R ABARRERE B IR ERE RS

RE &

2020

F5

5 3 2

W3 & (FOF)
SRR

2020 9 A 30 H

EEBHEN: LERFTIEHFBEFESEGRAF
EEAEN: PELIHHEITRGAERAA
WEZEHHRE: 2020410 A 28 H



HROTLL IR IR 2 4E (FOF) 2020 FE45 3 IR

§1 EERR

R EHHNNESE S REFRUEAR S Pr GO AR R EIC . IR P UERRR BE N,

FERTH A LS L VR VAT e B M R A
HEFUE N B TR iRAT B IR A R E AR & & R

A A BT
5E, T 2020 4 10 H 26 HEZ TA

G I S5 ARES . AFERIMB R A G IREFNE, REERABAEAEERICE. RPMEKk

IR B BRI -

SE BN LSS B s RS B S 587, (EAPRIESE & — 5 B A
BRI GTFACRILARK I . A KU, BB E R AT 5B SR Al R A 4 B 35 A

2 AIDEEE VIR e

A TR 45 RR L # 1T
AIRERE 2020427 A 1 HigE 9 H 30 Hik.

§ 2 &= AN
F A TRiFR A7 LU R SR 2 A (FOF)
4 FAUY 009174
e (it AL TITF N, AEAIE o0 B4y 25 & Ay B0 B N AE B A 1A
REeARAEMH 2020 4F 6 A 24 H

T YA I < A7 BT

215, 846, 814. 49 1y

BB H AR

ARH R AR T IR H AR RS2k G ik 4, AR H AR XU AT R A )
%ﬁ?%ﬁ TP R R B LA XS TSR T 38R BT AHiE 1Y
KRS -

ARHe it — AR A TR Z H bm KU SIS 2 < o 7 1€ R B X
B HART, I E EAE M & o i SR e B BCE . R,
MR8 ZE AT BEA T I )l 8 R SR AR IR B 527 sh & B ok
i

Nisaad e i

PR 300 FEEUS A 5k 1 8%+ A= FR A 5 2%+ [ 43t 77 e Aok 2
TSR TV IR (B G ) *5%

PSR 2 45 AR

ARG I G, £ BRI G, HBBE i e
A, H P e &ﬂ%%%m?ﬁﬁﬁ%ﬁ*““ﬁm%ﬁ%¢ﬁA
i R & R e R P, AR T R AL I AR R I G rp 5t

SR

$ﬁ K BRI BOEAR ISR, TR IHE BB NS T R B %
GEARIR T3 11 B A e 52 oy JU 558 2 Sl R 0 R A XU o

AT B E A IR

T TRARIT B A IR A w

20 3k 13




HROTLL IR IR 2 4E (FOF) 2020 FE45 3 IR

§ 3 EEMFSEIIMESIHERI

3.1 XFEMEHER

A ARt
BB R WA (2020 4E 7 H 1 H-2020 429 H 30 HD
L A el e 2,520, 579. 92
2. AHAFE 2,798, 514. 60
3. ALY 3515 4 A B A R U 0. 0130

A4 AR B HE

218,673, 694. 57

b. WIARTE S0 B

1. 0131

e (1D Friddt & SHER A I A AW B 5 2 & 1S W2, T A2 5 sebrilicas K1
LS PRIk

(2) A C eIt fa ik SASIRLEHN . BT ES

THBRARR SR RARAT AR A Cse i e in_EA A 2 Se i (B A2 S e

HAbN (A 2 SR a2 s

3.2 BEBHERIN
3.2. 1 BE&EMBREN KR EE SRS LB E R R K L
b 45 i A
HERK R | R ERK R | SRt
Bt HER 25 R b O6) @—@
® MHEEQ | HRZEERO
HZ®
HE=NH 1. 30% 0. 13% 0. 29% 0.27% 1. 01% -0. 14%
EE e
1. 31% 0. 13% 0. 80% 0.27% 0. 51% -0. 14%
MR E A

