REAETTAEESHFBRRIEEEREE
IESB TS
2020 E5E 4 EFERE

2020 £ 12 A 31 H

EEBHEN: LERFTIEHFBEFESEGRAF
EELEN: PEERBITROERAF
WEZEHHEY: 202141 H 22 H



RFAETTERETFRE 2020 55 4 FEHRE

§1 EERR

R EHANNEE S MEF AR R AR BOCE. R FIEMRIR B KR,

TR LA BRI FLSEE L AR PR AN T8 A ARAE AN i B

.

i
FEFE N EE BT RO A RAFREAEESFRMNE, 720214 1 20 HEXTA
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
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.
ARERE 2020 4£ 10 A 1 HiEg 2 12 A 31 Hik.

§ 2 &= g
B G RIRR HR5 AR LA e FFIR A
I P RIRR FRAUFEIC (W E AR AR5 404E0)
H 4 ARG 501066
A (e A FE G UL B O 2 E, BER A 3 PIE (E R S (E AL B A 1)
757 e
ReERAEMH 20184 11 H 2 H

T YA I < A7y BT

1, 337,804, 778. 16 {1

BB H AR

AT AR AR BT LA XU AT T 5 I8 SR B A E A AR e
W fE

BB MG

A AP 25 R RN H S, WE B R Mo, Wb
JPE R B TR SR e TR N 1 THT e P P8 45 44 22 A A 2 18] 3 A7
RETERZ R R 7T, KSR E IR S S, KR
P I AEII TS IUEMAMISCERNLE, Ba i 1
KRR, AR 5 EEFHEM, AT R . N DA IR
RS, P28 RAT A ARS A, BN T AR IE R L3S
R, Sr A E ST R, RS H KU AT T
B SREE G B KRR (R g 1

S AR SR LTI, BRITBOWA T B AE R L, Sh e
B NAE N 35T TBO AN T AR 3 S B G B8 7 A s M AN AZ I
REST, 0 HIGRVE, Ui s Vs B ARSI T U5 08 3 B el 75 5K

b £ H R i

PR 300 FEEUL 2E F X 60%+HE A= F5 B 25 % X 20%+H [ {51 25 M PR AL
IR 2 2R X 20%

JRBS A 2 A

AR RIRE A, J8 TR AR s U s IR
Bk b, LUK 5k m T e A e 5 IR miinit e,

Fo2u k11l




RFAETTERETFRE 2020 55 4 FEHRE

T BER A
AFEGIR TR A AL, BT IR E AR B IR B E RS L A T
TSR R TR ERAE 5 A UE S % BT SR T I Bl XU

S AR BT S 2 Ak, ASKE I T PR AL R Rl B SR T 05T
PRI T3 B DA 52 G JN S5 2 el R B e A XU

AEEEA AT B B IR
HEHEAN T BARIT B A IR AR

§ 3 EEMF IR MESHERIN

3.1 EEMFZER
Bfr: ARt
WA (2020 4E 10 H 1 H-2020 45 12 A 31 H)
90, 015, 896. 42
520, 217, 599. 57

E BN SRR
1. A S I A
2. A

3. AL 34 3 4 4 BUA 3Rl 0. 3889
4. WIRFE T 7= e 2,928, 479, 081. 12
5. WIAR I S HdHE 2. 1890
(D RS GHRRABERERA NNWECE 5 &SI, tE A & SRl KF
BUR TR+
(2) ARMC S fe i S AR SN . #sies . AN CRE& A eii(E A3 ieas)
FIBRAR S ZR G AR A, AR A O s BRI S i _E A 2 e (B4R 3 as
3.2 &P {ERI
3. 2.1 ZE&MPURENK R R H 5 F ML SR 8 FE N R 1 L
MRS =385
FHEKZ | PEEKER | gttt
B HEWREER | O—6 @—®
® PHEZEQ | HEIRE RO
HZD
HE=1H 21. 60% 1. 07% 11. 54% 0. 71% 10. 06% 0. 36%
AN A 39. 04% 1. 32% 17. 03% 0. 914% 22.01% 0. 38%
it g —4F 48. 82% 1. 55% 15. 43% 1. 08% 33. 39% 0. 47%
HAEE A
118. 90% 1. 31% 38. 81% 0. 98% 80. 09% 0. 33%
R Z 4

