Ly SEAN TV A S SR i ka2
RE &

2020

F5

5 3 2

H

FHBRE

W3 & (FOF)
SRR

2020 9 A 30 H

EEBHEN: LERFTIEHFBEFESEGRAF
EELEAN: HRBITROERAF
WEZEHHRE: 2020410 A 28 H



HRTLLRIAN IR 32 TAE (FOF) 2020 4E45 3 IR

§1 EERR

R EHANNEE S MEF AR R AR BOCE. R FIEMRIR B KR,
TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T

HEFE N HAT R A IR A FREA S G S RPE, T 2020 £ 10 [ 26 HEK T AMRE
I G AR I ERIA R A GG EAN R, RERZNAE N ERICE. RSERRE K

B -

B N AR U ABSAE S B ST RN B IE P BE 507, (HANVGRIEZE & —E B A
R AW SO AR IRRERI . B, B0 5 R AR B R A B A 2 I 1A

e S AN AR LR

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

§ 2 &= AN
F A TRiFR A7 LB MK 7722 L (FOF)
4 FAUY 009184
Y (it L) TITF N, ABAIE S0 B4y 2 & 0 A0k B U AE B e A
REeARAEMH 2020 4F 6 A 23 H

T IR I < A7 R

208, 526, 662. 68 1

BB H AR

ARSI R AR Y IR H AR 2 4 i 4, AR H AR XU AT R 1)
REFEHE, ARSI E A G KSR T, ER B #E R
KRG

ARH it — R A TR 2 H b RS SIS 2 < o 7 1€ R BV K
B HART, I E EAE A& o i SR e B - BCE . R,
R MR T TR AT 379 (1 30 B2 R 3R AN S X A8 B 7 Bl A T R ke

Paran

ﬂio

NiEsaad e i

AR 300 FEHUS 2 26 0%+1E A F8 B 23 o 15%+Fh [E] {5 55 L R HIi
2 R 20%HERATIE WA KRR (Bl ) *5%

PUBSEYAL 2 A AR

ARG G, £ BRI G, HIBB X ARk
M, HP e LARK P T it miig k& St et 4.
i AU & R R R P IR, AR T R AL AR R I G rp 5t
o AL SRR BB AR K B2, 75 AT BB AL R B A
BRIV T3 B LA e 52 By JOU S5 22 St el R K A JRUE o

g AR ISR B AT PR 2 )

il e

o [
R e
> |~

o |

TH R HRAT B AT BR 22 7

§ 3 EEMFSIIMESHERI

20 3k 13




HRTLLRIAN IR 32 TAE (FOF) 2020 4E45 3 IR

3.1 FEM &R

Hhr: ARt
F B 55 Fe AR A (2020 4F 7 H 1 H-2020 45 9 H 30 H)
L AR L 2 6, 286, 003. 09
2. AR 8,967, 356. 74
3. NOASCF- 34038 4 4 AR HA R 3 0. 0432

4 AR & B HE

218, 002, 445. 38

b. WA &0 B

1. 0454

E: (D Pri‘sd eV SHEb A O NAWEEE 5 2 & 15 W2, T A3 & S bl AT
BT sy

(2) AHIE It fa R S AR . BT aS

THERAR R SR RS RARE, AR A sl as n_EA 2 fe i (B A2 sl a

HAbWN CAE 2 SR B s as)

3.2 &R {ERI
3. 2. 1 ZE&MPREN KR R H 5 F ML SR 8 FE I R 1 L
MRS a8
FHEIGKE | EEKER | gttt
M B HIERER | O—6G @—®
® EEQ | HRERO
HZ@
HE=1NH 4. 34% 0. 80% 5. 14% 1. 07% -0. 80% -0. 27%
HAELE A
4. 54% 0. 77% 6. 12% 1. 05% ~1. 58% -0. 28%
R Z 4

3.2.2 HES & FAEMURES RTHHMEW KRR LI E RS B fE i
RBZHI B

=
=
o
s




HRTLLRIAN IR 32 TAE (FOF) 2020 4E45 3 IR

AT A BRI e (FOF) %Lhﬁf‘ii‘."‘? KHEE

5[] 3]k 257 b e ik A 1 32 89 )

