RFLIPBIERGEIRER G INEFR T E
&
2024 F£3E 1 2

\7U

R

2024 4£ 3 A 31 H

EEEEN: FERFIEFEFEEERAF
EEFXEN: PTEIHBITROERAT
WEXHHER: 202444 A 22 H



RITLPHRIRIRE 2024 4E45 1 TR

§1 EERR

R EHANWEE S MEF AR ra AR BOCE. R FUEFRIR B KN,

TR LA BRI FLSEE L AR PR AN T8 A ARAE AN i B

.

i
FEFE N E TR iRAT B A IR AFIREA R G S FME, T 2024 £04 H 18 HEZ TA
WE I S5 ARhs . IFERIMBEAGIREFNE, RERRABR AR BICE. ®RPER

TR B BRI -

S G B BN R ARSI B ST SR U BRI P2 e B, (HANRAESE e B A
e HAEW SO AR IR KRR BT, B0 R AR H P08 RS A LA 4 1A

e S AN AR LY SR T

A IS TR RS H 1.
A RAE 2024 4F 01 H 01 HAZZE 2024 4F 03 A 31 Hik.

§2 ZE&T= MR
B G RIRR KRIT AP BIRIR S
e 002803
i 22 2 AR 002803
J& ¥ A8 oy ARG 005190
LR Y (S LT
ReERAEMH 2016 £ 7 H 11 H

0T IR I A7 AL A

1, 450, 605, 221. 24 11

BB H AR

AT Gl I X MG AT LR R B AN Al A T R A
7T, AR I B 55 JR SE B AT ST OB N A e 5 i i 3 HL I L3
MR EHL S, FRIEE T IR

AN G S MR AT 2 U 0 M AT 32 4 Wi 5 K87 RO C B, BRIVt S8 A 2
TR I R W al SR A BB LA s SR it B AT L T Ak K
JEBT B et SRR IR R 2 A S5 AE A FAT Wk R BEAT 2 A P
B BURIE LR A ST RIS 2 R 1 it AR KT 5
o TR, ME GBS S

b &t H L i

YR 300 F5 HX 40%+H1E A 45 X 40%-+r FE 57 57 A 4 Bl 4 X 20%

RSS2 45 AT

AFe ot — R A R G, HPUI XRS5 et i T e R 3R 5 1t
W%, KT BCERIE G RIS R 7B A Ak, I AR P2
IFIRILE BB ARG 2 o T BT BSE - B 1 R BRI S BE N IE SR
PR e AL T 37 e Bl RS 55— L BT XU 2 A AR T e T W
B T PR B A L BEREARA S T 371 B LA S AE B AN S5 72 e
KBRS o

g RO B BT PR A

%200 k121




RITLPHRIRIRE 2024 4E45 1 TR

EXZiaoN

| o TR AT R R A

§3 FE FHtr R S ERI

3.1 TEMEIR

fr: AR

E B SRR

AR (202441 A 1 H-2024 4E 3 A 31 A

1 AR E LI

&

-283, 283, 795. 69

2. YA

-80, 658, 514. 33

3. BT 213 & 0 BUA A

-0. 0550

A AR B HE

2,353, 563, 848. 54

b IR &0 BT

1. 622

TE: 1. Frid e SHE b AR NAWEEE 52 & 15 W9, T A9 A SEbriias /K12

R oy

o

2« AW SHMGE TR R AR RN Bestlieas . HABISON ORE 2 sehrEshiia) 0
BRAH IS 2R R A, AR A 3] S B i a n B A o fe il AR sl i .

3.2 REFERI
3.2.1 Z&MHFHEHE KR KX SF NS LB FE R R A R
Vb g s
HHEIEK R | EBK R | iRt ‘ -
i B o HlREER | O—0 @—@
® MHEEQ | HRZEEO i
HE®
HE=4H -3. 16% 1. 31% 0.41% 0. 93% -3.57% 0. 38%
FEANNH -9, 79% 1. 12% -3, 88Y% 0. 86% -5.91% 0. 26%
o4 -21. 72% 1. 03% ~11. 94% 0. 83% -9. 78Y% 0. 20%
SR e = -39, 93% 1. 24% -28. 02% 0. 98% -11. 91% 0. 26%
kAR -6. 51% 1. 33% -19. 66% 0. 97% 13. 15% 0. 36%
H 3 45 1A
62. 20% 1. 26% 0. 68% 0. 90% 61. 52% 0. 36%
ARG A

