RIT LR P =5 I R vE B BVR & 2
S RESE

2020 =

—
=N
f—a

R L e

2020 9 A 30 H

EEBEN: TERTIEFBEFESEGRAF
EETEN: PEAKBITROERAF
WEZEHHRE: 2020410 A 28 H



AT =8 THR G 2020 5 3 ZFEER

SEHEANNEF S LEFREARE TR ERICE. R

§1 EEWRS
S pRIA B IR,

TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T

I N EDERIRAT Bt A R A FRE AL & S RPUE

F 2020 4£ 10 A 26 HEM T A

WE I S5 ARhs . IFERIMBEAGIREFNE, RERRABR AR BICE. ®RPER

TR B BRI -

B N AR U ABSAE S B ST RN B IE P BE 507, (HANVGRIEZE & —E B A

H & AR SRR REIL .

e S AN AR LR

BCRAT RS, BB A 3B DSR4 B 35 A

A IS TR RS H 1.
A RAE 2020 4F 7 A 1 HA£ZE 9 H 30 H k.

§ 2 &= RgAR
B G RIRR R LB = A RS
N TR ARIEZBH
H 4 ARG 169102
SeaiafE L e ATFE, BRSPS E R UE E RS B G 1 7 30
FEaE AR 201941 H 16 H

0T IR I A7 A A

1, 115, 519, 706. 08 11

BB H AR

ARSI AR AR AR B B 4L
HE

PSRRI T 36 3R 587 3 11 TR

A A2 GG KRR KT SN, FIRT G L5 KRGS
FATE, BUSRAEAR T R L . N SRR SRR AR, 7
AT LA AR E I SRR R, 1230 E ATk
WA, B IR AR O RARN R, R E
LUK AR, FERE S KRS R, 38R G 587 IR IR (4
1.

b £ H B i

PR 300 R ER A2 2 X 60%+HE A= 1 A 2 X 20%+HH 57 55 A 4R AL
I35 X 20%

RS A 2 45 AT

AFe ot — R A R, HPUII XRS5 et i T i R 3R 5 1t

[IERZE S ﬁ?WEE%A

AH MT B8 A Ak, AT IRYEE AE O E IR B BB G 2L A P

Em R HTﬁ%ﬂﬁ%FWﬁ#&ﬁﬁ AL T 30 B AU
AR B Ak, ASKE I T ROE AL T R B BEA B 5058

PRIV TS 1 15 DA 52 5y J S8 22 S el R (K0 R A XU

g AR IR SR B BAT PR 2 )

Fo2u k11l




AT =8 THR G 2020 5 3 ZFEER

ST | e AT A A

§ 3 EEWMFIMESHERI

3.1 TEMEIR

fz: AR

E B SRR

AR (2020467 A 1 H-20204£9 A 30 A1)

L A B SEI i A

89, 076, 467. 72

2. YA

312, 342, 996. 50

3. AL 38 3 4 4y A SRl 0. 2800

4. IR ST = idHE

1,911, 010, 698. 66

b. WA A0 BFHE

1.7131

E: (D Priddt eV SHEb A O NAWBEE 52 & 152, T A3 & Se bl AT

BT EC 7

(2) A C eI g ARSI . BBl . AR O &2 fe i A sh i)
FIBRAOR 2R AR, AR A Cse B s in A2 fe a2 shiic s

3.2 B FERI

3. 2. 1 ZEMBUHERK R LIRS LR S AR 25 2 i LR

Wb g s
FEE KR | ENKR | LS REE
i B o » IS 2 R b OE©) @—@
® MHEEQ | HRZEEO i
HE®
HE=4H 19. 54% 1. 66% 4. 92% 1. 12% 14. 62% 0. 54%
T ESNNH 36. 89% 1. 40%, 13. 37% 0. 98% 23. 52% 0. 42%
o4 46. 02% 1. 55% 9. 95% 1. 06% 36. 07% 0. 49%
H 45 [A
70. 97% 1. 50% 23. 62% 1. 02% 47. 35% 0. 48%
AR A

