RTABNM=ZF2PABIBE ISR E
HE
2023 4E5E 3 E=FR S

202349 A 30 H

EEBFHEAN: LBEBRFEFEEEGRAT
EETEEN: HEBITROGARAH
WEXHHEB: 2023410 25 H



KRIGABFM=ZFEIHRE 2023 F5 3 T

§1 EERR

R EHANNEF S LEFRIEARIR S Pra SO REGICE, 1R PR IR BRI,

XS HLA BRI SENE . R TEA S

BEVE AR T B DA

BEIUE NERIRAT R A IR A AR IE AL & G FIME, T 2023 48 10 A 23 HER 1 Ak
I S dERs s IHERIAB A GIREENE, RERZAE A RBILEK. & FHERE

R -

B BN R VE LSS - B RUR 5T  JEUU 8 BEATE P2 B0, BRI RE & — 52 8
B MIEENGOFACRILARMKEIL . BB MR, BevH AR 3BT AT AT 4 b B A

e AR AR
A A S5 BRER T

AAEHAE 2023 4F 7 H 1 HiEgE 9 A 30 Hik.

§2 F G N
e 4 fAT AR R =4 TR A
B F A 169109
g afEir = AR, IO Rag e, RER A B S ER
TR AE A BRI T3
Fea RAH 2021 £ 12 A 2 H

075 AR I A7 B

2, 818, 248, 676. 93 11

BB A AR

AT G AE AR AR B A X AT ER T 38R B
{E AR YT Ra 1 1

ARGAEPEEGE KRR AR RERT, FHEE
QPR RS AT, BRI o . N4
P BREABRLAR . T DA BT SR
A RIBTEN 2, 205 AT RSB, A
BRI BA O TE A A, S R
PRI R, AR AR RTIR T, 8K IE e 5™

MK R (.

b £ LB

VYR 300 FEEO 25 2R X 60%+HEAE F B 25 R (LIC R,

% 200 #1303




RITLLRM =4 TR A 2023 £5 3 MR

EIAEE) X 20%+H [E i 248 Bl as 2 X 20%,

PR YA 2t ik

AR ARG,

BIRE S 5 fr BT B2 -

FLPRUYI AR 5 I ak e

MRS miinis, RTREREE,

AT R T A AL, AR A E R

bR T EARAH 5 BN IESR R

PR HE B RAL A TIT S Bl RS 85— LR B U 2 b, AL
ST IR BOEH LR T BRI, $BARK i
JEE VAR AZ Ty F ) 48 72 S5 i SR R R A XS o

EH AU B BT IR

HELEAN

TR HRAT IR AT BR 22 7]

N 7 Pk S B TR

RITLBENMZAEE IR A

RITABEMEEEINRE C

TR HEEE 2 5 Y

169109

012439

T AT g o 0 < 1A 4 AL

2,749, 965, 947. 82 11

68, 282, 729. 11 4

§3 F B F RPN SHERI

3.1 EEM&ts

Bfr: ARt

S f ‘ ?&%,ﬁﬂfzoz?) fﬁ TH1 5—2923 4 9)3 30 E!>‘
KHUEM=ETIFRE A | EHALEM=FETREC

1 AR S s Bk -92, 214, 868. 83 -2, 319, 497. 22
2. AR -270, 559, 662. 19 -6, 719, 137. 10|
3. AT 38 5 4 A B A R ) -0. 0984 -0. 0984
4. SR B 4 5 1 1,737,023, 895. 79 42, 816, 620. 26
5. AR J &ty 0118 0.6317 0. 6270

T 1 Pkt SRR A OISR A ANWEEE 5 2 e 1 S T2 A, TN 9 LA SRRl as K1 2

T oET.