3.2.2 HESHFAEMURES RIHHMEMKRZZ) LIS RS A MR
AT

3T o121



RITLPHRIRIRE 2024 4E45 1 TR

AR5 LIRS R THPE I S [R Yk 4t kb e i i o 32 0 ) S ZE A4 6 LU P

210. 00% f% ’
180. 00% ”J“I me
150. 00% W‘ J\
120. 00% A J %,
90. 00% /‘/‘/\“‘ '(n/ M\,\\N
60. 00% Y%M\%W W . v
30. 00% Vo N e = www ‘
0. 00% | T‘Wr"\“ﬁﬁm
T 33 8 & &5 228 3 38 8°° 3 83565 &
A O TR A R O N
S b et 22 2 & g 9 95 58888 8 3
|— RELLFARESBINFEIRKSE — RAHOFERE %%i‘l‘ﬂtéﬁﬁé}ﬁﬁﬁi|
§4 BEHEAMRE
4.1 Z&2H (RESZLH/PH) i
FEAFESNFESZIMR | 1iF5 M0l -
A RS Temnm | meEnm|  ER =
B E IR R A IR A R A
PR, 2016 4 01 H % 2017 4 04 A4ERTT
2L AL RS I B TR A IR SRR T A
GHEGAT, 2017 4 01 HEASAERTTA
R BH =4 8 BT T8OR I e B R 5 AR R
P HE G (R 2R T7 418 BH R G e B R & Y
WEZR % BT R4 (LOF) (JFLZRT7 £02FH R %
Mo E RS TOEF IR AL E)) Faa i,
e 2018$04H§§4£?£7721?F?%?57€ﬁ?§@ﬂ
. E‘?Eéi”ﬁ%&ﬁ%ﬁé%ﬁ%%fi\ 2021
PO - 201844 H 200 164 $ 11 5?%4{%%@%&5&%@%
IO H ‘/E'néi”ﬁ#&%:%éz‘%/ﬁ%@\ 2021 4
sy 12 A & 2023 4F 02 HAEARTT 404 4 R
M ERGAE RIS (LOF) EH&2
B, 2022 4F 09 H BRI E L=
JE AT TBCR TS I B IR A B R SR 7R 4%
AR S A I L N M N = K= ST
&0 BARF IR A BRA RHIEZR I ST 43
M, ZRITUESFUESRE FU T VAT
v A, AR TSR BT A PR A
AATIFTT 51 o B IE TR 4R B A MOlk Bt
%

%470 k121




RITLPHRIRIRE 2024 4E45 1 TR

e 1. ERRRARGEERERSLH ATRBAN” RESERANA, “BEERN” RIRE A F
RIETHE FIMEES H: Wb R AR e G i, G2 PR “AEIRE I A “BEH 7 R
B ox F) R E B SE R H PRI H 30

2+ AEZF AP AR SGEAT ML B 2 FIAR SN E o

4. 1. 1 BRSAER B 3™ B B R4 B 20 B B e 2 B ) B B 7 B R
s ARSI S I AR WA R AR S P B R R T

4. 2 EE AN G A A 2B/ - T 5 7 ORI U

ARG, LA R A IR ARG E A, RS (e NRILAE
MEFFR R AR (PR NRICAEIESHE) e & R AL B REEEMIUE, B WL
B B STE N BRI R 0, RS IRE NBORBAA R, EIREEEHE
ANFIZRIATN, AEEREHA GG RENEIEE S FZE.

