Ly AR RSl
2021 £

=

1)

13

MFRIEFREES

Ji%i e

2021 £3 A 31 H

HEBHEN: TERFTIEFHR-EEARAF
EETEN: LEBRRBHRITBROARAR
WEZEHHEY: 202144 H 22 H



FRITLL e F AR 2021 455 1 ZREMRAS

§1 EEFRR

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 LRI AR K RARATI A IR A FARIE A S e A FME, T 2021 4 4 7 20 HE#
TAIRE F S TabR . ITERIMB A GIMEEANR, RIERZNENMAERERILER. XT

P R iR B R

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.
AAERAE 2021 4F 1 A 1 Hie%E 3 H 31 Hik.

§ 2 &= MR
FE L TR AR TE XK id i
F L FERY 009670
e (WY KL R
REeARAEMH 202047 A 21 H

T IR I e A7 R

370, 488, 266. 66 1

BB H AR

AN A P AR ) P R KU Rt L, A SRAGE F) 22 A it P e <
P RS I

B e AR E1L T RT3, 76 705 BRI 3 A L W 8 B B
WA R ROIER b, AT IEAR R, (R BT
P A K K T AL AT VR, F 4 5 e
(VBB DL TRAMMEARTL ST, BEXTARIRT Al R 2 e
Ve, LA LR O B PR .

WK H I o 5 £ TR 80+ L) LA RARAT A A 10— R AT 52 )
(BRI 2 20

IR R A5 E AIEE RIS, SCHUNIAR 5 BUCERS T I 155 24, (€
FIRAMIES IS

SR LTS B A A

G LR R AR AT I R A

3.1 FEM &R

§ 3 EEMF IR MESHERIR

pz: NRMIT




R F AR 2021 S5 1 TR

BB R WAER (2021 41 H 1 H-2021 43 A 31 H)

1 AHA 2 seBl e et 3, 067, 943. 16
2. A A 2,437,516. 21
3. ALY 3515 4 A B A R U 0. 0066
4. AR I G 0 P A 373, 559, 429. 32
5. AR FE A A E 1. 0083

e (1D Friddt & SHER A I A AW B 5 2 & 1S 2 W, T A2 5 sebriicas K1
LT FrsEey

(2) A C eI et ARSI . BBt . HABION O &2 fe il A sh i)
BRI 2 RS AR, AR A CSe B R I A2 Fe i (AR s as

3.2 BEBHERN
3.2. 1 BEE&EMHHREMKREEE SRS HBERER R LR
b 45 i A
HERK R | R ER KR | gt
Bt HER 25 K b O6) @—@
® MHEEQ | HRZEXRO
HZ®
HE=H 0. 65% 0. 02% 0. 24% 0. 03% 0.41% -0.01%
=N H 1. 34% 0. 02% 0. 82% 0. 03% 0. 52% -0.01%
H# & A A
1. 83% 0. 02% 0. 32% 0. 04% 1.51% -0. 02%
AR A

3.2.2 HESFFEMRES RTHHMEW KRR LI E LS A fE
R HI R

=
=
o
-



R F AR 2021 S5 1 TR

AR5 436 F Al g BV K 58 5 R b 4 b s i v 0 2 SR G S AR A LR
1. 80% —
1. 50% \/\’Jf”" Vs
1. 20% /w
o~
) s
0. 90% /
o
0. 60% -
. f__'_’/ A
0. 30% fl e A e
N — hg —~
0.00% | 7' 7 T
~0.30% A N o
S __w/.-"_' \_\__ ; T
-0. 60% %5
5 8 8 8 § 8§ 2 2 - = - ¢ & 5 5 89 ¢ 888
2 % x4 L L L L L L 5oL L T T T T T TTT
4 B &8 8 &8 &8 8 8 8 &8 &8 8 &8 &8 &8 |8 8 &8 & a&a-=&
|— RAdmFEA RIS RITSEERE — ?E?“??Iﬁiliﬁﬁﬁé‘%%ﬁﬂtéﬁ%}@&ﬁﬁ|

VE: 1. AEEEFET 2020 £ 7 H 21 HAERK, BAEREASHEEAR G RN —F.
2. ARFELEEAW 6 NH, BIM 2020 4 7 H 21 HARE 2021 4 1 H 20 H, 2045 5N &5