11. 00% - ST

10. 00% , e

9. 00% '. . / \
i ' |

8. 00%

7.00% \/\

6. 00% \ ﬂ

5. 00%

4.00%

3. 00%

2. 00%

1.00% |- /

0. 00% {F——=
(8] oo o o o oo o o o ™~ o = o = — -0 — -0 — -0 (=]
YT T Ty sy YooYy Y?TTTTY 9T
‘6 ‘6 [ [ [ [ [ [ s3] =] =] =] =] =] =] o o o o o o
T T T £TE £ T TP TITOEPTPETE PTDVROYT  QPPDRT
(=] (=] (=] (=] (e ] (e ] (e ] [a=) [a=) o o o o o o (=] (=] (=] (=] (=] o
o4 o4 o o (o | (o | (o | (o] (o] o o o od od od o o o4 o4 o4 o
(=) (=) (=) (=) [ [ [ (=] (=] (=] (=] (=] (=] (=] (=] (=) (=) (=) (=) (=) (=]
od od o o o o o (ot} (ot} (o] (o] (o] (o'} (o'} (o'} o4 o4 od od od (o]

— RBLAEMAFRFERS (FOF) ZitpEigics
—HAOBMARRFERE (FOF) RIS edEs

RN

A1FTF 2020 4 6 H 23 HAR,

H A R H R 2 AR S AR A
2. AFESHAW 6 AN, HIM 2020 4F 6 F 23 HAERZE 2020 4F 12 H 22 H, ZEAIRSE AR
AFEE AT EC M.

§4 HEARE

4.1 RELHE (RESZHEPA) i

w4 5%

AR R L IR

AR H 3

EAEH

EFR ALk
R

yiH

&7 i

2020 £ 6 H 23
H

11 4¢

2020 4 06 H 24T 7R J7 4L ERP i 7
ZHW SRR RGN RS R4
(FOF) JE447 ., 2020 4F 06 A E451F
IR LLERANFARG %22 H b5 TUAF R R
EBRIFEE R4 (FOF) &4, 2020
E 06 H &SR A fa g 7= H s
PR IR G TSI 4 (FOF) %
SZM. FiEWE R, BiF
g EF] T AL G RA R ATA
PPN TIERAT B A R A ] 4l
WimiBA o 0% v HCERAT A B PR A w42
BT m IR A, BRI R
77 B PR > ) [ 58 W AR A AT B TR A
FLI FAZEE B S e $R BB AR BT PN
AU TR TG PO FEAE

E: 1. ERRBAREEEE L AR REeERANE, “BEHN” BIRE A A
OB E RIS H Y, bR AR RS AR, Rea e “AEIRE I M CEAEH BT BER

o403k 13




HRTLLRIAN IR 32 TAE (FOF) 2020 4E45 3 IR

B ox =) PR e B 5 AT H VDRI H 30
2+ AEZF AL R SCRMAT IR 2 GIEZRAL AL GBI BRI MED AR E -

4. 1. 1 BRSAER B 3™ B Rl 45 B 2 B G e 20 B ) I BB B 7 B AR
s ARSI S LI AR WA R AR S B P E R R T

4. 2 HEHANRE AN S ZEEIB/E B TSI A

A, AN E AR A RN E N, T (hie NRITAE
UEFFAR R EE VR (PR NRIEREESRE) . £ E F A E A SERE R RUE , A sk
B B ST RN E BRI R e 0, NS A E NBORBA R, EIREEeHE
ANFIZRIATN, AEERRA GG RENEIEE G FIZE.

4.3 AP HERUHA

4. 3.1 AP35 E AT B

A G BN — B AP T A B )T R G R A, 15 I 77 A0 AL ) i P D AR,
RGN TG T7 AL ST AR G AP AT o RSN, AA R AT T GEFFZ
S BN T A TAS SR SR R (IR ITE S R B B R A ) AP A2 Sl ) 4%

bl

iy
g

&l

N
s

4.3.2 RERZ BTN EIRUH

A N AR K IIATE S AAE R H S AT AN -

WA, RIS ARG HIAE 5 A TF 50 R H R 58 5 S 3/ 1) 058 By i 1%
BSR4 H AR 5% B

4. 4 |5 A E SR RIS AZED BT

ARH BRI T 2020 4 6 A, AZLL TOWRL I SRBE A 25%[E WS B Dy X EEAT 57 i B 1Y
7+ HAR FOF B, AR H AR B RG> B B ML SR5E, A AR &S B0 R
IR SUEP S EE(:®

PR OLIS, WIEE R R E ], SR R MR TR, B B
WA KR 2 T BTG RT AL E o A ARSI e B (1 e RECRGES 21 7 AR AR T, Bt T At B2
FAE-C A RIE _ETKE T B IR A H#EAN RS, TR RS NIRRT
a B L SR e PSR R s OB Bk e MR B B AMEIE PR B R BT . RIS BT
FEVEAT EE IR R A AR G 38 45 43 [ AT 5% 7 R

% 500 3% 13



HRTLLRIAN IR 32 TAE (FOF) 2020 4E45 3 IR

AIEEAE T A POERCE TR, IR BUS EKCP RS BT TP — SRR
SR R kSR O PR s AR IR DR B AR B < T ST (B U 0B R B 2
BERENR. 5 MREEE R R A REIZ P KRGO AW R, ARENHS
TR R SR B R B AR A, SR A SR ARRE T .