3.2.2 HES & FEMRES RTHHMEW KR LI RS A fE i

AT



AT =8 THR G 2020 5 3 ZFEER

AR AL Pl =452 RS R VPRG3R [R) sl 21 Lo e ik oA 7 32 (9 [ S 3 345

H
72. 00% A
64. 00% Y [ : II"./\ '
56. 00% .’I w
48.00% [
40. 00% Iﬁ\ }_ﬂﬂ\ (NN
32. 00% N '|H LJ(\‘W AN,
24. 00% L . A o L\lw 4 Al
% Y. Jr.-' B - _ B A AN —
1: gg] //:/)”“” i\i‘.\‘_ Jwﬁm\%ﬁ“r T Al I"-\I‘l‘lhﬁr""rm'h“'f
0. 00% {2
T2 5 8 3 &K 8 %8 s 8 8 3 5 8 2 - 2 X8
5 8 8 3 8 85 88 2 o 582338 55 838¢8
|— HHABMH=ZFEFRESRItPHEEKE — ?E:'"EéI%Bﬁifﬁi%iﬁﬁﬁiﬁ'ﬂtéﬁﬁé}&%ﬁi|
§4 BE AL
4.1 BEBH (RESZHIA) Fih
1, % EZ!K%éE\EI"J%ﬁ%EE,ﬁHBE WEFF Ml B
FEREH | E4EH FERR
RIS P E A PR A F AT E
. 2016 5= 01 H % 2017 4F 04 AERT7
2L P EAL 34 RIETC BRSO R T 2
SIS, 2017 £ 01 HESELE T
AT é?ﬁii%ﬁﬂﬁﬁiﬁ?ﬁﬁﬂﬁﬁ%iﬂ\ﬁ#
v Tﬁ%%@:()ﬁ?ﬁﬁﬁ%ﬁﬁﬁﬁ@ﬂﬁﬂé\?ﬂ
— ﬁﬁf?i‘”ﬁﬁ%% \(LOF‘l URR T B RE
P 201741 H 100 134 @BE‘/F&%?&E#&%%@) %ﬁfﬁﬁ
. H 20%8 GB oé% H Eéjf%ﬁélm%ﬁﬁﬁﬁ@a
PR %YE%%@E#&%\%%%@%I& FHHEKR
m LR ER A AT RS TR A
UEZFBI TR 73 MM, 2R 7 UESFUE 753 FU BT
R R HTIm, BRI UE SR B
FE IR B o w) B FUE SRR AT L AR
HF TR BRI I e A UETF 45 T 3 4
N|4g

e (1) FREMAEGEERSAHE YRR e RAMH, “EEHT BiRE L 7
PR TE FIMENS H, W obR AR Est e i, JEG2 i “AEIRE” A “BEH I iR
A8 2> 7 R E T E RIS AE H AT A 30
(2) UEFF AL BT SCEMAT W B2 GIETRL AN 53 SRS AE BRI AR R RLE -

4T

It

)

11 78




AT =8 THR G 2020 5 3 ZFEER

4. L 1 BIFRRERER - EET ISR SRR &2 1 R E E R A
T ARG GEHANR G WIARAR AL B B B R .

4.2 BEANHRE A A E SZE R TE B

AW, BRSNS E AR A RN S E A, T (hie NRIATE
IEFFAR R R EED) . (PR NRIEMEIESRE) . Bea F UL EH REREMRIUE, AE WL
fE . BRI RN E BRI R & 507, NS HREA NBCRE AN, EHERSHFAE
NHZEHIAT N, ARERFHETTEAREMSLEEEFMLAE .

4.3 PR ZHER B

4.3. 1 AP BHIBERHATHEDR

ARSI G E BN B PRI B B AT 2 e AN, 5 7 M0 S5 AR L 11 ) EE AR
i RGN T AT ARSI AT 5 2 AT RN, R AR RHAT T GEFR
REGEHAF A PZHGERIEN) M CRERITIESR RS A R AR AV S ) 55

e

JE o

&

4.3.2 RERZ AT N E T

WEWINRE AR SR FZHIT A

WA, RIS RSG5 FT A TF 5a b 7] H B A58 5 RS/ (1 i 28 by it 1%
UETR =4 H A& 5% O

4. 4 | EHAANZES B F RSB /RS

2020 4 3 S, YR 300 FEE Rt Bk 10, 17%, HE 1000 5% Rt Bk 4. 71%, FMREE
R Bk 8. 19%, ANVERFREER TE Rk 5. 60%.

WAL SRS TR, 7SN AT AR R Bk g RS 15%. 2002 IRINARSS (32. 97%)
BT ZE T (30. 11%) « B (26.01%) « VK2 (21.23%) « &Pk (19. 34%) | AT (15. 66%) »
EAATIAR TR TR il THENL (-3.23%)  BMLEE S (=3.42%) | i@ (-8. 10%) .

AP AR RGEAN I RSP AR TS, W TOBR. IR B B AT L
#He

4.5 EHANE SNSRI
BEAMREIAR, RESMHPIEEN 1. 7131 76, WBERTHEEN 2. 4391 J6; AR5 A 3E
S BB KRR 19, 54%, MV SE ELE SR RIS 2 4. 92%.