VL L A S e I
§4 BEARE

4.1 RELE (RESZHEPA) f{ifhr

EAZEE NS ZIIAM | iFE25 Mol .
EBE Trmem [ mmam | eR b
VIR TR S A A PR A A B[
EW SR S AR, JE e,
2016 4F 12 H BT R J7 4 & 40 51 57
TNER R RS ESL P, 2017 408 A
gt BRI DT LU R i o7 RIE F7 4% B B 4
- FEZ4TH, 2017 4F 08 H BT R JT40i
.- H‘BE Bafﬁ%ﬂﬁ#&‘ﬁ‘%ﬁﬁéﬁﬁ\ 2017
ey 09 H BT AR J7 4RI R ik RIG B
e Lo 20204 T H 21 RAETRENIEF R R RS LS LR,
E | - 13 4 .
IS H 2017 4£ 09 H % 2020 4F 05 AT 4540 8%
25, Mgk EA . 2018 4 03 HES
;E\ s {EZRJ7 40 B be i =4 @ WP o A7
iy EF R G 4 L 427, 2018 4 05 A &
- AT AR T7 4LRC B e TR S AR IR 5 0 0
GG, 2018 4E 10 HEASER L
W oL — 47 8 A OR & AL 5 0F
FEFEZT, 2020 4 01 HESEETT
L1k — A R A AR
5 470 3t 115




FRITLL e F AR 2021 455 1 ZREMRAS

FEFEZTE, 2020 4 07 H ESEETT
A FAG R AIEARERE R SR LSS
H, 8 H R TREHEmt, EIRKERE
SEMARTMEA RS F SIS S
it ZGEMEMGHEL G R, | RKESE
A IR 2 &) [ e W s i 59548 2 01, &
RGP PR A A [ 2 N i R e 2
B3, BRI O A TR A J A
SEE R R A R TR T A BRI
T AR ML BEHE

e 1. ERRBARGEEER L RN SRR ERANE, “BERN” BIRE AT
TRETE M ), Wb EIRE R G2, ReZ e YRR M “BEAER 7 Bl
I On ) PR E B 58 TR AE HSTAN AR 301

2+ UEZF AL R SCEMAT I 2 GIEZRAL AL 5 B3R BRI ED AR E -

4. 1. 1 BIARFAERE R EHIT IR R A B S 4T R H 7™ 5 150
T ARG S TRAR 5 AR HAEAL S5 B P B R B B

R

4.2 HE ARG A FEEB/E BT EH KU

A, BRSNS E AR A RN S E A, T (hie N R
IEFFAR R R GED) . CPENRIEMENESHE) Bea R UL EH RERERUE, AH Wk
EH BRSNS BRI e 0, NS B a N ORI, ERFEETA
ANFIZEHAT N, AIEEHRA ST IREM IS S FILIE

4.3 AR HEF IR

4. 3. 1 A3 5l B FAT R L

ARH TN BUA P XA I B B T 2 e AN, 15 I 7 M0~ AR L (1 1) BE AR
i RGN TR T A SRR 5 2P AT RN, AR AR RAT T GEFR
WHGEHAF A TZHH R ZEL) A CEERITNER R E AR AR AP 56 ) 5%
ME -

4.3.2 RER BTN ETUH

WE N RE A G AR E LT A

AN, RIS SRS IIAE 5 T A TF 5 7] H B 18152 5 S/ (1 30 58 by sl 1%
UETR =5 H R 5% L

=
=
o
-



FRITLL e F AR 2021 455 1 ZREMRAS

4. 4 |5 A E S KR IR EL T

7= i,

{0 1) A B R . BRATT AT AT LASR A f51 55
GG EAG LS. RS T R,
LRIk

4.5 MEHNESKL SR

BEAMRT

—REENEUBITREIRE, EOAERRRRE S, ORSESEE.
B BURRE RIS, KRR s E BT L .
AR FRPIKE L% . i3 &% BB 55 B L FAIE KB, bri&
T 3. 14%-3. 28%IX (AR o 5 & LN SEMAIZ A R A AR W SRR iR
BEREN, BN KT,

AR, AL EBFE N 1.0083 6, AR IHAE N 1. 0183 Ju; Ak

SRR ER KN 0. 65%, MGk AE RS 2208 0. 24%.