3.2.2 HES S FAEMMRE S RTHFEM KRR LS RS R E R R
AR

=
=
o
s



FRITLLANFAAR IR ZWAE (FOF) 2020 455 3 ZRAFH

ARJT AR AR IR E PR (FOF) RTHFEHE K5 R ML 47 bb ek i 2 5= 049
s % L
2. 70%
.";\n
2. 40% £
. ra N\ '8 / \". l._.-"' \
2.10% e [ e N
1. BOY / _ \ e
8 II -’ |/—J\/,_— \/\_ /\ J,___\H\_
1.50% 4 ! -
1.20% f v A S
] 1\ A R Y |
0. 90% / - =
0. 60% [
[
0.30%
0. 005 —J
! =+ o =t o =t o =t o 5] oo [5e] ow o o o [ o4 M [ = =]
o4 o4 (=] (=] ol -— o o4 (=] (=) — — o o (== (=) — — o o o
- T - - - - - - - - - X
o [e] o o o (=] (=] (=] o (=] o o o (=] (=] (=] o (=] o (=] o
T
o4 (o) o4 o o o o o4 o4 (o) o4 o4 o o o o4 o4 (o) o4 o o4
(=) [=] (=) (=) (=) [=] [=] [=] (=) [=] (=) (=) (=) [=] [=] [=] (=) [=] (=) [=] (=)
od (o] o4 o o4 o o (o} od (o] o4 o4 o4 o o (o} od (o] o4 o o4

— RFOBFRREFEMSE (FOF) RitpEIBKE
—HAOEFREFERSE (FOF) RitlSElmE

1L AREREEFET 2020 4 6 H 24 HAEK, BHAFAMHREARRE ARG —F.
2. AESEHAW 6 N, BIM 2020 4E 6 H 24 HAZ 2020 4F 12 A 23 H, EARRE IR,
AREL AT 2.

§4 BEARSE

4. 1 BRE&E2E (RESZIENA)

EAREEHIFEELTEHIR | iF5 M
ERREET | E{EH ERR

w4 | HRSS

B

2020 £ 06 H 24T R 77 2L BRIl 75 22
HAF Z4F R IR & B 4 4 (FOP)
HEZIE, 2020 4 06 A BT 7 40
R B AR LR R A 4
R4 (FOF) 427, 2020 4 06 H
AT AR LRI R % B AR 4E
4 HIR A I 4 4 (FOP) S 448,
ety o o TR e ks e 0 LA
v 1R A LLATIRA R RIRAT LR § 44
Ao T IARAT B A BR 4 7] 4 T 32
55 T SURRAT IR A R A ] S i 4
EERAR AT AT L A A
R 2 ] [ 52 5 2 0 S TR T B R
[ 5 5 2 B AR AN BT
e e 8
VE: 1. ERFR AR S EIESAI TIRHS” A FAENH, “BIAM AT
n

% 400 3L 13




HROTLL IR IR 2 4E (FOF) 2020 FE45 3 IR

RETE RIMNE H 1, YRR e R G2, FeZMr YRR M “BEAER ) Bl
I8 On ) PR E B 5E TS AE HYTAN RS 30
2+ UEZF AL R SCEMAT I 2 GIEZRAL AL 5 B3R BRI RRD AR E -

4. 1. 1 BIARFAER B B B HT R R A 0 &4 2 R 8 BN 7 S 15 0
T ARG S TRAR 5 AR HAEAL S5 B T R B B

4.2 BEANHRE A A E SZE MR TE B3

AW, BRSNS E AR A NS E A, T (bt NRIATE
IEFFAR R R (PR NRIEMEIESRE) Bea F UL S REREMRIUE, AE WL
S BRI E NS BRI e 5, NS B a NSRBI, EIRFEETA
NHZEHIAT N, ARERBHETTEAREMSLEEEFMLE.

4.3 AR HE T

4.3. 1 AP BB RHATER

ARSI G E BN BUA PRI N B B T 2 e AN, 15 7 M S5 AR L (1 ) BE AR
i RGN T AT ARSI AT 5 2 AT RN, R AR RHAT T GEFR
PG E AR AP SHERTFEL) M CEEBRITIER S EHARA A AP S HIE) 5

e

JE o

>~‘\

o

4.3.2 RERZ AT AR ETUH

WE N RE AR AR F LT A

WA N, RIS ARSI 5 I ATF5a 0 7] H B 18152 5 S/ (1 30 28 by it 1%
UETR =4 H s & S% AL

4. 4 R EWAZES B H RSB VRS

ARSI S AT T 2020 4E 6 AJK, A LAFLE 75%0A_E S 5= HAk BL 10%-25% ELAFI AL 25 2
BEPHIFRE H AR FOF 3. JATTHY H AR Rl R 58 7 e B RGik, 7R3 R aT 52 T
NFEA NI TR Ak 26 2 DU B B8R [l o

PR BSLIT i PR RS R, BRI R MR R T I, AR
WA IR 2] T REE AT RN B o WA SRR B e B S BBUGR AR R T AREVER], B 7 A as 5t
FEAEGH PR LB R8T AR IR A A HENGE S, TR 2 M RF S NI RS, TR T L
i B b Zf e PR AR A L BESCRE TT R E VE SR (A G B AN E B AP ) SR . IR S B

% 500 3% 13



HROTLL IR IR 2 4E (FOF) 2020 FE45 3 IR

FEVEAT EE R R A AR G 38 45 43 [ AT 5% 7 R o

AIEAE T A PUERCE 7RG T, JREBR B E KT A 34T 1 F P — 2R E
B OGELR A RE I A] BRTHefot s IRER IR R e A TR 2k, A XS BN REAE =
A RSO0 T B AR G 587 BRI RS s 53— AN BEE iU et 26 (1 R B2 0 B K BRI &
MIECE, AR A ah BT R B sh R, e md & RO RE .

