RT L ERIERE 2 BB A& BHES
BEES
2021 £ 1 EEFERE

2021 3 A 31 H

EEBHEN: LERFTIEHFBEFESEGRAF
EELEN: PEERBITROERAF
WEZEHHEY: 202144 H 22 H



ARIT LU E AR P e TR A 2021 4E 55 | F=EAs

§1 EERR

SEHEANEF LEFRIEAR G PG AR EICE, R VERRE s 8,

TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T
FEFE N EE BT RO A RAFREAREEEFRMNE, T 202144 7 20 HER TA
WE I S5 ARhs . IFERIMBEAGIREFNE, RERRABR AR BICE. ®RPER

TR B BRI -

B N AR U ABSAE S B ST RN B IE FHBE 2 507, (HANORIESE & — E B A o
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 22 Hie%E 3 A 31 Hik.

§ 2 &= AN
F A TRiFR KT R E R THR A
4 FAUY 010700
Y (it LR, IO EE
REeARAEMH 2021 4F 1 A 22 H

e S AR K < 1 A0S A0

1, 508, 823, 263. 01 1

BB H AR

ARSI AR AR I B AL KR A RTIR T, @RI s SR
B, BREHHE AR R

B A

AT BT T e AR SR B, AT N SRR 4 & Sk g
PHAETFIBC— U, fESS TR PHAZ A, AR O P AT R A R T8 [m]
TAVERT R RE i, MR VEE B, RIS BO AT R,
2 WAL A B N I EE AP, 7800 A ISR R0 S
i SR A UL AC -

NiEsaad e i

H 25 G T B RS Zx80%+F IR 300 FEHIS 25 w1 5%+IE A Fa Kk 25
R(EIRANEPEE) *5%

PUBSEYAL 2 A AR

AHe gt — R G R &, KU 5 00 e T ik & 5
e, RTBRENESE.

TG IR 7T A AL, BT IRSEE A E I B B S A T
RIS  BR T R AR S 5E PYIE TR B e DA T 3 3 XU
S RS TR KU 2 A, AT i i e A BB ATL A1) T PR B IR L 1T
PRIV TS 1 B DA e 52 B J S5 2 S el R (0 R A XU

TS B E A IR

[ B ARAT B A R A W




ARIT LU E AR P e TR A 2021 4E 55 | F=EAs

§ 3 EEMSHEIFMESFERI

3.1 ZEM K

. NS

BRIV EEREN

AR (2021 1 H 22 H-2021 4¢3 H 31 H)

1. AR C S B s

12, 620, 384. 78

2. AR

-18, 277, 249. 50

3. BT 213 & 0y BUA A

-0. 0121

A4 AR B HE

1, 490, 546, 013. 51

b. WIARTE S0 B

0. 9879

e 1 Prid e SHR bR AR NAE B 5 3 e 1% T3, T 9 LA SERricas 7K1 2

T roes .

2« AWCSHMGEE R R AR RO Beotlicas. AR CORE 2 setirEeshlias) 1
BRAHOR B Y AR A, AR A Sl s n_E A 2 fe i A2 sl .
3. AEEEFT 2021 F 1 H 22 HAXM, BEFRERMHEEARREIIRAR —FEL.

3.2 EEHERIN
3. 2. 1 ZEMHUHERK R KI5 RN S LR S A 28 2 i LR
V&5 {ER 58
FEERR | EERE | bt
b el Ftr | ©O—06 @-®@
©) HEZQ | #EREFRG)
HEE®
HEEAFH
-1.219% 0.35%  —1.60% 0. 319% 0. 39% 0. 049%
ERGEES