2« AW CSLHGE R R AR BN . BB b (A& 2 et EAR SR 41
BRAHSC 2R T Ja R, AHIRNE YA C S B aEin EAC 28 se i AR sh i s «

3.2 SR ERI

3.2. 1 Z& M BUHEEK R KI5 F RSt R o Z A B
RO LB =4 TR A

% 300k 13T




KRIGABFM=ZFEIHRE 2023 F5 3 T

- N L4 e 5823
‘ VR AE HE K R R 7 b 5 S v -
B fEBKERO . » WKk EZE O—06 @—®@
HZ@ I ESE)
@
FE=AH ~13. 47% 1. 43% -3. 58% 0. 76% -9. 89% 0. 67%
EANAH -15. 96Y% 1. 41% —6. 78% 0. 72% -9. 18% 0. 69%
otk —E -13. 70% 1. 39% -0. 32% 0. 86% -13. 38% 0. 53%
H3E4 4
-36. 83% 1. 52% ~16. 79% 0. 94% -20. 04% 0. 58%
ARG A
KA BM=AEEITRE C
kg b i S v
VR AE HE K R R (ML 7 b 5 S v -
B FEBEKRO ‘ o W EhrEZE O—06 @—®@
HZE@ l§E4E)
@
HE=ANH -13. 58% 1. 43% -3. 58% 0. 76% -10. 00% 0. 67%
TEANAH -16. 14% 1. 41% —6. 78% 0. 72% -9. 36% 0. 69%
ot E—4E ~14. 06% 1. 39% -0. 32% 0. 86% ~13. 74% 0. 53%
H34 4
-37. 30% 1. 52% ~16. 79% 0. 94% -20. 51% 0. 58%
ARG A

3.2.2 HE S AREMMRES RIHFHER K REZH KI5 RS R A
RAE LB



RITLLRM =4 TR A 2023 £5 3 MR

FROT A5G T =458 FHR & A S TH LR K 32 5 [ 457 bb e i v i o 38 p ) S E 3

B

5. 00%
I's
0. 00% {1y
W™
-5. 00% Mﬁ - ’, Iy
| | wl
-10. 00% W INCTARS g fro Mg Ay
A A Mi‘ ™an o [ ATV P "
" II‘N v‘| L Ay w 1 A f L
15 00% \| \ v V H \ H“w'f -’ L WS '“x\»._‘.
S
— a v |IV‘ WA
20. 00% \m\ 5 V Lﬂ i A ﬂ
" / N .
~25. 00% / \JithﬂUA“n&fv Wf””*ﬁ;m meN
| \ \
~30. 00% il U ! Y/ *m,.f.\‘
~35. 00% L\;.J”\,\(
-40. 00%
g8 2t 5 &8 38 2 -8 8838 - v g I 8
1 U
— (== (=) (=) (=] [==] [==] (=] (=) — — — [==] (=) (== (=) (=) (=] (=] (=)
1 1 T O O
o o o o o o o o o o o o o o o o o o o o4
(=] (=) (=) (=) (=] (=] (=] (=] (=) (=) (=] (=] (=] (=) (=) (=) (=) (=] (=] (=)
o o o o4 o4 o o o o o4 o4 o4 o o o o4 o4 o4 o o4
|—Hrasn=SEFRAARITRENKE — AU EN-FETRAARNI A S k|

ARITLLFEM = TR G CRIEIE K 35 R Wk 41 bb ek i i 3200 ) 2 E

00%

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

00% 1.

X B

N”\ [

T
:
il
i

V

ﬂﬂk

‘e
X (‘Jr wv\f.dh\l" o Pl y '_‘_Lh N P,
e v L T o Aang |
. / " Lt ™ PAN A
J '/

L - A
“m‘”\. It

&“thﬁjz$14\ﬁ

u

M ! Wy m\\ i
'\J(\W f m‘v“d Mw\_(\h f(/ "

]

e

2021-12-02
2022-01-06
2022-02-10

2022-03-17
2022-04-21
2022-05-26

2022-06-30
2022-08-04
2022-09-08
2022-10-13
2022-11-17
2022-12-22
2023-01-26
2023-03-02
2023-04-06
2023-05-1
2023-06-15
2023-07-20
2023-08-24
2023-09-30