4.6 MEMARSTH ANBBRES T HERE R

WG I, A e R ISR

T BAR R TR S

2
#, 1 HARR
ER 10V [ il s A
, MBI
B =i 5

BB RRKRHAE AN, BSO8R NGRICK . a

STk 5t

AN TAR H AR B NS AN 0 AN BE R R

BT AT /iarEE.
§ 5 WEALGHE
5. 1 REBIRESH=HEHMR
F it H EH () A R T (%)
1| Bt - -
Hop: S - -
%%&ﬁ - -
] 7 WLl $5E % 368, 504, 800. 00 98. 59
Hrp: fiidz 368, 504, 800. 00 98. 59
APRES &SRl - -
e B - -
SR ATA SR - -
SN IR 4 il % - -
Forbre SEWra IR (1) SN IR 5 4 il 5% B |
I—ﬁ;:
BATAE RS 5 & A 4 3,553, 771. 11 0.95
HoAh gt 1, 706, 223. 06 0. 46
Ait 373, 764, 794. 17 100. 00

5. 2 MEMIRZIT WA RPOBEREAS

%6

7t

3t

11 78



FRITLL e F AR 2021 455 1 ZREMRAS

5. 2. | MEMRBATI A KPR ARERRAE

e RSB SREH.

5. 2. 2 MEHIREAT I REB BB R B E R R A&

T ABEELSHRER.

5. 3 MEARIEL A SRAME L ZE B 71535 LI K/ HEFF RO BT 48 B B R A 4

EES LTl ST

5. 4 MEWIRZE BT A RN BFRRAS

g i ARHHE GE) 5ﬁ§ﬁgfﬁ
1 E XK 7 168, 864, 800. 00 45. 20
2 | JUTER - -
3 SR 199, 640, 000. 00 53. 44
Horb: BURME SR 199, 640, 000. 00 53. 44
4 ik fii F5 - -
5 Al KT R 2 - -
6 Hh A S - -
7| ATEEfE (ATAE R - -
8 G2 - -
9 | HAth - -
10 | &it 368, 504, 800. 00 98. 65
5.5 EFIRIZA AME HE ST = 13#E LB KD HEF R RT B4 Fior S B B 4
e | mBRm | AR | MR GO | ARHE G gﬁfﬁg)
1 210201 21 EJF 01 2, 000, 000 199, 640, 000. 00 53. 44
2 019649 21 [ 01 1, 690, 000 168, 864, 800. 00 45. 20
5. 6 &G HIRIZA AHE HE ST = EE HB /NP BRI+ 28 B P2 SCRRESF IR %
B 24

T AT GAR T WA RIFA B SHFIE TR

5. T WMEMARIE A RN E S EEF FE AR N EFRTT LA RSB E A
T AREAMEHRRFAERE.

5. 8 T HIRIL A RMME HE ST 13E H K/ HEF R BT L2 BGER R B 28
T ARG HIRRFFABGE.

5.9 MEIRFE ST R K B 5 B0 i

BT 11




A7 4Lk F AL

2021 4FH 1 ERFRAE

5.9. 1 B HE G R BEBOR

AT G AEREAT I GO SLBCRS KRR XU BRI, DL ORAE Y H
SEMTAR R RGBS ACT, ST B AT ILAS, 8 2 ksl S
W RAE R AT

5.9. 2 IEHIRAZ S BB 19 E G S K @A 157 25 B 40
e ARESAM A WIRBAT B GUH T -

5.9. 3 ¥ E R R BE AN
AR B G AR WA AT 5 SR

5. 10 B H A& E

» EEEE AU B

TRAE S SRS AT B

5.10. 1 AESHEE KBTI A IEFHRIT EAA R T HIPRE R TLFFE, R

RS gF HI—FNZBIATHET. LTHER

ARBEEFA 21 BEIF 01 (R 210201YH) AR AT ZEAR B T R ARAT IR 3 0 0 o0 ) S Al

S0 H SRR T . DUH S E BANEIAL, MISSCOTERIN H AAAE B el M m] 15 LA 24 IUE VRS

AT A, T 2020 4 12 A 25 EEH EARRIE 2040 Tk 4880 Fi7t: P MUTT

SNEZE 5 iR

IR GEFEBE, T 2020 £ 11 A 10 H#E K SNCE B R AC RTINS B 2 A4k UL 60 757t

Tl

AT ont B IRUETF BB R SAE P 145 15 2k i 15 ) B 28 ) ) BE KT RH R RLE
EIRAETR AR B R FFER BRI T o

AR SR AT AR TR HARUETF IR RAT AR B 8 & T 57
Gt AT — N B ATFETT . LTS .

