RFTAAIFRBBESHIFSRERES
2024 4E5E 2 TG

2024 £ 6 A 30 H

EEEEN: FERFIEFEFEEERAF
EEFEN: YTEREBITRGARAH
REZEH EHR: 202447 A 19 H



RITLANHEHIRA 2024 F5 2 FEME

§1 EERR

FELE M HE 2 LR IEAR S BRI, 3T MR B KRR,
FEXF LA AR LS RN S R AR AN I B T AT

FGAEE A b B AT RO A R A A RIE AR S-S FRME, T 2024 407 7 17 HEK T A
Wt M 5 F bR . HERIAR R AWM EEANA, REERNBEAAEREBICE. RS
NE AN DN b

Fe G BN R VA LORSEAE T L SR T i SR U8 LA I8 T 3R 8 587, (EANRAERE B — 2 &L A

FEEH A SO AR HARRIL . VG KUK, BBt 7R 30 SR A BT 4 ) 15 A
e SANEEE VIR Y EN R

AAR s I 55 BORERE H it

ARG HIE 2024 4 04 H 01 HAZZE 2024 4£ 06 H 30 H1k.

§2 &= AR
Fe L THFR KT AAEaAIRE
H e T 010699
HEEETT A RLIRIFF I
HEeEFAERH 2021 43 A 15 H
e BHAR B S B A 2,893, 549, 292. 14 11
e =k N AT AN IR A A KBS O RTHE R, B R s R
L, JESKR BV K AR .
Pt AR ERPECE T, B EIASIREE . O WA it AT Takr, Xt

JBe S 55 S RSB R RS A e R AL AT TN, o A5 2B 7 (13
P . R T, A G EEREE T b kg, &
B E BT BT G, JER A A R B A AR A K
FARBAEHE . HAr A ESC RIS, F288 BTG . Fith
LT« RRI AN R I4F, F5 & 8IS TN by 2 = BEREAT
Bt MHh, ARG SIEHI AT HAR G 0 A5 AT Al 52
BRI TSR UESR A R A R IR BTG . B SO RRIES R
PR SRNGG  FLA ] 5 Wi it SRS BB N . AEFR RS BT BRI
BRI DTS U ST 0RO L ISR IR B SR LU R B 450 B 5

W25

W LA HE VR 300 FRE AR F X TO%HEA R AU EE R (IR MEIE) X
10%+ PP T4 & FE 800 R X 20%

PSR 2 A AR ARHe ot — RS AL G, HAUU RS 5 U0t T ik & 5

e e, TR G, ARG 755 A B, BT R
IR E B A IR A 58 2 P T B S o Bk 1 R BRI S B
UE TR BB SRADL A T 30 e sl A 55— A BT XU 2 A AR ik

%200 k11




R ARNFTFEHRIR A 2024 LR85 2 BRERE

B B AL T R BT . BeBEhRIT . T 7] BE LA R A 5 MU 55 22
S R A AT RS -

AEEEA AT B B IR
HEHEAN [ RAARIT B A IR AR

§3 FE SFHatr R S ERI

3.1 ZEWM SR

fr: AR

E B SRR

AR (202444 A 1 H-2024 46 A 30 A1)

1 A SEI I

74, 441, 103. 31

2. A

63, 983, 364. 61

3. MR- 22 & O WA R

0. 0219

4 AR & B HE

1,909, 144, 235. 89

b WIARIE &0 BTHE

0. 6598

TE: 1. Fid e SHEb AR NAWEEE 52 & 1S5 B9, T A9 A SEhriitas /K12

R IroET.

2« AW SHMGE TR R AR RN Bestlicas . HABISON ORE 2 sedrE22shlia) 0
BRAH IS 2R JE R A, AR A3 C S s in B A o fe (i AR sl i .