3.2.2 HES S FAEMMRE S RTHFEMKERRF LS RS R E R R
AR

=
=
o
5



ARIT LU E AR P e TR A 2021 4E 55 | F=EAs

ZR T AL AR LIk P 4 52 T VRS BB 1K 2R 5 R Sk 4 L e i ME S i ZR i R SR A
Wt b
1. 20% [
0. 80% /
/ \
0. 40% fro——— \
0 00" ’fé':'\\’ / . ’\\\\ “./ '||I llal'fll
% - i \ i
"._\-I \ \'. /\V \
~0. 40% \ \// A
-0. B0% \/ \ 5 A\
1. 20% \
f\/ A\ .l(f_;
-1, 60% DA A
) - - //
~2. 00% ¥ /
od 0 (=] [ r~ — uwy (= (2] [ (4] [ — uy = (2] r~ —
od od o (=) (=) — — — od o (=] (=) — — — od od o
I | | ] ] | | | ] | | | | | | [} [} |
F § ¥ % % 8 8 8 % &§ 3 8 % 3 § § 8 3
~ ~ ~ o~ ~ ~ ~ ~ o~ ~ &~ ~ ~ ~ &~ o~ ~ ~
2 |8 | R |88 & R |8 KR B 8 B | 88 | & & =<

|—&rafFtrmEEFRaRit2ElKE — SR FRNERFEES Bl Sk tuai %]

e L. AREAFET 2021 £ 1 H 22 AN, HAERAEHEEAMR S ARG —F.
2. ARESHEOI6 NH, EIM 2021 4F 1 H 22 H#EE 2021 £ 7 H 21 H, EARWEWHR, &

e TR,

§4 HEARE

4.1 RELHE (RESZHEPA) i

EAZEE NS ZIIAM | iFE25 Mol .
EBE Trmem [ mmam | eR b
RS R A PR A R S A
BhE, EHOSH, HTASEE e
¥y PE A T L [ s W R A T B B A, S
UEFF %= S, 2020 4E 056 H BSEAE TS
EHAR WO ANE SR R R S S AP, 2020
YAIPSEZ 505 H BT IR T LRI R % I s TR VR
2 NiBLIN GARNEF R R RIS L 2020 4F 06
FHLAL H 2 AT IR 7 205 T35 1 4 5
- B, FAER0214E1 H 220 16 4 RERIEF R SR GE . 2020 4
A B E H 06 A ZE AT R ITLLIE O Ek —F R
AL 2 45 % RETHEHR R LS F S LR, 2020 4
PR S| 09 A & ASAT AR T AR R ik — E R 1
J% li] 5 WL RETHEHR R RS TS L, 2021 &
RO IN 01 A ZE AT R 7 LR FAR % 99 4F 2 T
M, FURARIE R R RS RS EHE Tl
RezwH BEE KA TR BATERE TR
BATREEBWRFLS T BE T
A RA R385 b [ 8 Wi 2 4
5 470 3t 13 5




ARIT LU E AR P e TR A 2021 4E 55 | F=EAs

3, BlalE. R, AL, A%
TR HEEE L

ARV R A I A 7 A B2
LA S ML T, BT, 2020
5 4 05 B B AL AT T T e i
EHAR 27, 2021 4 01 A EER T mFEANR
g NEIANSE12021 FE 1 H 22 B PR T R S BGIE S R R
D menas| H BE |omm mmoksmest, B 6K
e PTG IS T TR T
o R S IR A Vs L
o T S

VAT, PRSI S ol

E: 1. ERRBARGEEER L AR RS RANA, “BEEHN” BIRE AT
TOE T RN Y xR AR E R SR, AR “ARERE ) A “BAEE I iR
I 08 ) PR 2 B 58 TR AE H TR 301

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

4. 1. 1 BIRFAER SR = E BRI B 23 f0 R &2 2 R e B i R 5
T ARG GLHANR G WIARAR AL B BB R .