3.2.2 HESEFAEMURES RIHFHMEM KR LS RS B MR
R LB



FROTAETCHAEE PR A 2020 £E55 4 RS

AR ELE G AR R RS R VPR K 3R (R 1)Lk 2 Lo e ik oA 7 32 (9 [ S S 345

[F =3
120. 00%
110. 00% -
100. 00% UﬁJ e
90. 00% A/
80. 00% ,mm,;\/
70. 00% bl
60. 00% " r‘fJ
50. 00% J N‘V'l'
40. 00% M \‘ff h". ek .
30. 00% S \ Pt el
20. 00% AR va e, m,».aﬁl S :
10. 00% M/N Wt N N '-.\WM.M-n-f'*‘mf’”
0. 00% { e
[ | o (] LW [Fs) =] & O L L [ [ oD [+a) [+ o o o o —
TEEEIfIEIIRIYEIREREZIEGR O
It 2283 ¥rILEIERRELOQL
|— RRAELAFEEFESRINSHEEKE —KH4E ﬁiﬁii‘?i&%%ﬁ-ﬂtéﬁ%}ﬁt&ﬁ$|
§4 BEEANMRE
4.1 &4 (RELEELBE/NH) FHN
RS FIREEEIAR | F35 M "
pg | s [ R e
EIREH | BEHE PR
R T IR B A B PR A A A B AL
AR M A TEENTE . 2015 4F 06 H &
2018 4 08 HAT A 7 417 AL 35 R VG i B
. REREF R SIS LM 2015 4F
i #'5 - 06 H 2SRRI A M T 2 R e B R
ﬂﬁ%m BRUEH VIS I H, 2016 4 11
5 X .
e HZ& 20184F 01 AAEARTT A& MH RIEHLE
E@Eﬂﬁ&%mmiﬁﬁm B 104 RIS G2, 2017 4F
BVAS

H 11 H ESARRTT AR R =FEWITIR

B A2 T . e A S S b e Ao A
W ERATNER R S S

BhEL 2 ‘
iiﬁi 2020 4F- 05 H =R J7 4 e 7o FF e )
;ﬁi\ TR EAC B IR & BUE S R B A 4

fed, BB RAEH AL, BAEKRITIE
ZF B B S5 BV T 04 AR T AE
I3 BL P P IR W TC AR = SO 7T
o BT BT & ML B

E: 1. ERRBAREEEE S AR SREeERANE, “BEEHN” BIRE A A
OB E RIS H Y, bR AR RS LR, Rea e “AEIRE ) M BT BER
I8 Ox ) PR E B 5E RS HPTAN RIS 30

2+ AEZF AL R SCE TR 2 GIESF AN R BEAR A B MED) BOAR R RILE -

o4l

=



RFAETTERETFRE 2020 55 4 FEHRE

4. 1. 1 JIASRAEARFE R FHE I RIS R 2R N E S 28 RN E 5K 0
T ARG S TRAR 5 AR HAEAL S B T R B B

4.2 BEANHRE A A E SZE MR TE B3

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
S BRI RN BRI R G5, AR HRA NBOREAAm, BRFREHA
NHZEHIAT N, ARERFHETTEAREMSLEEEFMLAE .

4.3 ARG E R

4.3. 1 AP BB RHATER

ARSI G E BN B PRI B B AT 2 e AN 5, 15 7 M S AR L 11 ) EE AR
i RGN TR ARSI AR 5 2 AT RN, A AT RAT T GEFR
PG E AR AP SHERFEL) M CEBRITIER S EHARA T AP S HIE) 5

>~‘\

e

JE o

o

4.3.2 RERZ AT N E T

AMEWN, A NI RBEAES 505 A 5ei s, [FH A5 AL
1 A S R AZAE SR 24 H RSB 5%IIEE S5 36 19Kk, R CR A 0t 4 A DRI 5 0% RO = AT
HA & KRR RIASE 5 o

AN, RAEIASE A T BN A -T2 5 A 2 s 1 57 H 58 5

4. 4 MEHNESRR TR ES T

2020 FEPUZEFZIFIR 300 LK 13.60%, @IMLERFE LK 15. 2% HhAE@Em (30.31%) A
B (29.73%)  FARUORL (25.73%) RIVEUF, MG (-10.56%) | ALEE (-9.61%) | IS
(=7.01%) FRIIRZE . A7 WHFR YR 300 FIENEARFEEL .

E AP RREE BU= KT, IRZRTF A RIS T 7 B M TURAUE . (BIRATHLE
IR RN TEAR I LR SR R R . FRATVKE AR SS 0 IOFE B8 2 I A 43 A7 Ml 25 FHRTE 41 34
FEAWY KM AT, BTS2 ) 1 R EAT B A bR IR, SLIZH A WS aa A XU I SE AR DT
fic.

4.5 MEBNEES KGRI
BERBEIIAR, AESMHBHE N 2. 1890 7T, B HIEME N 2. 1890 J6; AR 4L A I

5T 3 117



RFAETTERETFRE 2020 55 4 FEHRE

S E K Z R 21. 60%, MESFHAREREIR RS Z N 11, 54%.