3.2 & FERI

3. 2. 1 ZEMHUHERK R KI5 RN S LB S i 28 2R i LA

‘ Vb g s L
FEMBRR | IPEMKR | SRS | -
i B - ‘ HlREER | O—0 @—@
® WEZR | HIEEG i
HE®
HE=AH 3. 40% 0. 94% -0. 48% 0. 59% 3. 88% 0. 35%
I ESNH 12. 63% 1.01% 1. 73% 0. 71% 10. 90% 0. 30%
pU I = 1. 95% 0. 85% -6. 88Y% 0. 70% 8. 83Y% 0. 15%
SR e = -37. 75% 1. 00% -26. 20% 0. 85% -11. 55% 0. 15%
H3E4 4
-34. 02% 0. 97% -25. 28% 0. 84% -8. 74Y% 0. 13%
GRS

3.2.2 BESAFAMMRES RIHFEE K RAZ K HE RN SRR @
RAFHIHE

%30k 11




RITLANHEHIRA 2024 F5 2 FEME

ARITAGPER RS R EBKEE

3 174900l 58 e BE A 25 5 B 17 S S 0 P )

6. 00% 4
il
0. 00% ||/ .lmr‘\ i
4 o0 /' e,
6. 00% A Wi M‘m
~12. 00% “\ i\
W*m M N ey
~18. 00% J I'uu'ﬂJ i f .,ul‘ rr, M g "J\fm\
, lrlh‘\‘u ﬂ ! W‘rml N ! T Wy M
-24. 00% LA HH\A 1Jﬁ i oy e
~30. 00% ! e \Wﬁ‘ R
~36. 00% 'wafmwm‘\’\“ v f”"’m v
-42. 00% ‘w\wf
—48. 00%
2% & 8 8§ & 8 8 53 88 832 ¢ I 22 g g
g 8 5 3 - 5 8 8 ¥y o & oI I L B O s oG I B
& N N é;&é 4 08 8 8§ 8§ 2 2 2 8 8 2 % 3 &
| FL ﬁll%ﬁL%& it EBKE — RAatlFeEEaRitl st ELB[E$|
§4 BEARE
4.1 BE&4HE (REESEH/NH)
EARE RS IIANR | iF3 "
weg | g [TPEEIE i e L
1FERH BT H IR
W ETTUEFE T E AR AR ES
H, 2021 4F 03 HEAMTE R AEH#E
BRAMUE R EREHEEET, 2021
W RTT 04 HEASE R4 )R = FFaH
ﬁﬁ%ﬁmmﬂnﬁ15 BAME SRR RSRESAH, 2021
2EN & AR ¥ - 134E |06 HZE 2022 4F 06 AT 74 N E 1K
NI B 5 BETNEF R RS SL M, b K%
Z A BT R IESR R P E L 5 R
HEF R R, BB R IER R E A RA
FATIERTE L R A . RIS
F4 ML T
E: L. PR REARESEEEESSH TIRHIE” 8RS EFAENH, “BEHIEY f8RE A

BT E RIS H Y, bR AR RS AR, Rea e “AEIRE ) M R BER

I 0x ) PR E B 5E I HEAE HPTAN RIS 30
2+ AEZF AL AR SGREAT ML B 2 FRIAH SN E

4. L. 1 IRFAER S F B RIB R A e S 22 7 R B 7 R 1
Vi ARSI G TA A AR HEAE AL SR 57 B R B

4. 2 HENXRE N S E S EFEMFE BB

%470k 11




RITLANHEHIRA 2024 F5 2 FEME

AW, BRGNS E AR A RN S E A, IET (b NRIATE
IEFFAR R R R (PR NRIEMEIESRE) Bea F UL S REREMIIUE, AE WK
S BRI RN BRI R G5, AR E MR NBOREAAm, ERFREHA
NHZEHIAT N, ARERFHETTEAREMSLEEEFMLAE .

4.3 ARG E R

4.3. 1 AP35 B AT L

ARG E PN BT R N B B P 2 AL & fh 5 ™ 20 A S 1 EE AT A
i RGN TR ARSI AT 5 2 AT RN, R AR RAT T GEFR
REGEHAF AL G ERIEN) M CRERITTIER RS A R AR AV S ) 55

=]