JEEDUZTE, MRS 5 T OB« SR IRRYOA] L 5% U AN EL I B s s it
JENGUL, VA RAEL G DIE S 3 1 2 5 3 L ) <l B T BURGZ R > A A RLAK T . BB 2 B
AR, ABER B R . BRATRAR S E AR D0 AN <k B BRI F FA2 AL, SRUER a2 BT
PRI A TR A [ S S B v B i AU XU (1

4.5 MEHNESKL SR
BEARREHIR, AEEHHFEY 10131 76, MERTHESY 1. 0131 Jo; AR5 i /a) 1
S BUFEIE A NT 1.30%, AL ST LB AU 28 %<0 0. 29%.

4. 6 MEHINEESTA NHEE S T E TG 3L
WEWIN, ARG R BUESE A TAF A 2 MR N AN — 0 NG e 5 1%
ERT T H TSR

§5 WA EHE

5. 1 REBIRESH=HEHMR
e it H EH () A R BB (%)
1| Bt 591, 689. 00 0. 27
Hop: S 591, 689. 00 0. 27
FEGHT 193, 340, 331. 32 87. 39
] 7 WL 2 $5 - -
Hr: figzr - -
APRES &SRl - -
e B - -
G AT A AR - -
SN IR G il 7= 8, 000, 000. 00 3. 62
Fodpe SEWraRIR I KN IR 8 4 5% B |

I—ﬁ;:

AT ARG T/ AT 21t 16, 148, 024. 44 7.30
Hoph gt = 3,151, 132.13 1.42
Ait 221, 231, 176. 89 100. 00

% 600 3L 13 71T



HROTLL IR IR 2 4E (FOF) 2020 FE45 3 IR

E: 1 RIS ARG AR A 8B BB A 5 MU 35 B
2+ ARG IR TS 5 s IES AL 5 HIESR .

5. 2 AR ETAT L RBERBRAS

5. 2. 1 MEBIRBATV A REBARERRHE

(v

eS|

e B HFHE

~RME O Bl %)

N N4

R

il il

591, 689. 00 0. 27

O O || =

CWANE VAN S W& e L
I

I

R A

ALl isk . A hEAEREOLY

18 A Ol

5 BRI RS B AR RS

Rl

4

GRS 55 i 55l

BHEART FEAEANR 55k

IR RSN 3L it B,

JE R AR SS  ABFRA I A AR 55l

A

PA A2 TAE

b RE AR

N "lo|v|o|lZz2l=2Ic0 RN |HlHZDm|e|T|E

G

#it

591, 689. 00 0. 27

5.2. 2 MEWARBIT VW HRABRBREREREZHE
TE: ASFE G AR WA R R A I s A 5 WL 8 (v I

5. 3 MEWIRIZA RMME G2 & F ™13 E LA R/ D HEF IR+ 42 BER SR A

- T EHE S
| BB | REER | RE G AR Ge | T
1 002508 CAR LA 18,100, 591, 689. 00 0.27

5. 4 MEIREF WA RN EHFR R A S
E: AREAMEHIRRFFA 67

=
=
o
s




HROTLL IR IR 2 4E (FOF) 2020 FE45 3 IR

5.5 M B HIRIL A RMME HEE T3 E LB RN R BT T4 SR I B R B 40
T ARG WRARIFA 657

5. 6 MEHARIE A RHE G2 S F ™ 1#E LA R/ D HEF R RT 42 B SCRRER IR
B2
T AT GAR T WA RRFAT B SRR SR -

5. T MEWIRIEZA RHE S HE ST 1#E HIR/NEFRRT LA R ERBRE A
E: ARSEAREMRRFFAER.

5. 8 T HRIL A SMME 5 EE T3 E LB RN R BT TL48 BUE B 5 B 40
T AIEEAMR A WRARFFABGLE.