‘1»

4.2 HHEAXRE A S E B/ BT ERH KU

A, BRSNS E AR A NS E A, T (hie AR
UEFFR R FEEGE) . CPENRIEMENESRE) Bea R UL EH RERERRUE, AWk
EH S BRSNS BRI e 08, NS A NBOR B, EIRFE A
ANFIZEHAT N, AIEEHRA ST IEM M S FILIE

4.3 AR HEF IR

4. 3. 1 A3 5 B FAT R

ARIE G E TN — B PRI B B AT 2 e AN, 15 I 7 M0 S AR L (1 1) EE AR
i RGN TR T AL SRR 5 2P AT RN, AR AR RAT T GEZR
WHGEHAF A TZHH R ZEL) A CEERITNER R E AR AR AP 5 H ) 5
ME o

4.3.2 RER BTN ETUH
WE N REINA R G RE LT A
WA, R RAIE G 5 5 BT AT 30T IR H R A2 59 A A (K B0 28 5y Bl 1%

%5

ps

137



ARIT LU E AR P e TR A 2021 4E 55 | F=EAs

RS 2 H RS & 5% D .

4. 4 |5 A E S R A ED T

BRI, —ZF T B TR IR A, (B TBORKIEED, LiEZRfs—Z= R Rk 0. 90%,
QNMVARTE Rk 7. 00%, BEFE NS HIZRHTIFHE, NI T anigd i S i sh MRS I 7], — LAl (e
AT B T IR R R REEROK, ANMRE B TR 2. B il
BN, A7 5 H AT BOE 2 B E T 2o BT b T 0 S AR R R DB
MIREL BB AT o (EE I — 2 A PEAT M A B AT BT IR1 - 0 SRR R AR 4 RE 8 0] 7% 21 5
NETERACE, A7 fh M R ESR B, WS S E S BB AT WL A R AT
He & .

T, — AR AHREU T 0. 4%, H AT E A B BO TSR, AR As I S A
T AR A — L 5t 20 DA R — e N . RIET AR U B AR A (B KA B R AR O B P,
RARGE 2 R A B 15 DA SRR AT KA ELE KT, R — SR i e Bt AT I &L
I, — ZARRATTE PN, e m R BRI kAR R R, fiEik
i EAT 14BP & 3. 28%; = H RIS, Il Ry M, ST 3. 19%. &
N, IR R BN RGeS, BB T M SR, O, EANSSFRIRLER
&%, FEAT 2 BIFTH H R J10, ABLBFUEDIE . AR OR SR, XM 2 7 dias
TATHIMERE . S3—J7, iR B AR S ks, (HIOT GBS N, X B SRR A —
Rz, MELET G SRR AREE — Tt BhAh, WM s I R R S, LA
[l A B AT” AHOGECR M EE,  #ORTRE T BT I AR IR0 7E . BRI, B —FEAZ TS
R B E LR y, Beahsn k. EHGU, HEESFREHR I, 565 13
BRa A, 555 IR i D BT ok T BRI R R 2001, TS A ZE S oL, ish
PR MEMIE. #F EURERSRERG. Z5RXEZHNE.

SRS

4.5 WEHAES KNSRI
BEAREIR, RESMHPIEEN 0.9879 J6, WEIRTHAEN 0. 9879 J6; AR5 W 3L
SR EER K -1, 21%, S L -1, 60%.

4. 6 MEHINEERA NHEE & F ™ E T 3t
WG I, ARG R I BRESE A TAF A A AR NECE AN — 0 NG e 5 1
BT H TG,



ARIT LU E AR P e TR A 2021 4E 55 | F=EAs

§5 MEAGWE

5. 1 R EREEHHEREMR

e it H &8 o) i B S BT PRI R (%)
1| BER BT 294, 959, 418. 91 17. 56
Hodpe SR 294, 959, 418. 91 17. 56
2 | BeHE - -
3| BhE Rt 1, 193, 788, 502. 40 71. 06
Hrp: iz 1, 193, 788, 502. 40 71.06
BErE S FFIESF - -
4 | REEERE - -
5 | SRlfiTAE AT - -
SENRE G Rt 153, 000, 000. 00 9.11
FHorpre SR 1 BN IR 8 4 il %
- _ _
BT ARG E /AT A1 21, 182, 339. 53 1. 26
Hoptr gt 16, 976, 339. 36 1.01
&t 1, 679, 906, 600. 20 100. 00!