FLE

4.3.2 RERZHIT AR ET A

W AN R K IATESAEE R HESE DT A

WA, RIS R AT G K58 5 T A TF SE IR F R 8132 53 A3/ (K 81120 22 5y et 1%
UEZF 24 H BRAZE S%HI L

4. 4 R EWAZES B H RSB VRS

2024 FH FERE, YR 300 FRECTER 2. 1%, GDVARIREC N ER 7. 4%, AR RIIEH . A KT
IR R IAFE I Bk, AAH S, AT, R, I8, HFEBER R AT AR HE 3 —
FERMIEW . BRUCE BRAHReIR. R4, SRRk IR 10%. H/5fE
BRIV IES S iR, Bl ARFN. BAT. Mk, Lg%, Him S aRe sk B RE.
AW, B KT BRERIR . SCEtked, BCRBUIR . ARAT I A [
BAR, maWbeEieE, RERBARES. BT RIGRIIAE, T2 i 1o ) g 2R
FHUARCKEAHE L AT TR R T  [H Py PMT Eods LI i 30 5 & I A um el S is T kSR 5,
L ]38 A DA R AR R T o B R BB HR T A0 A B B A AT
RULHAEE, M=\ R IS

FESE 2R, (1) FIBHESBANSMEHNESE, BE T HER O R R AR AL L
REM AT, AFEARHE., e, S AT R (2) T BIFRIWR LS E L, Bi5A M
THA SR, FERAM. W, B, WEeSRL. £ FENEN, ZERIFNCELT
XS EOR RO B, FD T HTAH AR A G, (H P ILERE, DR EIFIAROCHRR.  (3) RE

U9 o M AR B S S AL T WK G IR AN AP S, A T 3R — S A AR ). (4D
- TR o



R ARNFTFEHRIR A 2024 LR85 2 BRERE

B TRENRD HEE 5, AL RRE . (5) TEER AR MUCRM T 7 — B A 24,
BB R LA T 5T, AOFRIERIE . (6) R L, GRBE, Ml
BEAME LR 2 E S RARR, MRBEEE R LERCLFBORMTKIE, ity BT E ] geA
Ko AEHAR 2057 B IR LA 5 B S RFAIL o

JEERTN A, BILR S VAN RIS BEE . SRS e A ble; By
BHA L AT ARG TR AT REA BERENL 2, B AT IIARR K S

4.5 MEHNESKNL SR
BEARREIIR, AEEEHHIFE 0.6598 T8, AR THIES 0. 6598 Jo. AR W%
MAHEIE ATy 3. 40%, A St b AL #E 2 2 -0, 48%.

4. 6 MEWINEESTA ANHERE & T ETE 3
WG, ARG R BUESE A TAF A 2 MR N AN — 0 NS e 5 1
ERT T H TSR

§5 BMEHAEHRE

5. 1 REBIRESH=HEHMR
e i H EH () A R T (%)
1| Bt 1,577, 143, 614. 44 76. 45
Hop: S 1,577, 143, 614. 44 76. 45
Fee gt - -
[ 7 WAL 2 $5 - -
Hr: figzr - -
APRES &SRl - -
e B - -
S ATA SR - -
SN IR G il 7= 140, 000, 000. 00 6. 79
Fodpre SEWraR IR I SEN IR 8 4 5% B |

I—ﬁ:

AT ARG F /AT 21t 308, 851, 300. 95 14. 97
HoAh gt 37, 080, 170. 18 1. 80
Ait 2,063, 075, 085. 57 100. 00

TEe 1y ARG AR 5 ARG o P8 AR 58 5 WL 1558 (KT R 2 Fe B 140, 067, 258. 22 JE AR,
AR B B i LA 7. 34%.

2+ ARG WIRT S 5 REIESR AL 55 SR .
5. 2 MEWRELIT I KRB ER R A S

Foem o 11w



R ARNFTFEHRIR A 2024 LR85 2 BRERE

5.2. 1 REWAREITVHRABARERRES

R il ARt (o 5%?;]%;: f’ﬁtb
TN VSN NN O\ 4 24, 292, 894. 00 1.27
B [REM 254, 826, 971. 59 13.35
C [HlEk 682, 077, 632. 42 35.73
D [HJ5. #Tg R oK AR R RBE R