—HRFAFM=FEFESCETAEEKE —RFAFM=_FEFESCE NI G ENEE

§4 HEAMRE

4.1 BB H (RESLBE/NE) i

FEAHE G 5 e 2 TR

A | HRSS

UESF Al

B

EEREM | SEHM PR

LEARTT R UE S5 B A A R 7 A

UEFR BT~ SR, e, 2020 4F 03 HEASEH
55 EHAMRP2021F 122 15 4 JTELJR R = AR R A R SR B 2

A E H GG, 2020 4 10 HESE Ky

SEAEE N LR AR A R A AR R 4

Heal ML 2021 4E 06 ] E AT 4T

8 570 3 135



RITLLRM =4 TR A 2023 £5 3 MR

TR & BN R B R S R G A B

2021 - 12 A BT R TT4L B =4 ¢ 1
TR A BIE S R S S A B L 2022
03 HEALR T ESG Al Fr 4L 3% iR
GRNEFR R RSS2 2022 4 09
H B AT AR 7 4016 B T4 2 B R &
RUFE AR R SR EL T, & B KEL5
SR o AT AR T UE SR B A L 2%
W R, LRSS %= B PR A H
IR FL L 88 P N o B uE TR 4% 5
F 4 DO FEHE o

W L. PR EESETREESLH “TIH” fREESERARH, “BAEH” f5R¥EA
POERE M H N, SRR E R SLH, RELPN “ERHY” M “BAEH” HiER
23w TR E e B S AR SR AN AR H 3

2+ UEZF AP IR SGE AT ML p 2> A SR BEE

4. 1.1 AR RERFER - R MRREHNESZH F N EE ™R
s AHE GG A TRA S WA R AAEAL IV TR R B T

4.2 BEANHREH A A E S EEMTE B A

A, RIS E A IR A AR S E BN, MRSy (P AR E
IEFFR R R GED . CPRANRIEMENESRE) . e a F UL EH RIEEENRIE, A5 1L
B BRSNS BRE I E e 50™, AEE e M B NOREKAE, M ERERA
ANFIZEHIAT N, AEERFEHEFTEAREMSEEESFMLE,

4.3 AP GERUH

4.3.1 AP35l B RIHAT BN

KRG E N — T A PRI & B A SR SN E, ) 58 A% G <7 AH R 1) B2 R AAR
IS RGN L2 T7 SAE S IR PRI RS 5 AP AT . IRETIIA, AA R EHRHUT T GEHH%
PG E AR APZ G ERSEN) M R RITUER G E AR AR AP G H ) 55

4.3.2 R ERZ ST AKNETUH

W HIA AR KA S SR E AT -

WA, RIS BTG5 Fr A TF 50 7 H S 28 5y A B 1) #8225y B i i
UESF 24 H A& 5% L.



RITLLRM =4 TR A 2023 £5 3 MR

4. 4 1 75 ) Y B S HI BB SRR RB R AT

HE=F, EMATMBEAT /MR, BASEFREX 7 AN, 584 1778 il
MR AR AN, MG REEIE. @ik, SeBciin BP0, EA 5,
LTI KB REAL THeH b Be. s R 55 A R e . A R Ik B e . RS 0N 2. 1
KRR RT, BATISAD 1RO 8 1A 24 K R A i 8, e B 7s 70 3t sk
T A TT I S U -

EUSEAT, LRREETARRIE BT B, JREoE ABT S B TR A BE A, AT
AN R %0F AW o

FURAE RSB R ELUAT I 75 B FRAT B 48 51, AR B A A B A T, R
ZRBHLL IR E AL, AR EE O B HEGW, XAEMKE =AT5H:

—RFEATFOEINE. T EAE MR ERGR ARSI AR SO R &) REA
widgme 2T, FATEHSL IR E L FF S REF i R R, (EFLAE 2017 4R 2201, EALAT A C
LI PR, fE ARG EIHE, 105t R o [ 5 s K. kB g,
MG B AN, Xk, EE A AT “ Dk 25 ERBER” 1], £k It
(B B AN H B SE AR kT K SR SN B B R B 2 i, AT AR 5%
IEHRIEH b, BAIFAR S, EFEHA