JEBPUZRRE, E RGN T O DL ERIERA) . S [ R AN BORI B R i it
JEIEIL, VAR AL BRI e 2 5 3R ) <R 0% T BORZ R > A A NI 8 . BRI as B 3
PRAE R, B850 EMEEUR . FATR AR AR 5 D0 AN SR 62 D BCR K T A4 1L, RUER R IR
7RO 1 AR TR P AR AL 2 RIS 7 (R 2R _EAT KUK«

4.5 MEBNEES KGRI
BREAWEIR, RIEESMHFIFEN 1. 0454 76, HFETHEE N 1. 0454 76, AR 2R R
SVEIR I K R A 4. 34%, gL S 2 RN 5. 14%,

4.6 MEMAEERH ANBEEEFH = ETE R
I, AT GR HDESE A TAE A 3R B NSO AN — 3 N e 5
T LT mmEE.

§5 BHAAHE
5. 1 REWREEHT=HEHEMR
75 I H & ) i 3 S BT PR R (%)
1| Bt 6, 813, 996. 00 3.12
Hr: SR 6, 813, 996. 00 3.12
e 172, 316, 072. 52 78.96
] 7 WA 7 4% 7% 29, 799, 000. 00 13. 66
Her: iz 29, 799, 000. 00 13. 66
BE R SCRFUE SR - -
REe BT - -
SR ATAE AR - -
SN IR 4 il % - -
Horpre ST IR R SN R 5 4 i % B
F
BATIE S Hg & At 9,119, 063. 17 4.18
HoAt 5577 175, 700. 20 0. 08
At 218, 223, 831. 89 100. 00

TE: 1y ARG AR WIAR RS @I O 5 5 ML 5% 5 s

% 600 3L 13 71T



HRTLLRIAN IR 32 TAE (FOF) 2020 4E45 3 IR

2« AEEARMREWIRTCS 5B TES 55 HIES .

5.2 MEWIREAT A RO ERFTAS

5.2. 1 MEWARBATLrRABARERRES
H LT
o GRIEST] ARMHE B fi Eﬁg){%ﬁ [t

VSN N QN - _
KA - -
rlbea4 6, 813, 996. 00 3.13
B 3 T7 BRR KA R
1% | _
peistn4 - -
LR A EE - -
LI SAEFHRELL - -
ERpIE L4 - -
= RAEH A RS B AR AR 55k - -
A - -
[ =l - -
R G5 IR 55 AR 55l - -
Bl AR A AR S5 - -
IR BT 8 e it A B - -
JE RS  ABBERN AT AR 25 - -
HE - -
PAR ST AE - -
A AR AR IR - -

G - -

&1t 6, 813, 996. 00 3.13

5. 2.2 MEMIRIATW A REB R ER AR ERRAS
T ARFES AR WK R R I B8 A S LB TE H «

OO || =

n | o |v|IolZ2|=2r0 "9 lH|=le|T|d

5. 3 MEHIRIE A RMME & S F ™1 E LU R/ NP R RT 42 R R R B 40

» HEG = FEED

FE | mEmeE | REak | SE GD |ARhE Go | DT 5)% W
1 000651 AL E 54, 300 2,894, 190. 00 1.33
2 002508 AR 79,900/ 2,611,931.00 1. 20
3 300750 TR AT 3, 200 669, 440. 00 0.31
4 600600 L 8, 500 638, 435. 00 0. 29

5. 4 MERIREFRF AT REGEFBRRAS

| 5 | i AR GB) B

% 7TU 3L 13



HRTLLRIAN IR 32 TAE (FOF) 2020 4E45 3 IR

g %)
1 K fii 77 29, 799, 000. 00 13. 67
2 | JATER - -
3 K ik iges - -
Hod: BURME SR - -
4 0| ATiess - -
5 Al 55 R B 2 - -
6 A TE - -
T | ARG (ATAE R - -
8 [ VA7 B - -
9 HAth - -
10 | &it 29, 799, 000. 00 13.67
5.5 EFIRIZA AME HE ST 5E LB K/ HEF R BT 148 fos B s B 40
ANTR
e | BRI | BEAR | ME GO | ARKME GO £§§§§>
1 200012 20 i 2 B 300, 000 29, 799, 000. 00 13. 67