4.6 MEMARERTFH ANBEREEH = ERE R
AN, AT EOR DL SE A A A 3 AR N ANS — 3 N g 5™ 1
T LT mmEE.

§5 MEAAGWRE

5. 1 R EREEHHEREMR

F

T3 H

£ o)

R BB o)

1

Rt 5 5%

2, 870, 040, 445. 45

97. 57

Horp B2

2, 870, 040, 445. 45

97. 57

HE R

[ 5 WAL A5

Hrp. fige

Vi AR

R E R

SRR AR B

KNI il B

Horbre SR K SENIR 65 G Bt
F

HUT ARG A M S il

42,862, 031. 80

1. 46

HAh 5™

28,715,074. 82

0. 98

it

2,941,617, 552. 07

100. 00

VE: AT G AR 5 HA A I s B AT 5 LA 4505 A I A Fe AR 679, 007, 024. 40 ST AR, &
R B4 0% P VB L g 23, 19%.

5. 2 MEIREBAT WL R B R T AE

5. 2. 1 EHIREATI 0 REBARERR A S

(v

GRles

AReME Go

o5 E PR E b
%1 %)

RSN N4

R

il

1, 486, 920, 496.

OO || =

HL BT ORI
14

SN |4

R Z N

16, 322. 72 0.

AZilisk . AREAIEEY

T |o D |w

1 FE Ol

=
ps

=




RFAETTERETFRE 2020 55 4 FEHRE

I |5 A ARG B AR RS 189, 666, 756. 07, 6. 48
T |[ER - -
K (5=l 296, 779, 167. 11 10. 13
L SRR S5 RSk 217, 446, 068. 70 7.43
Mo R AR AR AR S5 15, 649. 20 0. 00
N KA IREEFNA et A H 140, 699. 85 0. 00
0 |[EERMRS . BEAHARRS - -
P |HE - -
Q | PAEMHEESTAE - -
R |30 RERLR 48, 261. 27 0. 00
S |4 - -
it 2,191, 033, 421. 05 74. 82
5. 2. 2 MEBRBATU RO ER TR ERTAHE
ATk ARME (AR i B T E R )
A FERER R - -
B VP& AR i 193, 531, 667. 28 6.61
C M P& 180, 159, 101. 81 6. 15
D REYH . -
E 4:fil . -
F T IR 1, 647, 510. 30 0. 06
G Tk 80, 187, 065. 84 2. 74
H {5 S FHE - -
I HEMRS 223, 481, 679. 17 7.63
J A _ _
K Js = - -
At 679, 007, 024. 40 23. 19
VE: L BSR4 25k5 7 (Global IndustryClassificationStandard, GICS) .
5. 3 WMEHARLA A 5 EF = HE L BIX /M HEF IR+ 2 IR E R 5 A
e | mEAE | WEAK | AE D |[ARHHE G /ﬁ\ﬁi e
1 000002 Ji FlA 8, 075, 084231, 754, 910. 80 7.91
2 00700 i R 470, 800223, 481, 679. 17 7.63
3 002027 A AL 22,031, 010[217, 446, 068. 70 7.43
4 02020 7R E 1,871, 000[193, 531, 667. 28 6.61
5 002415 e AR 3,796, 007|184, 144, 299. 57 6. 29
6 00291 SN e R 2,998, 000|180, 159, 101. 81 6. 15
7 600031 =—®ET 4, 665, 751|163, 207, 969. 98 5.57
8 600887 Gailligry 3, 627, 231(160, 940, 239. 47 5.50
9 000333 E MM 1, 520, 857|149, 713, 163. 08 5.11
10 600426 e ET 3,931, 729|146, 653, 491. 70 5.01

BT 11




RFAETTERETFRE 2020 55 4 FEHRE

TE: X RINAE A+H B BT S, & IF A RIMES SHY, IHEIRARBER 72 5P 5R -

5. 4 MEWAREL G M RGBT A S
T AEEARE YRR 7.

5. 5 MEFARIE A RHE G2 & F ™1+ E LI R/ N HEF R LA B 3R R B 40
T ARGAREHIRARFFA 657

5. 6 MG HIRIE A RME HES T 3B HBI /M HEF RIBT 48 B SCRFESR 85
K
T AT GAR WA R IR B SHFIE TR

5. T WEHHIRIL A SME 5 E ST 3E LA RN R T4 57 & R B3 4
e AREEARE YRR SR

5. 8 A MR A RME 5 E ST 1#E B N HEF R BT A BUES B B 48
T AREGAREHIRARFFABGLE.