TRNRAEARE TR PR SO . P T i R 5T AN, SR A SRR,
JRCHR 2t SN WL, RS B I AR s I AR AR, IR AR T T F SR B S K . MRS R
FHAEE BINFETC LA AR 01 . R DT BRI 7 4855, AN TIBRE A SS /1, BoA &S
G4°F o ARV R BB BRI S BRI RR TR I O B ALK i LB R BT R
BEMFARNI . LB R JEMRIA I AR, T i — R dLs, A EAMCR
A Bk, R TR SELIE .

=RAMEIIZE 1. BAGEANME, AEILWIKT R E5 A R . BRI T, E T R
SEHENAPNTE, TR -BERAERF L. SE=FREFEHEZANE, BRRE TR
A AT GRS B S RAT R SR S I, AR R B R
&R B B, AT AR BAT e Sk B B R R 2 3 SR AR s T
R REE LL LA R 5, S5 AL SE AR, AR [nlgE 17— b — BOHiid A 5 B R AN e X
—EERWR LT EORTT R, RABAEA M 2], BREAAT L RTVE R4 . b BB I AR A R
I AL 2 o

4.5 & B AZESHL SR



RITLLRM =4 TR A 2023 £5 3 MR

BB ARG IR, A4 A BBHIEE N 0. 6317 76, HEIEIFIAE N 0. 6317 J6;C {5
B8 0.6270 JT, AR THAE N 0. 6270 JG. ARG HARES A RO AR EIE KR N-13. 47%, [F3H
Mb 2 be e FE HE U 28 O -3, 58%; C AN FIFH K F N -13. 58%, AL i b Sk iU a5 R A

=3. 58%.

4.6 | E Y AR SHFE NEE SH - HETE N

I, AT SR IESE A DA H I S0 a A NBCE A — 0 N 3 &5

AET LTGRO
§ HAAGRE

5.1 MEMARZSH - HEHENR

T T S O ey

M

(AR

Ay

FEEIEEE] (%)

1| BB 1,693, 541, 461. 47

94. 38

Hodr, g 1, 693, 541, 461. 47

94. 39

B G IH N

3| e i BB -

Hrbe fir -

B SCRFIES -

4 w4 R T -

R 2E i 150 R 7

| B |

TR B -

%

L SR a] A ) S8 N A 2

\

T

WRATFEHMGEE LA At 76, 547, 392. 22

4. 27

HAth 555~ 24, 387, 130. 67

1. 36

&1t 1,794, 475, 984. 36

100. 00

Vi 1y AKE AR IR I8 1 8 I 52 2 WL 5 53 A I A Fe B 330, 296, 237. 00 JTT AR 1T,

7 WK 4 ¥ 7 1 EL ) 18, 56%.
2. ARIEEAMEIART S 5 EHEIES HE L% RS

5.2 ME KRBT ROBERZHE
5.2. 1 MEFARBTW S RHBEAREREHE

REE
i e ARMHE GE & a(i?ﬁw
J VN NN i N 4 | |
PRI 88, 967, 146. 00 5. 00
il i Ml 841, 178, 567. 86 47. 26