12

5. 6 MEHARIZ A SRMME o 2 & 7135 LL I /D HEF R RT 48 B SHFESR R R

Gk

T AT EAR T WA RRFAT B SRR -

5. T MEWARIE A RMME G2 & F ™ 1#E LA R/ D HEF AT L4 Bt R B R I

T AREARMEIRRITFH SR

5. 8 MEHAARIE A FMME o 2 & 37155 L K/ HEFP O B FLA42 BGIE S B2 BA 40

E: ARSAREHIARRFABGLE

5.9 MEIRFE SRR KB IEHI B 5 1B 0L it

5.9. 1 |EFIRAFE S BB BRI RIF @M T A%
T RAES SR, AEESS SRR

5.9.2 AR SER BRI R BHBUR

IR S SR, AEEASHBINTHE.

5. 10 R H AR A2 S F 9 H U AL 5 1B 0L v A

5.10. 1 ZJ B U B 5L B BUSK

REAREEF, AREANSHEGUHTHE.

%8

ps

137




HRTLLRIAN IR 32 TAE (FOF) 2020 4E45 3 IR

5. 10. 2 EWIRAE S 1 B G B e m B 4
: MEARE AT, AHEERS GE M.

5. 10. 3 A3 EH G B B PP
WIEATEE AR, AEGASEE YRR

5. 11 HBRHAESWE MHE

5.11.1  AESEBRHATRIEFRETEEARIR S U ER LR
&, REREGHG B —FEAZBATER. LHKER

AT B BB I+ A TR IO RAT BARAIIR B 8 B T IS S8R 2, BrE AR o il H AT —
FNZBINIFEDT. AT

5.11.2 EERENE+RKELEEHES S FME NS EEREE
HE B BB KA A4 SRR R Y 2 < R A ) 26 e 22 1

5. 11. 3 HARBE =R,

e S FR &8 (OB

1 fFHRIES 59, 390. 58
2 |NUSGIESRTEE -
3 |RIRBEF -
4 |RCRLE 55, 118. 33
5 |BUHIE K 61, 098. 23
6 [ FHALRGK 93. 06
T |FERETRH -
8 Mk -
9 |&iF 175, 700. 20

5. 11. 4 SREWIARFFA KA T B AT 34555 B 40
T ARG AR WA AT b T BRSO P e

5. 11. 5 G HIARAT 14 B F - A AE Ul 52 PR 00 ) U A
T AT AR IR AT 48 2 RAFAESIE S BRAE Lo

5. 11. 6 BRA SR & FHE R FHAM I AR I
AT DO NI A, P58 ity o i o A EE A9 ) 23 TR AN S ik 302 8] T BEAF 2 e
%o




HRTLLRIAN IR 32 TAE (FOF) 2020 4E45 3 IR

§6 ZEHFHSE
6. 1 MERRBRARNMESZEESETE = HE WA K NEEF T2 S BT
ENET
H4hs
ke
Fe | ZERE | BeEaR | BIEFR FEGE (HOARME o) r=EEL N %;ﬁ
(%)
P e g
=&
5 7 ik Wi
7-10 EH | B TTF Ak
1 003358 19, 718, 679. 3321, 560, 403. 98 9. 89 5
EIFAT Y R -
Fe% A
IR A X
Vabivl
2 003376 | 7-10 4E[H ijﬁi%ml& 895, 827. 6820, 792, 968. 78 9. 54 5
et
IR LTI
3 001712 7,785, 873. 1916, 303, 618. 46 7.48 i
iR S = =
R ANREN|AE LA LG
4 000619 3,521, 761. 01|16, 228, 274. 73 7.44 i
TR = =
B [V 9 | A BT
5 519915 5, 566, 438. 18/14, 311, 312. 56 6. 56 5
R4 = -
P EPRETET
6 110022 BT IRH S REVETTI 2,768, 636. 85|11, 304, 344. 26 5.19 =
1Ti[lﬂl7:< ﬁ
V3Eixl
e
7 163417 Fragat | 5,044, 778. 00| 8, 513, 062. 88 3.91 5
£ (LOF) A
(LOF)
FRITUBRE| Ei LR
8 501049 |=4FETFR| TPt | 4,086, 041. 00 6,431, 428. 53 2.95 T
& (LOF)
Aoz R 2% 1| 2 1) T 7
9 511990 HRE R B 55 AT 63, 939. 00| 6, 396, 777. 26 2.93 7
A R (ETF)
FRAE7E 5y T L) T T
10 511880 61, 900. 00| 6, 288, 854. 30) 2.88 5
i A = ’ "
6.2 BT G RFEERET=ERFH
Hrh: T AFERSEHEN
HAZRFH 2020 £ 7 A 1 HE 2020 " s
TiF ﬁﬁ'ﬁﬁwigﬁa L\ S T
EARRa Ok 4t
MR IS AR I P (0D 13, 000. 00 .
AR 5 FE e A B e Rl 2 (6D - -
H] e VES
AR B R A I N S A A 1. 506. 25 87 60
EEUJ U (7[3)
MR FE G AR N A 389, 748. 27 167, 929. 97