5.9 MEWIAREFE S BB 1B 0L UL
5.9. 1 |EWIRAE BB BB R F7 @R 2 BA
T ARG A R IR T R AR B4t
5.9.2 FEER BRI B RBOR
A HE G RV IR SR AR XU B BN, AR H I, DARLRERT A R . SOkt
WIS 2 S I B A B S IR AL 2 1 2 SR AR . 288 N I B A BB B A 2
ok, LUSIRE U I 4L 2 (A 2

5. 10 | EHFRIRAZE S BRI B FUH K3 5 1% 0L i B

5.10. 1 A3 H i B IR EBUR

AR K G5t IR (T SO AR KU BN, USSR E A A, CATEl e T Ko i £
W88 2 Sk P A U B S 5 AL TR 2 S AR B 6 B i B2 e B R 01 B 5 44
Fk,  DUYIRETUR R 541 A TR A 2 o

5.10. 2 R EFARAH: SH R H H A B /e AR 28 A4
T ARSI HIARBAT B U OB

o8 I 11



RFAETTERETFRE 2020 55 4 FEHRE

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

5.11 BEHASWMEME

5. 11. 1 AEESHBIEHRIEF R AT EARAH LT HAP R ERTILREE, &
RS E H AT —FEARBATFESR . LTHNER

A ISR IR+ A5 1 R AT S PR AR e BB 7 0 T SL S VA, SR 25 i I —
ERZEIAFFET. AT

5.11. 2 ZEHFMEI+4 BERTE N EE S FME N £EBEE
FE G PG448 SR H 2 < 1 TR L E ) 2 I BB R

5. 11. 3 FAM B =M Bl

e £ Fx &% o)
1 fFHRIES 278, 120. 03
2 |MUSCIESRTE FK 28, 325, 019. 39
3 R A 102, 148. 26
4 |RIYCRE 9, 787. 14
5 |BHIEEK -
6 AR -
T |REETRH -
8 Mk -
9 it 28, 715, 074. 82

5. 11. 4 TREWIRFFA KA T BT R T 34 B3t 55 A 40
T ARG AR WA AT b T SR U T e

5. 11. 5 AWK AT 14 B F2 - A AE Ul 52 PR Ou ) U A

5. 11. 6 BEA SR E IERIHALSCF IR H 2
AT DU NI, B ALl it A T AR o E LB R 20 T A 5 T T 8] ] BEAFAE
#o

§ 6 FBRESHHRF)

BAL: Ay
e 15 A A 35 4 4 B A5 1, 337, 804, 778. 16

e ST 1] o <5 5 R D0 3 5
el T30 1 2 < B [ 40 5




RFAETTERETFRE 2020 55 4 FEHRE

i A TR 2 235 50 R B B (A3 AR
/DPL“=7 3HA))
S I AR I 4 4 AL AT 1, 337,804, 778. 16

§7 REEBNZHBERREREEREERHI

1.1 BEBEARFHAESHHTENENL
Sfir: 4y

i A BN AR
S B

e i 391303 (8] SEN/ #R A
il

i T 91300 18] S22 H /08 [m] A
il

i AR B R A
S

e IR R A2
WL R B L] (%)

e ARG, ARSE BN AR S IR K ERD,

48, 005, 020. 00,

48, 005, 020. 00

3.59

1.2 BEEHENSHERReBRRERSR 5 W4
T AR, ARSI NAIEE A B 55 5 A S L

§8 MM HEE PRPMEESR

8. 1 EMINE—RREFHES LB LAIL T EGEL 2055915 5L
T ARGAMRE I ARBE BB R RS 8 EL A 2 80l 20%) 15 L«

8. 2 MR & R M ERGER
o

§9 RAEXMHHEHFR

9.1 FEXMHHEF
Lo o R W b 5 7 A% 7 204 76 T4 R 3T MR 0 T BV A TR S BV e P S 15
2. (TR T TR SE TR R S L B RS RUE S B e R e B )
3y (FR 70 E 70 T AR S TR IS e B A A S B VI AT IO

« FRI7 T T LA S BT I R i L B U R 5 BV o 454 R R P

IS

o100 3L 110



RFAETTERETFRE 2020 55 4 FEHRE

5+ R A ERLE B b PR R 4% T 1 5
6. FESEB LS BRHAE. ENL U,
7 AP EE S ZOR I H AR SO

9. 2 T R
F B AT RS E NN IR BT sl X A S 108 5 7R,

9.3 EH AR
Pe 0] B S A5 N ) 70 A 0 T G B T I 4% 2 SO, AR T I I A R A B, A F LA

www. dfham. com.

FRRITESF R EEARAT
202141 A 22 H

91 3k 11t



	§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