RITABEM=AFEIRE

2023 F5F 3 FEME

D |HJI. AT R B OKA R R
jk _ _
E |l - .
FoofitR el _ i
G |iliski. A HEELY - .
H o [fEmAEgol - -
I & BALSm . A AIE B AR IR S 290, 403, 682. 23 16. 32
T |&Rlk - -
K [FHhr=lk - -
L[PG AR 5 55l 55, 244, 175. 18 3. 10
M (BFER TR AR RS 15, 339, 600. 00 0. 86
N PKF PR st B - -
0 [EERMRS. B ARSI - -
P |#HE 11, 159, 880. 00 0. 63
Q | DAfSTAE - -
R DUt B MER R 60, 952, 173. 20 3. 42
S |%E - -
it 1, 363, 245, 224. 47 76. 59
5. 2. 2 REHIARIZT W REBRERERER TS
A7k ARME (NRH) i B4 U P B L o)
10 BEJH = s
15 JEA R} - ]
20 Tk 12, 427, 840. 00 0. 70
25 TV ot 47, 695, 020. 00 2. 68
30 FEIH - .
35 BR#j A 18, 905, 600. 00 1. 06
40 4 fl 73,973, 878. 00 4. 16
45 5 BHA - a
50 IE(E RS 177, 293, 899. 00 9. 96
55 Ak - s
60 )5~ n .
Gt 330, 296, 237. 00 18. 56

E: A B ISR AT k7 FbRfE
5. 3 IR %A SehME 5 B ST 1$E H AR HEF IR R RR B
5.3. 1 G IR A RE S EEF ™ E LB NERF RIRT 48 BRSP4

Fe | REARNE | BRELK |[HE R | ARhE o) | HEETESEERE] (9
1 00700 i TR i 357,900 100, 562, 742. 00 5. 65
2 300124 AR 1, 292, 400 85, 931, 676. 00 4.83
3 603100 JIAS Ay 2, 100, 898 68, 573, 310. 72 3.85
4 688095 e BT A A 760, 663 62, 161, 380. 36 3. 49

St

H 9T dL 13T



KRIGABFM=ZFEIHRE 2023 F5 3 T

5 300750 TR, 305, 600 62, 045, 968. 00 3. 49
6 688111 EANPSYN 161, 591 59, 917, 942. 80 3.37
7 601138 Tolk & Bk 3, 005, 040 59, 199, 288. 00 3.33
8 601899 HeH 4, 682, 500 56, 798, 725. 00 3.19
9 00388 EHA G 207, 100 55, 606, 350. 00 3.12
10 000938 2S5y 2, 248, 900 53, 006, 573. 00 2.98

T XS TFERE AHH B ETRIBCE, SRR ARIMES 58T, JHZBAFRBEE 2 395 .

5.4 | H RAREMIF MM RAMER R AE
e ARSAM I IIRRFTA 657

5.5 M & WIARE A R E S EE T PHE WA MR BRI B R B A
T RIS IRREFA 57

5. 6 & BRI A FOMME 5 H & T 1H#E LA R/ HEF RIRT 48 B SCRAESR U3
B 4
T ARG AR A IR AR B A 57 SCRHIESR

5. T WM& IR A R E SEESRHEWB R MHEF AT LA e RBE A
T ARG HARRTH SRR

5. 8 R & IR A Y E GBS T ™ H#E HBINHER BRI T BUER B 4
T ARG AR RFFA B

5.9 M & HRAESB R KB B 5 1800 i I

5.9. 1 |G HIRAESE BRI RIS Fp A8 2 B 40
T AR AR IR AT R B

5.9. 2 A& BRI R HBBRBOK

AT BB IR AR I BORE AR U RU, DLES I ORAE Dy B, DAL K. S
DA 857 % B IRHR IR 0 A M ARG S A E MR BRI AN MEAT | 52 5% W BR I IR 90 B 4 0347
BB S BRSO R M . S B B A TR IR 0O, DRI R
4 ) RT3

