 B I 4 25 SO, IR AT R SR B, 2 F A

www. dfham. como

LB ARFTIESEEEARA A
2024 £ 7 H 19 H

o120 o127



	§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基金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 