5.9 MEWRSE ST R KBTI 5 1B 0L it

5.9. 1 EFARKE SH R KB R G5 2 B 48

e RIEAREEF, KESASHBIEIR.

5.9.2 A SHR BN R RBUR
WRIEAIREEF, AEEASHBIEMTHH.

5. 10 | H MR A S HF I E U 3L 5 1% 0L vt A

5. 10. 1 ¥ E AR RBEBOR
W ARESAH, AESARSEEBNIEY,

5. 10. 2 |EWIRAE S B B FHH IR QA5 2 B 4
e RARES SR, AEESS SRR

5. 10. 3 23 H fi B IR B AN
W AREESAH, AESRSEEBIIEY,

5.11 BBEHASWMEME

5.11.1  FAEESHEFMEHRBIERRRTERAL LS U R ERIILRA
&, ARG B —FEARBATER. LHKHER

AT S PG AT+ SAUE TR I RAT AR AR I I T S R A A, sl e S gt H Al —
FRZB AT AT,



HROTLL IR IR 2 4E (FOF) 2020 FE45 3 IR

5.11.2

HEBRWAT+ L2 BRERTBEUEES RN E N SRR EE
B AT AT 4 B ARG 2 A R LE 2 IS I

5. 11. 3 HABFE P HI AL

|2=) L HR &% (B)

1 A7 HARIE 4 28, 142. 32
2 |BISGESFIE R 3, 002, 552. 06
3 A 1, 569. 59
4 |RSCRIE -383. 06
5 |BIfCHIEEK 71, 799. 16
6 [HARNYGK 47, 452. 06
T TR -
8  [HAh _
9 &t 3,151, 132.13

5. 11. 4 G WIRFFH AL T He B vT e e 37 BA 4H
Vs ARHE AR SR R R Ab T4 IR U T 4 0

5. 11. 5 |EHARAT T2 B R FEREZ RGO VA
T ASHE G AR S AR 44 IR e R A E VO 2 R L

5. 11. 6 BB & BHE K F A ST 7 R 53
T DO TN BR324 oo i (8 o v (B ) 330 2 5 0302 19 T B A 1 2

%o

§6 & FHE
6. 1 I & BARIERA R E 5 EE T2 E L K/ a1+ 2 ZE S8 A
eRET
F4r
Fa | e | RELRR | BsER FFEHH A RIE Go)| = EHE L j\%;ﬁ
L
e
Sy F7 ik
it 7-10 4 | LTI -
1 003358 0 4 X 19, 566, 914. 36221, 394, 464. 16 9.78 i
fiigrfa%l A
2 003669 | T4 [FRLAITFR0, 611, 779. 8121, 096, 156. 64 9.65 ik

99Ul 3L 13




HROTLL IR IR 2 4E (FOF) 2020 FE45 3 IR

FZ AR =
#C
AR | RTFIR
3 001711 X 19, 430, 555. 2820, 965, 569. 15 9. 59 5
FIRA C 2 -
R R .
. o [PRLIBTFIR o
4 002650 | FFaifi 18, 632, 569. 4820, 085, 909. 90 9.19 2
7,
iz
TETRIRDE | BRLRIFF
5 005159 16, 565, 606. 4720, 085, 797. 84 9.19 =
Mafms A R -
IR A X
~ BT .
6 003376 | 7-10 4EEH X 17, 807, 021. 57|19, 594, 846. 54 8. 96 75
w x
Frfa%t A
5y J7ikal | TFF IR
7 110038 - 16, 084, 659. 7017, 612, 702. 37 8. 05 =
fiftfii s C = -
RITLLIL | TFF I
8 002702 " 9, 470, 325. 80/10, 252, 574. 71 4,69 2
FHf % C =
RITLLIL | TFF IR
9 002652 . 9, 429, 514. 38]10, 131, 070. 25 4,63 R
Fifidec | st =
S Ik | RATF IR
10 000033 8, 582, 352. 94| 9, 389, 094. 12 4,29 =
Atz o] =K o

6. 2 IR 5 RIFHE AR B

Ho. 5 MEFEREEEAN
HEEH 2020 £ 7 H 1 2020 - L
I H $%%%:$;Emi35§ PLK B HE N BT i HE
S
MR GG A H I 2R () 8, 000. 00 ~
MR Gy 3 AR e[ 2 () 10, 358. 18 ~
AR B S A N AT A
s G 85, 471. 05 47, 452. 06
Mo HA 3 AT K2
SR PR NS AR 212, 876. 65 98, 807. 96
O
H