4.3 AP G E R

4. 3.1 AP35 E AT B

AT G BN — B A ST R T A B )T G R A, 15 I T 20 AL ) i EE D AR,
I RGN LA T ARSI AR T A AT RSN, AR HAT T GER%
VRS BN T AT ST S L) A (R T E S P A R A ] A PR S BE) 2%

%m% o

4.3.2 REXHIT RN ETHH

AR I R R B 7 4 T S BOUR 2P A8 5 AR 24035 1 57 328 51T Ao
WEHIN, A TIEREHAES SRZ I AT S, FH RIS 5 A B> 151l
5 Sy BB I 55 24 F RS R %I 3L 1R, RS A S TR R B S R BRI A AL & R
ERIR I 5

4. 4 AN ZES R F KRB IR

2024 H£—ZEFE, YA 300 FEEL R Bk 3. 10%, SNSRI TR 3. 87%, I 1000 F53
U EE 7. 58%, [EHIF 2000 21T Tk 8. 83%.

MATANEA G RS B, AN AT AR AR k. 4002 HRAT (10. 60%) « FriHiFifl
(10.58%) + K (10.46%) « FKHL (10.26%)  AEEE (8.55%) « AT (6.19%) . i@
5 (5.68%)  iEIEf (3.05%) « K4 (0.58%) .

Fo5T O o121



RITLPHRIRIRE 2024 4E45 1 TR

TG AT AR RFEECT BRIEEROR . 432 BRZGAEY) (-12.08%)  THEAML (-10.51%) .
P (-10.45%) « Z54 (-10.33%) « Fthi= (-9.52%)

2024 FE—FFRE,  ARREEAUTABIE S BTG WK T, A5l o I O 5
RERF . ARG E S TP ERE R ERES ) ORI L@z
G RS I Ho2 D@ ar TSN L) IO RARIN, B IFH AN —BUS MRS T R R
IF R

4, ARG SRR T BRI RIE E S E . AR A AR E K
Atk Kt sh Tk & B E R R LA [, B TAFRE, TSR YR B,
FER AR RA R M. SR, AR S TS BT & R PR R — B
o [ A LA K o FESXAN T ) b, AR 4 o 5 G A ORI T AR ) oy B AR THI A A AL 0, L
B4 I > AL

4.5 MEBNEES KGRI
BREAWEIR, RIEESMHFIFEN 1,622 70, HERIHMEN 1. 622 70, ARG IR SN
AR EIE KR N-3. 16%, RIS b SR AER & 2N 0. 41%.

4.6 REMNESFA ABERE ST HE P& UL
AN, ATE SR I BUESE A T A AR A A B AN — B S B
(IS T 1T I T %

§6 BMEHEGIRE

5. 1 REWREEH=HEHEMR
e i H &8/ OB i 3 S BT PR EL A (%)
1| B ss 2,122,023, 694. 47 89. 90|
Horp: B2 2, 122, 023, 694. 47 89. 90
e - —
[ 5 Wi 2 $3 % 162, 629, 901. 64 6. 89
Hr: gz 162, 629, 901. 64 6. 89
B SCRFUE SR - -
iRl L A - —
SRATA R - —
SN IR 4 il % - -
Horpre ST IR R SN R 5 4 i % B |

F

T | BTG R A e AT 74, 361, 235. 22 3.15

6T o12m




RITLPHRIRIRE 2024 4E45 1 TR

HAh 5™

1,492, 096. 64

0. 06

aif

2, 360, 506, 927. 97

100. 00

VR 1 RIS AR AR B s @ 22 2 WL I Hs B > R (EA 306, 479, 951. 23 Ju AR,
b AR & W P E EL ] 13, 02%.
ARIFEE AW E AR TS 5 pa s a5 KIS .

2\

5.2 MEWIRLAT WA RPBRERFAS

5.2. 1 REWARBITVWHRABARERRES

R e AR G S
B %)
TN VSN N G -\ 4 41, 185, 310. 00 1.75
B Rk 154, 243, 610. 00 6. 55
C [HiliEk 1, 396, 207, 082. 36 59. 32
D (WA #Tg B B KA AR R
)Ué | _
E (@5 6, 510, 208. 00 0.28
Fo R MEE - -
G sk, g mEol 50, 541, 856. 00 2.15
H o [fEfE AR - -
I (& BARS ATFIE BRI S, 36, 101, 268. 00 1.53
NI 4 61, 780, 772. 88 2. 62
K [FHb=L 29, 263, 476. 00 1.24
L[PG AR 55 55l - -
|2 T W B N &4 - -
N KA BREEFIA et H - -
0 |[FRRSE . BEAHABIRS - -
P [HE - -
Q | BAEMHSTAE 39, 710, 160. 00 1. 69
R 304k RE LR - -
S |4%AE - -
it 1, 815, 543, 743. 24 77. 14
5. 2. 2 MEHIRIAT WA RSB ER T B ERTAE
AT M5 ARMmE (NRD i B TP IE ] )
10 REJH 21, 650, 372. 15 0.92
15 JEAF Kk 3, 387, 596. 04 0.14
20 Tk 58, 742, 228. 02 2. 50
25 TIIETH Ok 68, 993, 450. 09 2.93
30 FEWH 12,891, 331. 37 0.55
35 R7h A 61, 659, 632. 84 2.62