VE: 1 AR B E T A IE AT G AT $E 5 I I A s BN 46, 211, 399. 76 JE AR T, AR
FEL T E LA 3. 1%,
2. AEEARE RIS 5 mum i 77 B A5 % FES .

5.2 MEMIRLAT I RO ERFTAS

5.2. 1 REWARBITVWHRABABRERFEE

R T AR GE) %iﬁ’; f‘ﬁ“ﬁ
TN VSN N G N 4 - -
B Rk 7,023, 562. 00 0. 47
C [HiliEdk 152, 518, 631. 07 10. 23
D I BT7 R SOK A PRI B

N4 24, 036. 12 0. 00
E (@l - -
Fo R mEE 1, 924, 790. 00 0.13
G |iEEH. SFbEk - -
H o |[fFErE mEmol - -
I (& B A S B AR RS 3,733, 242. 14 0.25
T &Rk 55, 767, 381. 00 3. 74
K ik 18, 423, 000. 00 1.24
L [FEGTAIR 45 R 55k - -
Mo |[RFEER TR AR R S5 1, 864, 660. 00 0.13

=
ps

=



ARIT LU E AR P e TR A 2021 4E 55 | F=EAs

N KA PRSI A e 5t i HE 19, 857. 82 0. 00
0 |[EERMRS . BEAHARARS - -
P |HE - -
Q | PAMHtSTAE 7, 448, 859. 00 0.50
R |30 B RLR - -
S |&& : -
it 248,748, 019. 15 16. 69
5. 2. 2 MEHBREAT A RB B ER TR E R TEAHE
AT ARME (AR i B ST E R o)
00 REJAR 7,853, 074. 49 0.53
01 JE# ) - -
02 Tl - -
03 Tk % - -
04 FZH 10, 455, 721. 78 0. 70
05 2 A . -
06 4l ™ - -
YEEISESTN 5, 052, 486. 04 0. 34
08 Hf5 V5% 22, 850, 117. 45 1.53
09 A=k - -
At 46, 211, 399. 76 3.10
VE: UL R HEAT W 5y 2
5. 3 445 R A FONVEL o 2 S TP A AR N A BT+ 45 R R B A B
e | mEmREm | REAK | HE D |ARHE GO 5%3%jfﬁwﬁ
1 000333 E M EEH] 256, 200/ 21, 067, 326. 00 1. 41
2 600887 BRI A 514, 400 20, 591, 432. 00 1.38
3 000002 F kA 614, 100| 18, 423, 000. 00 1.24
4 00941 [ #3)) 387, 000| 16, 664, 963. 43 1.12
5 601318 Hh [ P22 180, 000| 14, 166, 000. 00 0.95
6 601166 POlARAT 584, 400| 14, 078, 196. 00 0. 94
7 002142 TUERAT 353, 000 13, 724, 640. 00 0.92
8 002415 Ve B R 228, 800( 12, 789, 920. 00 0. 86
9 002304 PRI A 73,500 12, 105, 450. 00 0.81
10 002311 KA 153, 700{ 11, 988, 600. 00 0. 80

T

5. 4 MEMRE BRI RIBFRFTAE

HETRIRAE ASH LT B, 3Rt AR S SHE, 640 FIRE A ISR

s

7% kAl

B B E
el (o)