SRR R A MRS 63, 599. 43 30, 461. 43
H OB
M G I TR 5 T (T)) 6, 715. 02 579. 67

VE: L3R S FH AR i B B 4 (KR SR U0 W B 9 B A T S RS R S DA A s Rk PR
M CAEATE G PR e S R E P AL, AR AR & 9
IRGEARTIEAEIM AR GG RNZE, EeEEANIEETEEW a1 E 58
B BE G AR WSO e h BE S B 2R, BB ATE AR TG rh RS P R 1 BT
AR A G LR B S B NS AL W™ Bl B B B HAR B e 1) (ETF
BRARD, NS B IR TE O H AR T 2t P GRS, RS B2 E N
WG IR NSRS B ISR B IBR AN )y AR AR Ss PR S S, A R B B[R] S AE SR

21070 3L 137



HROTLL IR IR 2 4E (FOF) 2020 FE45 3 IR

PO TBEIRTIN 4% E R PAAT B R S5 9l e A < PN A T 5 < A AR e 2 A 3
&

2

=7
J o

6. 3 AR EHIFAE NESRENEREHEMH

ARSI, AREERERESR RO REE T H5HAREEEIE.
T2 S AFA N K& LR 2RI A RS

=
s
>
o)
|
o4

§ 7 TR E S M)

BT A
e 15 A R 38 4 A B0 A0 214, 884, 595. 47
i 33U 1) 5 4 FR W 47 70 962, 219. 02

el ST ) 5 < B ] 0 N

75 Y1300 ) 5 < 5 0 AR AR A (A A
UL =T D

i I R I 4 4 0 A 215, 846, 814. 49

§8 ZEEEANCHEAEREHHAEESRHEIL

8.1 ZR&BEHEANGHARESHAZNFIL

Bl 4
B HA HA A7) 4% =1 A

Zes ST AR

T T30 1) SEN/ FR D A A i

il

I 75 300 34 1 52t /T (] B A7y 1

i

T TR PENRE A B A

A 8, 009, 260. 00

i R R A AR 3L 4 5 71

W SR LB (%) '

T ARG, AREEEANRAARRLEHBR K ERD,

8.2 R&EEEANEHERRERRARSR 5 N
s AR, ARSI AR A, B 55 5 AT S L

§9 RMIREE PSR MEERFR

9. 1 EMINE—BREFEESHFLHIXBIEGET 20559155

BT R 13T



HROTLL IR IR 2 4E (FOF) 2020 FE45 3 IR

m R P 4 B L L T T
P
i

PRI 4 (8 AT ) ‘
¥ R it 6| o ™
Al e |mmdmamd | o0 TG OBE e o
E o 13 %5 130 13 %0
o OB 1] X [
Ig 1 20200701-20200930}50, 013, 400. 00 - -150, 013, 400. 00 23. 17
/N
N
A

e G A

ARHe G T AAAE L — BB E AR T LR SO0, 7T REAF A AR o] R JXURG:, 19 nik
BNHIRAIVEE B Fy; J e BN BEASHIE [B] ) A BAT Dy ] R A 4 < 93715 B 52 BUANA RE i
B A BB ASTE G BN 5 RS o A DP A R F 0T e < A P BE V5, R
R se B s Ve RS E SR HL, Inssxt 2 SR ARz PR3

9.2 HMBLFH PR A EEE T
o

§10 FEXMHHEZR

10. 1 F#EXMHFHEH®
1y o EIE W v T M 2307 2L R e (g 32 2 AR AR FR A R & L G rh 34 (FOF) [R130
4

[\
v

CRITELURRR TR E HAs PR R TR S Rk e ik (FOP) R&5F)
(AT LIRS TR & H AR IR RAT IR & T S e 2

~ I E L E B B3R A A T

v RGNS B B

6 IR & BRI H A SO

w
P

(FOF) FEE&E WY ;

S

()]

10. 2 F#T30HE 2
S EINCT B A S AN ST TR 318 5 2 B4 31 2.

10. 3 R AR
PRt ] B R A B A T e S A D 4 2 SCPE, IR 2 RS B, A E EE

www. dfham. com.

HO127 k13T




HROTLL IR IR 2 4E (FOF) 2020 FE45 3 IR

ERRITTES R EEARAF
2020 #£ 10 H 28 H

% 130

Dz

1311



	§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 基金中基金
	6.1 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基金投资明细
	6.2 当期交易及持有基金产生的费用
	6.3 本报告期持有的基金发生的重大影响事件

	§7 开放式基金份额变动
	§8 基金管理人运用固有资金投资本基金情况
	8.1 基金管理人持有本基金份额变动情况
	8.2 基金管理人运用固有资金投资本基金交易明细

	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