N4 176, 896, 248. 60) 9.27
E |30 24, 875, 816. 00 1.30
Foo R mmEEI - -
G prdisin. oiEAmENL 80, 615, 615. 20 4.22
H o |[fFEE Dol - -
I (& B A S B AR RS 4,991, 186. 41 0. 26
T |ERlk 104, 941, 696. 00 5. 50
K (i - -
L |[FEGE RN S5 AR5l 10, 303, 462. 00 0. 54
M REAF R R S5 - -
N KRS BRI it i B 73, 254, 834. 00 3.84
0 |[FRRS . BEAHARARSS - -
P #HE - -
Q | PAEMHEESTIE - -
R 30 RE AR R - -
S |ZE = -

it 1,437, 076, 356. 22 75. 27

5. 2.2 MEMIRIATW A REB R ER AR ERRAS

AT MR ARME NRTD A T B R (%)
10 REJH 100, 507, 118. 00| 5. 26
15 JE#P R 6, 365, 613. 90 0.33
20 Tk 171, 421. 40, 0.01
25 TIIETH Ok 5,992, 663. 17, 0.31
30 FEH - -
35 Rz PAE = -
40 4Rl 15, 066, 598. 20 0.79
45 {5 BHA 7,664, 111. 55 0. 40
50 HE RS - -
55 Ak 4, 299, 732. 00 0.23
60 S5~ - -
&t 140, 067, 258. 22 7.34

e LB FER A AEAT AL 7 FepR it

5. 3 JARAZ A SOUME o H & 3719 E ELBI R N R PP B B S B R W 4

BT 11




FRITRIH AR A 2024 4E5 2 FREME

5. 3. 1 REHRIELA MME G EEF = 5+ HBI A/ NERFF I AT+ B B 4

FFe | REA BEL |(BE (R | ARtE o | HESTEEERE] (%9
1 601857 A 6, 642, 700 68, 552, 664. 00 3.59
1 00857 | FEAMIEA | 5,490,000 39, 583, 998. 00 2. 07
2 00883 | HENFFEA | 2,980,000 60, 923, 120. 00 3.19
2 600938 H ] Y 9 1, 268, 440 41, 858, 520. 00 2.19
3 002648 TR 4,367,612 78, 529, 663. 76 4.11
4 000035 EE PR 7 14, 554, 500 65, 931, 885. 00 3.45
5 601899 KL 3, 535, 867 62, 125, 183. 19 3.25
6 601328 ZIERAT 7, 898, 300 59, 000, 301. 00 3.09
7 600096 Py N 2, 655, 050 51, 561, 071. 00 2. 70
8 600660 A R 33 995, 108 47, 665, 673. 20 2. 50
9 000528 T 4,101, 000 45, 890, 190. 00 2. 40
10 600989 FEFE AR 2,311, 800 40, 063, 494. 00 2. 10

TE: T FENAE AH B B, SRR ARIMES 58, FFIREARBEE 255 .

5. 4 MEWIREF MM RN GHFRRAE
E: ARSAMEWIRRFFE 6T

5. 5 & MR A RPME ST 1#E BN TR LA R R B 4
E: AREEAREHIRRFFA 7.

5. 6 I FHFHIRIE A RME 52 ST 3E HBI RN HEF R BT +42 B SCRRES U5
K

T AT GAIR T WA RFFAT B SHFIE TR

5. T WFHIRIE A SME o5 E B3 E LA RN BT T4 57 & R85 4

e AREARREPIARRFH TSR

5. 8 MEHARIZ A FMME b 2 & 7158 H I /N HE P I BT A48 BUIE B 3R B 40

T ARG AR AR RS A BGIE

5.9 MEHIRAE SR E MBI ZF I U

5.9. 1 MEHIRAE SBR KB R B 15 A8 2 B 20

T ARG AR AR BEAT BRI BT Bt

5.9. 2 AFSHR BN R BRRBE

AT G B AR I BORAR Y MRS & B, A REDN H Y, CARGRE T I S . A4

o8 T o 11

1

&




R ARNFTFEHRIR A 2024 LR85 2 BRERE

WHERANELE . R oERRBE 2, IS BEEIEL B BEATULES, el 2 ka2 Sk i E MR {E
B, BRI & R Al .

5. 10 R EHIRAZSHL B H UK 7 F 0 i 9

5.10. 1 A H FUH B8R BUR

AN B [ YT DR AR RS B0, AR IIORAE 0 H (1, BB 3 U o AR ot
WP L SRR E 2, ISR B AT UL, SeBL 2 ki Sk M R A
BAE, HHSRE AR & BB A .