BT 121




RITLPHRIRIRE 2024 4E45 1 TR

40 LRl 2, 095, 653. 50 0. 09
45 5 B HAR - -
50 IE{E RS 77, 059, 687. 22 3.27
55 A F - -
60 J5Hh = - -
At 306, 479, 951. 23 13. 02

e A B FER A AAEAT ML 7 Febnit o
5. 3 JARAZ A SOMME o F & B 7= 19E ELBI R/ N PP B B B B B 4
5. 3. 1 MEHRIEA RMNME G EEF = 5+ H B/ NERFF I AT+ BRSP4

e | IREARRS | BRESK | BE ) | ARNE o) | HEESESEEIE] (9D
1 600519 DVMERE 70,067| 119,317, 094. 30 5.07
2 300750 TR A 509, 414 96, 870, 166. 24 4.12
3 603606 KT R 1, 765, 900 78, 194, 052. 00 3.32
4 000807 pagis)ivah 5,601, 400 77, 299, 320. 00 3.28
5 00700 I TR i 279, 800 77, 059, 687. 22 3.27
6 000933 PR A 3, 838, 400 76, 384, 160. 00 3.25
7 601857 A 7,722, 700 76, 300, 276. 00 3.24
8 600426 e fE T 2, 541, 200 66, 477, 792. 00 2. 82
9 000550 TR 2,198, 214 66, 364, 080. 66 2. 82
10 603529 % IR 2, 106, 585 65, 704, 386. 15 2. 79
e AT EBE AH I B RRE, SIHEARNESSHT, HARBA RS ks .
5. 4 MEHIRL B P RIRFRBRAES
e i 75w ARME o) i 4 TR E R )
1 [ K it - -
2 RATE - -
3 KT bie 162, 629, 901. 64 6.91
Hrp: BURME SR 162, 629, 901. 64 6. 91
4 (0|4 Digs - -
5 Aol it A % - _
6 P A - -
7 Al (AT RS ) - -
8 [F) VA7 - -
9 HAth - -
10 it 162, 629, 901. 64 6.91

5.5 & HIRIZ A SME o5 S T3 E A RN HEF BB T4 2 B 3 A 4

Fe | D | BIRAR [ BE G | ARME GO | HEESFEERE]
1 230304 | 233 04 1,600,000 162, 629, 901. 64 6.91

5. 6 MEHARIE A RMHE G2 F P 1#E LLAIR/NHEF R RT 42 B SCRRER IR R

o8 T I o121




RITLP I ORIR A 2024 458 | ZRFEM

B2
T AT GAR T WA RRFAT B SRR SR -

5. T MEWIRIEA RIHE HHESF#ELFIR/DEFRETLAL RER B
E: ARSEAREMRRFFHER.

5. 8 MEHRIL A SRMME 5 EE T8 LB RN R BT T4 BUE S 5 B 48
T AREEAR YRR BGLE.

5.9 MEWRFE ST R KBTI 5 1B 0L it

5.9. 1 MEWIRAFE ST KB YI L RF R4 21 40
s AHE ORI IR AT AR B B

5.9.2 AESH R BIIN R AR HBUER

AT BRI LE MR H D, DAIRDEE 737 AR o SUBAR 1 B2 25 Sk i) & L0 2 2
SR G I RO B B e BE I Zh S BB St 5 20 80, DAAEHUM R REER A
&

5. 10 5 HAR A2 S F 19 B GO 532 5 1% 0L v A

5.10. 1 23 H FI sr 8L F PR

AFE T E AU B LE IR ED H K, LRI XU o i U B 2 Sk (K A A B 22
S5BHHAE 2 M ER R SBT3 S B & 2R, UEBUHN R4
A R Al

5. 10. 2 |G HIRAE S 1B B A7 QA5 2 B 41
Vi AR AR WIRIEAT R U0 S .