%10 W 3t

1311



HRTLLRIAN IR 32 TAE (FOF) 2020 4E45 3 IR

# )

H H4 )

;2 ?izfg MR AR 64, 178. 72 21, 568. 68
M G I G 5 Ot 14, 579. 68 519. 45

Ve L3R S P AR i B 5 5 4 (KR S5 U0 A B R T SO R S R R DA A s Rk 2R
F CAEARTE G PR R I E PR B, AR S P

RIEHRIEEEM ARG ERNLAE, ReEEANENEEPREEY P RA0E S E
B i WA P R e B B, IR AR RGP e R B B IEE
H GO & P R G AT 9t RS E IS HIASL M I B 58 B A S 1) (ETF
BRAh, N JE R B IR B A R W B T8z B (R IR ST e SR P 20
WG FFTE NS T ISR B BRSNS AR SS PR A S, e FR I B R[] S AE S
W BE[RI i 4% BRI AAT, BB AR 55 9 A 6 BN MR B e iU R 2 AR I
BB
6. 3 AR & IR HEE R AR E KW
NTE S FITRER IR ZRATIR I IR 300ETF B4 7E 2020 4F 8 F 25 HHJF T HEEMHRA N KS, £k
i T CRTEZ AR 300 22 5 BT GG BOIE T 535 3k S N 4% R IE S5 Al 55 K A
Fae A E Y

§ 7 A ESHHRS)

Hfr: 4y
i AR5 £ 0y AU 206, 692, 526. 28
i U 40 1) 22 4 R A 40 1, 834, 136. 40
R S ) 4 e B 3 0 =
i A (R 4R 0 AR B A (A Ak |
/I\U\ “ » iﬁﬁ”)
i I R I 4 0 0 0 208, 526, 662. 68

§8 EE&EBHNZHAARERELESFMN

8.1 EBHANFELEESMDHZNEN

BpL: Ay

2t Il = /

ﬁ WIS AR A A 5. 008, 180. 00

ARl
ﬁ%%%@%%/$%%% -

BT R 13T



HRTLLRIAN IR 32 TAE (FOF) 2020 4E45 3 IR

i
i T 391309 1) <22 M /08 [m] A
il
i AR R AR

g 8, 008, 180. 00
0T WUIR A HOA S S0 5 84

WL R B L] ()

8.2 & EHNZHEARERR ARSI 5 WA
TE: AR, AT G HNAAAE I I8 [0 85 5 AT S 5L o

§9 MR EE RRINFMMEERFR

9. 1 IEMINE—BREFFESHBELAIXBIEGET 20581550
T AIEEAMR WIN R E BB R S B L)k 2 808 20%H 15 L .

9.2 HMBLFH PR A EEE B
o

§10 FEXMHHEZR

10. 1 &#EBEXMHFER

1o ERE I 2 HEAE RO AR 7 LAY 77 2 H AR L A R & L e rh 6 (FOF) f93C

45
2y (FRFTOBABNIE L BAs AR IR A B4 b e (FOF) Ee4F) |
3. (RFLHBRBMNT L B A RE IR SRS S (FOF) FEE ML)
4, AR BN TEI E B EBEER I B A
B AT LSRRI, B HUE
6 FHEIIE s 2 R 1 FiA SO
10. 2 FFH0H S
BB T A AN A AT BN L 318 5 2 26 31 2.
10. 3 R R

HO127 k13T



HRTLLRIAN IR 32 TAE (FOF) 2020 4E45 3 IR

PR B T BB G BN TP A T G 9 I & SO, TR TS F R A B, A R R

www. dfham. com.

LRSS R EEARAF
2020 4£ 10 A 28 H

o133

Dz

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 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