1| Exf6F




ARIT LU E AR P e TR A 2021 4E 55 | F=EAs

2 JAT AR - -
3 LR 188, 201, 200. 00 12. 63
Hrp: BURMESRhfi - -
4 Ml fii g5 979, 867, 702. 40 65. 74
5 Al i A g % - -
6 SRR - -
7 Al (AT i) 25, 719, 600. 00 1.73
8 [ERIZEa:A - -
9 Hop - -
10 | &t 1, 193, 788, 502. 40 80. 09
5. 5 WMEHARILA AU E 52 E&FE =58 LBl X/ HEF BT L2 for 8 i B 4
- e e, 1 e 3 4 e o . St
P fi gAY i 2K g (5K ARME o) L H Al (%)
1 143812 18 HH 01 800, 000 80, 576, 000. 00 5.41
2 175520 20 [EE G8 800, 000 80, 232, 000. 00 5.38
3 143891 18 Hiyk 01 700, 000 70, 462, 000. 00 4.73
4 136473 16 H1bfit 700, 000 70, 077, 000. 00 4.70
5 163271 20 X H 03 600, 000 59, 730, 000. 00 4.01

5. 6 MEWARIE A A b 2 & H7™13E ELI R/ HEFF B BT+ 48 B SCRAESR IR
R

T AR GAR WA ARFFA B SHFIE TR

5. T MEHHIRIE A RMHE G EE T E A RN HEF R R 14 5t &R 4
e AREARREPIARRFH TR

5. 8 & MR A RME 5 E ST 13#E B NP R LA BUES B B 40
T AREEAREHIRARFFABGLE.

5.9 MEWRAZE SR RKIBRIEHI B 5 18 0L it

5.9. 1 |EFIRAR SEFHIB I B KF Mt 20 B 4

TE: ARG AR A IR BAT BRI DT e

5.9. 2 AFSHR BN R BRRBE

AT G BT AR I SR AR RS B BRI, DLEIRMEON B, BLRRE T XK. FE 48
BNKETE 75 BB AR B 1 ah 1k S KU R R I, IR BIVELF « A2 B IR B 1 B 5 23t
172 KB A SR E I R A SRS A . SE S B B PR I BE S 080, USRI SR

A REBI R .




ARIT LU E AR P e TR A 2021 4E 55 | F=EAs

5. 10 ] H RAR A RSB B B FUH R 7 1F Ol v B

5. 10. 1 A3 H i # SR B BEBUSR

A G e HEAT R B SR BEVEIN, AR XU B RN, DU HIRE N L 1), 45 & R 1B 11
MBI F R AT T, SO HATICRS, 5 2 ka2 Sk A MR 55 om0 47 25
B 4R

5. 10. 2 R EIARA I SHH 1 H BT B /e A 28 40
T ARG AM A WIRBAT B GUH T -

5. 10. 3 Z<3 H 3 S 8RN
B 4 AR W AT [ 5 SR

5. 11 BEHESWMEME

5.11. 1 ZESHHEM A TRIESFH AT EE AR T MR E IR HE, W
RS I —ENZB AT T LB’

IR KT BT (FUS: 002142) AT AR T BARAT AR A PR 7] IR 4324500 55 R J8
TR ANFIREGIFE . PR HRBIAL T 2020 4F 10 A 16 H# T p AR LA R M 30 75
TG, T RZATN BURE EA RN ERTHEN R4S T AL T

ARG RA BPOLARAT (R%: 6011660 HYAAT EARIMVARAT B A FR 2 7] Al [ Mk 4% 55 FH g
AEME LR EEMAT A, T 2020 4 8 H 31 Hgkrh BRI 2 2 W 8 o i iod i s
6,361, 807.97 Jt, FHAIHALLATIEK 15, 961, 807. 97 Jt; R & E @0 2017 45 7 H % 2019 4F 6
V) B 4 L5 Ml 45 77 o 3 TR S LT 2020 4E 8 H 21 Hh EARAT (R I B R R4 b
R DA UE, IR NRTR 50 J370: BUNTCUENU R L Bl SRS, BRVE S 515
BESE, SEBEE . ARBIIE R SAT AR Y — B AR E S L BUE RS RAT N T 2020 4 9
H 4 H 220 5N RARATHE N oL ST RYE S A7, edik s 10, 875, 088. 15 76, FFAbTiEk
13, 824, 431. 23 JC.