5. 10. 3 A J H U B 8L F VR
ARSI AR IR REAT [ {5 ) BT 450 B

5.11 BRASWMEME

5.11. 1 AR ESHR R TR IESF KIAAT ER AR B MM E TR FE, =K
RS HE Hl—FNZBIATTEDT. ATTHER
AIEEBB AT+ AT RAT EAR T, IR EIETHE TR A IR A =R g 1) H AT — 48

MR RE NN BEERLT .
9T gt 12



RITLPHRIRIRE 2024 4E45 1 TR

ARFE G EIRUETF I AL P A S 2 e i [F) S mI A SR, AR e BN 2%
FIRUESR GRS OR R BRI T

AH SR AT AR TR  HARUETR I RAT EARA AR B S, BTERRT
Gl AT — A B AIFETT . LT .

5.11.2 BRER BN TR RERTBHES S RAME N EIERERE
AN B R TR I A4 ISR R H 3 4 R 5 ) A B I SR P

5.11. 3 HARBE =4 %

5 AR & )

17 HARIE 4 201, 044. 89
ISR 77 52K -
INAaivel! 581, 913. 52
JRESCR 2, -
JREUAT HR K 709, 138. 23
FoAth R -
FHopth -
&t 1, 492, 096. 64

5. 11. 4 EWIRFFA B4 T 5 B R T R B 357 FA 28
T ARG AR T WIRARFTFA T H B0 555

T
df

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

5. 11. 5 R A AR HT 148 B R A A7 FE U 3 PR 1B UL ) U BA
T ASTEEAR S WIAR AT+ 4 I RAFAESTIE S BRSO o

5. 11. 6 BEA SR A FERI AL SCF IR H 2
AT DU NI, Bt ALl it A T AR o v E LB R 20 I A T T 8] W] BEAFAE
%o

§6 FFRCRES B HRS)

BT A
e 15 B AT 35 4 A B A5 1, 488, 955, 705. 91
15 U S ] R 4 s R D 47 40 15, 275, 304. 23
ak: i T A A R 3 4 e T [ 473 A 53, 625, 788. 90
i A B) 32 S PR 0 AR S A (A 3R |
/I\U\ “K_» iﬁ&‘”)
15 B HA AR S 4 1 AU A 1, 450, 605, 221. 24

o100 4k 12 51



RITLPHRIRIRE 2024 4E45 1 TR

§T HEEHEANBHERREBRREESHR

7.1 R&EEARFHEELESHTRNER

AT Ay
2 HE S AL A

75 KNS
A 313911 SN/ G |
el
e 5 309 1 ) Sz /D (] s Ay 1
el
RS IR E AT A A
ggggﬁfgm 4,997, 001. 50
He B IR B A A Sy 0,34
A G SRR (%) '

7.2 ZRSEENZHEA R SRR LRSS 5 A
TE: ARG, ARSEHAAAER . 80 85T 5 AT e 5 DL

§8 R HEHE R RN HMBEERER

8. 1 EMIN B —RREFHES LI LAIL T EGEIL 2055915 5L
T ARGAMRE I ARBE B BB S R A RS 8 EL A 2 80l 20% 15 L -

8. 2 MR & R M ERER
o

§9 HEXMHEZR

9.1 FEXHER

v RN S HE P 2R T 20 R RS C B A AR SR BB S S
CRITLLP R RS B R SRR B g e 5 F )

(RITLLP R RS I B IR A TR B R SR i)

4y ZRTT LD PR R I B B R SR 3500 3 W 55 TR B A R I 5

5+ R A FE L B b PR K 5% T 4 5

6. JESEB NG TSHEAE . BRI,

T P ENIE N 2 ORI H AR SO

—_

[\
Y]

w
P

o11m 3L 12 13



RITLPHRIRIRE 2024 4E45 1 TR

9. 2 T R
F B AT RS E AN I Bl sH XA S 108 5 7 /R,

9.3 EH AR
Pe 2 T] B S A5 N ) 90 A 0 T G B T I 4 2 SO, AR T I I A R A B, A F LA

www. dfham. com.

RIS R EEARAF
202444 A 22 H

o127 3k 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 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