5. 10. 2 EHIR AT SHH K B R R H 8 54
VE: ARG IRET E R S

5.10. 3 A H G B LB
AR AR AR REAT [ 5 BT 450

5. 11 {BAESWE MHE

5.11. 1 RSB E TR IEFKIRAT EEEHRE WP ER T REE, |
EREwE T —FEAZBATHER. LTKER

A GBI+ ZAUETRRAT EAR T, T R F IR E B A IR mIE IR S g i) H AT —4F
W 52 3 7 B R A T AR BRVR AL LR B 2R A AL T, AT RAT IR A IR w7 5 O
) F AT —4F P9 1 52 3 [ oK B BLER I AR AT

AFE G EIRUETR BT R SRRE P A G 2 S /) S Rl B A R RE . A SR BN 20t
EIRUESR AR BOR R BRI T

AT G R HIRTH A TR AR R RAT R IR M R AT S2 S8 A, BAER S
Gl AT — AR B AIFETT . LTI .

5.11. 2 e F M +HABMER DB N EE S FAME K &L T E
AF G ANAFAE LT AT 4 IR i < TR 5 ) 48 B IR SR P I 10

5. 11. 3 HABTE = HA AL

Fe 2 EH )

1 fFHRIES 215, 750. 11
2 | MUCIERTE SR 34, 293, 540. 82
3 RO 2, 556, 377. 20
4 |NICRLE -

Foom o 11



R ARNFTFEHRIR A 2024 LR85 2 BRERE

5 R HIEER 14, 502. 05
6 |HARSYEK _
T |HAl _
8 |&it 37, 080, 170. 18

5. 11. 4 AR FEA B4 T 5 BOW 0w R e 5t FA 40
T RIS ARE IR RS AT 5 BV vl 58 i 77

5. 11. 5 A WA+ BOR A7 1E I8 52 BR 15 4 Y Ut B
s AR R I 44 B B2 P R AR B 2 IR L

5. 11. 6 BEA G & ERIHALSCFHIRER 2
AT D& TN IR A, P B8 Al iy b i o 0 P9 B 23 TR M b 30 8] 7 BE A7 E e
%o

§6 IR E S L H LS
BT Ay
e 15 HH B 38 4 A B0 A0 2,947, 343, 377. 31
5 S B TE) 5 4 5 ER U 47 0 4,120, 094. 69
ik T R 1A 3 4 R [A] 43 A0 57,914, 179. 86

i WA ) SR S 3R AR B A (A 20003
/DL “=7 JEE)D
15 A HA AR S 4 A AU A 2,893, 549, 292. 14

§7 HREEHANZHER R ERREEESH L

7.1 R&EEAFHAESHIRNIER
WAL

i 2 W) R A
Sl

i T 3T UT 1a] SEN/ HR D A
i

i T 391309 1] <22 M /08 [m] A
i

i AR R AR
Sl

S IR R A2 &
WL R B L] ()

7.2 Z&EBNZHERRERREAR S 5 HA

o100 4k 11 58

11, 672, 046. 23

11, 672, 046. 23

0.40




R ARNFTFEHRIR A 2024 LR85 2 BRERE

VE: AHEW, MR AAAAE I B 5 A G L
§8 MR B E RN AMERGER

8. 1 EMIN BB R EFEES LML BIEGEL 2058915 5L
T ARG AR T WA AR KR B BB H AT 2 e B ik 2 sk i 20% )15 5«

8. 2 MR R E R MM EEE B
To

§9 ZFEXMHFEZH

9.1 FEXMHFER
1y A ERIE I 2 v i MR 5 2L BT 3R & RIS P 08 < (1 SO
(RITLRIF ARG BRI R SR S-SR
(RITLLRIFTa SR & BRSBTS L)
4y RITLLRIHrEa IR G TR 58 2k e W 55 30 SAR R BE
5+ 1R WA FE LU BE S P ER K 5% T 1 5
6. JEESE BN BSHLAE . EL U,
7o PN 2 BRI HA SO

[\
v

w
v

9. 2 T =
BB SMAFR T RS SN A BT EEX s D8 108 5 7 2.

9.3 B HR
P 2 T B3 A A BN (K90 B T G B S D) 45 25 SO0, AR TT I A F RS A B, N R UHE A

www. dfham. com.

LR ERTIESEEEERRAA
2024 £ 7TH19H

o11o 3L 11 T



	§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