AT G BIRUESR MR PR PP 15 & 26 A B A R I B AR DGR E , A S S B 220

SR IE 7 4k 2 (R FFERER I T o

AT R (AT A UE S PO ARUESR (K R AT SRR A th DR A 1 1S S A, RS
St HAT—F AN ZBIATHE DT AT

#1051 3L 13

=



ARIT LU E AR P e TR A 2021 4E 55 | F=EAs

5.11. 2 HERHEMA T L RERTENEE S RN SILRERE
B ra il IR eSS EhE

5. 11. 3 HABTE P HI AR

o [ RLE A R SR

1

)
d

AR

A RIE

115, 280. 35

ESCIE S 75 Sk

262, 000. 00

AR

Oz YA JE

16, 599, 059. 01

JOZAT TR

FoAt MHSCER

D

HoAh

O |0 [N | |[O1 > |||+~

#it

16, 976, 339. 36

5. 11. 4 EWIRFFR B4 T8 B 0 T R e it FA4H

v s . _ S G E [
Fs ARG i3 44 5 ~RME o) twfv
0
1 110052 AR 4,877, 000. 00 0.33
2 110047 L JE 45 3, 501, 300. 00 0.23
3 127020 b G 3, 251, 700. 00 0.22
4 113549 H HL A5 2,977, 800. 00 0.20
5 110056 IR 2, 015, 400. 00 0. 14
6 127007 W Ao 1, 957, 800. 00 0.13
7 113033 ZilyE 1, 000, 600. 00 0.07

5. 11. 5 R A AR HT 148 B R A A FE U 32 PR 1B UL ) U BA

T ASTEGAR A WIARAT 44 R h RAFAE L

5. 11. 6 BEA SR E ERIHALSCF IR H 2

AP0 TN R AL, s L s i S E R Ry e A S

Z PR AF I -

THIZ 18] AT REAF A2 R

=,
§ 6 MRS
AL Ay
LA RAMH (2021 4F 1 H 22 H) 3
o 1, 508, 823, 263. 01
HeEARAMHEERS A AL S .

BT R 13T



ARIT LU E AR P e TR A 2021 4E 55 | F=EAs

i R4

Uik e B < [ AR R0 kS A T IR
< e JEE ] 3 0

ik < B[R] A R RS 2R A T R B, 4
Jr o A Eh B (A Bk DL =7 381D

T ST AR < L 0

1,508, 823, 263. 01

e AEGEFAERH 2021 £ 1 H 22 H.

§7 REEBNZHBERREREEREERHI

1.1 BEBEARFHEESHHTENEIL
VARG, AHESE I ARSI A SO

1.2 BE&EHENSHEAReRRFRST T WA
T AR, ARSI NAIEE A B 5 5 A S L

§8 MR HE RO MEERFR

8. 1 R EMIN B —RFEIFHES M ELFIE R BGEL 2055915 5L

TE: ARG AR A R KR B BB E R 2 e B ik 2 B0k i 20% ) 15 L -

8. 2 MR B E R MM ERE R

T

§9 RAEXMHHEHFR

9.1 #EXMHFER

Lo IR 2 HE 7 A< T 204 A I P 4 R PO A B SR 3 B 2 e (S A

[\
v

w
P

(IR 7 2L A= PO i £ DT IO & RAE R R S e e & B F)D
(IR 7 4L AR AR 1 47 T 0R & BAE S R R B )

4 A WINEME BT BRI T T 5

5. ZEEEBH NS TR B

6 F IR 2 BER A HLAR SO

9. 2 T =

F AT RS E NI T sl X A S 108 5 7 )2,

9.3 AR

HO127 k13T



ARIT LU E AR P e TR A 2021 4E 55 | F=EAs

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.

LB ERFTIESEFEEEARA A
202144 A 22 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 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