5.10.2 ZER BN TRREREGEHES S RMEN FIERERE

KIS HREER

5. 10. 3 LA FF =44 B

ARG E NN

KA, BERE

5 R &8 GL)

A7 H PRIE S

44,474. 19

IESGIE S Hak

YA

PSR

1,661, 748. 87

Y H IR

S |O1 [ | DO~

FoAts MR




R F AR 2021 S5 1 TR

7 R 2 -
HAth _
&1t 1, 706, 223. 06

5. 10. 4 G HRFFA KA T 5 B AT 3 B 37 BA 4H
VE: ARHE G AR A SR R R A IR S T 4 500

5.10. 5 | HFHIRAT 148 R ARS8 S PR 1B L B 1 B
T AR AT HRERH

5. 10. 6 BHA SR A ML AR FHEH 2
AT DU N IR, Bt ALl it A T A o v B B R 20 I A 5 T T2 8] 7] A AE
%

§ 6 FBAEEHHES

BT Ay
i ) 38 4 4 A0 s A 371, 026, 170. 00
15 U ) 5 4 s HR 47 45 634. 48
ik s HA A e 3R 4 L R [B] 47 5 538, 537. 82

s I R) 3 3R AR B A (4
/LPL“=7 3H)
15 A HA AR S 4 A AU A 370, 488, 266. 66

§7 ZREEHNEHBEARERELEERHIL

7.1 RSEEAFH AR SHBRNIER
TE: AR, AR SEHNCRFEE AR SR

7.2 ZGBENZHER RSB R RS 5 WA
TE: AR, ARG BN R [0 85 5 A B 5L

§8 M EE PSR MEERFR

8. 1 EMIN BB R EFEESHFLHIXBIEGET 205591550

% R AT 3 G U LR P e T
” A AL \

H A 54 ANl
% e | mEsEE 20 ﬁg /ig ﬁg BB “%ﬁw
% Fg S € ] e e

Foom 3 11



R F AR 2021 S5 1 TR

gl
. 1 ]20210101-20210331}200, 008, 000. 00 - -1200, 008, 000. 00 53.98
14 2 120210101-20210331{169, 999, 000. 00 - -1169, 999, 000. 00 45. 89
A4
A

77 R X
AHE T AR R B AU L BGR I IE DL, P REAFAE EUAUBE [l R RS, 3N e BN
WIS E S B /75 S BN LA IRE [A] (1 A AT v BE A 22k <o B8 7 19+{E 52 BRI RE i 58 77 2
BORPeA o AT e PN I SRS o TRVl R0 R S ik <A B v BE RS R, ]I g 5 35 sl 2k
WESE N, Dnasxt B e Rea AR PR

8.2 B EE YR M EERGER
o

§9 BAENMHER

9.1 FEXHHER

v R R St B L 2R 5 2L 3 SR AL 50 BT S B B S X A
(AT F ARG IR T R R & A )

R I5 4L AU 7R RAE S BRI G E )

4y RI7 AL F AU R RS 58 3k 5 W 55 Pk AR R PR

5. R I AERLE B B4R ) T

6 FEBE NG BHEALIE . EDL

T AP RN S BRI H A ST

—_

Do
P

w
/

9. 2 FERHL
S AMAEIRN T RSN DA LT EHX D5 108 5 7 2.

9.3 T AR
Pt T B 4 A N () 75 B T G SR T I 4 2 SO, AT A F R A B, A R HE A

www. dfham. come

o100 &1

=



FRITLL e F AR 2021 455 1 ZREMRAS

AT EEARAF
202144 A 22 H

% 110

Dz

117



	§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国债期货交易情况说明
	5.10 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