5T 3 117



AT =8 THR G 2020 5 3 ZFEER

4.6 MEMAESFA ANBEE SR HETE UL
AN, ARG LS A T A e AR A BCRANH — A B SR B
(NS T T T T T %

§5 EAAGWE

5.1 REREEHHEHEMR

F

T3 H

£ o)

R BB o)

1

1, 795, 923, 589. 59

93. 39

1, 795, 923, 589. 59

93. 39

HERBT

[ 5 WAL A5 B

Hrp. fige

B SCRRIES

R E R

SR AR

KNI i B

Horbre SR K SENIR 65 G B2

}.LL

HUT ARG A M % il

116, 709, 046. 93

6. 07

HAh 5™

10, 337, 467. 88

0. 54

it

1,922, 970, 104. 40

100. 00

VE: 1. ARESARE AR B EHIE ST Z ML R FIH R A R EN 449, 429, 464. 02 JT AR T,
b7 AR & W P13 E EL ] 23. 52%.
2. AREGAWEWARTL S 5HEMIEIES B AE LSS FES

5. 2 MEBIRBAT IR B ER T HE

5. 2. 1 EHIRBATW D RH AR EREAHE

ez}

eS|

~RME O

e B HRHE
Bl (%)

N N4

KA

il & b

976, 113, 088. 56

51. 08

O O || =

B0 3 T7 B BOKAE TR
\

2

13, 029. 12

0. 00

R

28, 264. 03

0. 00

ALilisk . A hEAERELY

j=nil el Resl Nes!

1 FIE O

=
ps



R LB =F IR A 2020 5

3 AR

I |5 A ARG B AR RS 57,278, 139. 02 3.00
T |[ER - -
K (5=l 115, 100, 643. 57, 6. 02
L SRR S5 RSk 147, 752, 395. 29 7.73
Mo R AR AR AR S5 14, 813. 40 0. 00
N KR EREEA A LA B - -
0 |[FERMRS . BEAHARARS - -
P |HE - -
Q | PAMHSTAE 50, 148, 619. 32 2.62
R |30 RERLR 45, 133. 26 0. 00
S |4 - -
it 1, 346, 494, 125. 57 70. 46
5. 2. 2 MEBRBATU RO ER TR ERTAHE
ATk ARME (AR i B T E R )
A FERER R - -
B VP& AR i 292, 670, 450. 70 15. 31
C M P& - -
D REYH . -
E 4:fil . -
F ST IR - -
G Tk 349. 03 0. 00
H {5 S FHE - -
I HEMRS 156, 758, 664. 29 8. 20
J A - -
K 5 i = - _
At 449, 429, 464. 02 23. 52
VE: DL SR AR 251 (Global IndustryClassificationStandard, GICS) .
5. 3 MEHARIZA fahE G EEF = 13E LI X/ HEF B AT 48 IR B2 1 55 B 44
e | mERE | REAK | HE B (ARHE G /ﬁ\ﬁi e
1 002415 g JRE A 4, 409, 664|168, 052, 295. 04 8.79
2 000333 5 H 2, 253, 574|163, 609, 472. 40 8.56
3 00700 i R 348, 767|156, 758, 664. 29 8.20
4 002027 PN 18, 308, 847|147, 752, 395. 29 7.73
5 601012 B B 4y 1, 683, 837|126, 304, 613. 37 6. 61
6 01999 e 11, 466, 800(103, 381, 228. 76 5.41
7 600031 =—®ET 3,513, 120| 87, 441, 556. 80 4.58
8 002568 [ERl)iEs 1,217,377 77,753, 868. 99 4.07
9 600660 R B 2,103, 600| 68, 135, 604. 00 3.57
9 03606 R B 376, 400] 9, 393, 287. 84 0. 49
87T 11T




AT =8 THR G 2020 5 3 ZFEER

|10 | ooo002 | i BtA | 2,472 159] 69, 269, 895. 15 3. 62
T T RRAE A i EH S, SR A RIMES 5, FFZ AR B0 Al .

5. 4 WEHIRILFFF MM R BHFBRRAE
E: AREAMEHIRRFFA 657

5.5 MEFHRIE A RMHE GRS T 3E B RN R BT T4 SR 27 B 5t B 40
T AEEARE YRR 7.

5. 6 MEWARIE A RMHE G2 F P 1#E LLHIR/DHEF IR+ B SCRRER IR R
B2
T ARG AR I AR RS A 5 SRS

5. T MEWIRIE A RMME G ESH P #E LLFI R/ D HEFRRT LA BB B
E: AREAMEMRARIFA SR

5. 8 W H HIRIL A S o e T 15E B R/ NHERR O B TL 44 BUE S 3% I 48
T AIEEAMRE WIRARFFABGLE.