5.10 R & M RAE S B 1 E UL 52 &L Ui A

5.10. 1 Z< 3 = 15 BA SR B 5% UK

AT G0 [ ot B DR AR B RS s ), DLEHICRECON B 1Y, CARLE AT RS . 456 B i
21070 4L 13 W



KRIGABFM=ZFEIHRE 2023 F5 3 T

WG e B A ORI A B AT, SBURLB HEAT LA, I8 2 kol Sk 2 0 OR R 55 S s
BEAT B W ORE R

5. 10. 2 % & IR A &4 B A B0 B2 1k AN 45 28 B A
T ARG HIREATE U SR

5. 10. 3 A< HA B 53 2 55 Y-
A4 AR A WA AT 5 A SR

5.11 E HEW

5.11. 1 AZE & BB TR IEFK AT EARA PR T HIBRER LR HE, R
R G g D —FEARBI AT & HHEE

AFEETB WA+ AUESRAT BT, SO A IR 2 AR S i) H AT — 5 A 1 32 206
RN B 2R B2 5 2> il e o SR O AR T

AFEGNS EIRUETR OE B R SRAE P AT B b 1 TR S o ml | BE (AR R E , AN BN 0
EIRUESR GRS R KRB ER T T o

ASFE G A HIHT AR SR o HARAIE TR A RAT EAAIR B MRS L SR &, BRI
Gl AT — AR B ATFHEST. ATTHIEE.

5.11. 2 R EHRWHIHI T4 BER Tl HEE S F M r &2 E
ARSI B BB+ A% BB SR AR 2 e 15 TR R 0 A R R SR

5.11. 3 H AL E =Mk
B EH ()

17 H R IE 4 284, 608. 40,
IEYSCIE 27 K 24,079, 838. 27
AT 5 A 22, 684. 00,
AR S, -
JREYAT I 3 -
oAt B2 YSK -
HoAth -
&t 24, 387, 130. 67

5.11. 4 | E W RFE KA TH BRI #5540
VE: RIS AR AR KA AT IR v 527

hur
dio

(el BN el G2 I BN INOUR BN GBI

5. 11. 5 R 1 BIR AT T4 B = P AR Uil 52 PR 1% L ) 1E B

11T 4L 13|



KRIGABFM=ZFEIHRE 2023 F5 3 T

T AR S AR T R AT 4 ISR T R A AE T S IR DL o

5. 11. 6 B B A SR 5 fivk A SC R B
HI T Y& IR R, SR H AR h i o e ] 0 23 TR 5 & BT 8] F] REAEAE e

o
§6 B REE LR
HAL: A
; _ \ RO = R
1 2 BIIHIE & 6 B B 2,719,965, 047, 87 TRTIRIRT

o ST ] 32 <5 5 HR 473 4 i

VBl - 757 S0 300 1) 56 < B [ 7 200 i

75 91300 18] ik < 45 20 AR B4 B (o BTRR
UL =T 8D

15 A A AR I 4 A B0 A0 2, 749, 965, 947. 82 68, 282, 729. 1

1

§7 e EENZHER ReEREAEZSH R

7.1 REEHEANFREESHBRINER
T ARG, ARGEHNREFA RS0

7.2 REEENCHEARERESEES S ALY
FEe ACHE I, A QT AL G R B 5 A3 AL
§8 R FEH R FMMEE(E B
8.1 & MW —FE A ES O LEIA B B0 20%H95 50
P AR AT WP AR B R G WL B B L 20% 0L«
8.2 M BH RKH RABEEF

T

§9 ZEXMHFBEXR

9.1 ZENMHER
Lo HR IR 2 v 3 M AR T 20 R = 0 58 T TR & AR I 5 0 B < 1 S A
2+ ARTTABEM=AEEPITR S BIEF R R SRS EFH)

12| 3L 13|



RITLLRM =4 TR A 2023 £5 3 MR

w
Pl

7\

CIRTT 212 M =48 5 T TB0R & BOIE 7 SR R F B i)

v AT AL = IO & AR SR 500 B < W0 55 1 3R A A R IE 5
~ R IR RLE B PR A IA

v EEE BN TR B

HH BRI M 2 SR B LA SO

9.2 UL &
ST B SN ABIT: LT EX s D% 108 5 7 )2,

9.3 &R
P 2 T B S A N (K 90N B T G0 90 5 D) 4% A SO0, AR RS 2 7 RS B, HD R A

www. dfham. com.

FRARTESFE=EEGRAT
2023410 H 25 H

137 F£ 13 ;|



	§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