5.9 MEWRFE ST R KBTI 5 1B 0L it

5.9. 1 IR EHIRA BB MR R B FF A5 2 B 40
T ASTEEAR S WIREAT BRI BT 55

5.9.2 AR SE BB RIBHEBUR

AFE BT IARII D LE M RED H I, DAIRDEETT 37 AR o SUBHR 1 B 25 Sk i) & 00 32 2
SBERA A Z SROMEAR B He e B S S BRIt S 2080,  DAAHUHE N BER A
B A 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 FBUR

ANH PR [ Y1 B LB I OR BN F K, DAIRLEETiT 37 AR o g R 52 0] B 25 Sk i) & 20 32 22
G2 SRMEAR B e EHEE 2SS HEGU S8R, DA NG
o AR .

5. 10. 2 |G HRAE: ST B FOH SR HF SRR 21 B 40
Ve AR AR IRIEAT R O S

o8 I 11



AT =8 THR G 2020 5 3 ZFEER

5. 10. 3 A< HA EH iR B B B AN
AR K4 AR AT 5 St

5. 11 BEHASMEME

5.11.1  AESEEHIFTTRIEFRETEEAIRE T HIAR R ETHIILRA
&, RERGHEE B —FEARBATTER. LTHHER

RIS FER T S UE IR I RAT FARAIAR H I B 5 T I SL R, BrE R s gt H Al —
FENZB|ATHETT. LTS,

5.11.2  EERENHI+EKELTEHES S FME NS EBEE
JE BB AT A4 ISR AR H 2 e A [RDRE (10 46 3 P S5

5.11. 3 HABBE =Rk
e B i EH )

17 H R IE 4 579, 692. 23
IEWCIE 2597 K 9, 738, 963. 07
IDAsde ] -
YR S 18, 812. 58
IR FR R -
HoAth R -
Ry 2 -
At -
it 10, 337, 467. 88

5. 11. 4 SEHIRFFH B 4b T 5 U I w] 3 #5157 A 40
T AT GAIR T WA RFFAT AT F B T ot

O |0 (| |01 [ |||+~

5. 11. 5 R A AR HT 148 B R A A7 FE U 3 PR 1B UL ) U BA
T ASTEEAR A WIAR AT+ 48 IEE AR 3 PR L o

5. 11. 6 BEA SR A IERI AL SCFHIRH 2
AP0 TN AL, $ B8 Ll s o i o e LA R 23 T AN S T 3002 8] W) REAF 2
#o

§ 6 FRRESHHRF)

R
A5 B 0 AL | 1, 115,519, 706. 0§




AT =8 THR G 2020 5 3 ZFEER

e ST TA) S < 5 FR A 20

Uik s AT T DI < DB [ 4 5

T 75 S TR 2 B R 00 A2 B A (A ek
UL -7 IRAD

e 15 A A AR S 4 4 B A5 1, 115, 519, 706. 08

$7 ZEEEANCHEERERHAESENL

7.1 R&EEARFHEELESHTRNIER
e ARG, ARSEBNRFE AL

7.2 Z&EHENZRBEARERRAR S 5 NAH
T AR, ARG BN I I8 [0] 85 5 AT S 5L o

§8 MR EE PRI MMEERFR

8. 1 IEHIN BB REFEESHBELAIAIEGET 20581550
T AIEEAMRE WIN R E B R B R S OB L)k 2 808 20%H 15 L.

8. 2 MR EE R M EERER
o

§9 BAENMHER

9.1 FEXMHHER

1o R N S HE B AR T 217 B R e B IR & IR 5 0t B < (0 S0 A
(FRITAE = HITBCRE I E R & BRSO G R H )

(R J7 4L Bl = 2 P BCR S e B R & AR S SR S e i)

AR IT AL B = A PSR T B B R A ROE SR 3 &

5. M WINTERUE B BRI AR I0A

6. FEEEH AT RARHLAR . BRI,

7. PENER S ER KA.

w [\
Y] v
Z

N
7/

9. 2 FERHN &
SR ICT EASH AT TR 318 5 2 B4k 31 2.

o100 &1

=

W 55 0 P AR B



AT =8 THR G 2020 5 3 ZFEER

9.3 PR
P T B 4 A BN [ 90 B T G B S D) 45 25 SO, AR T I k  F R A B, N R R A

www. dfham. com.

RIS EEEARAF
2020 #£ 10 H 28 H

/o1l L 11|



	§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 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


