RITLLIP IR R .

4 2019 4

—
.
|—a

5 9 Z

ERAHIESFR R

=R T

201946 A 30 H

HEEHAN: LERTIESEREEFRAAR
HEFEN: PEIHRITRGERAT
WEXEHHEE: 201947 H 18 H



ARIT ALY R R B & ROUE SR B 2019 4R58 2 R,

§1 EEERR

G RN 1R 2 N S RAE AR 5 BT RN LR R RO R S BRI
FERTHC AR S R MR S B AR AR AN PO ST

FEEFEE NP E TRAUT IR A IR A AR AR S S FME, T 201947 7 16 HEZ A
Wt M S5 F s AR B H GRS E N, RIEERASAEEREICE. TR
AN s

HE G AT N LASIAE T BhRLR S 1 N A B A R 77, (R RAIE R & — e )

FEG RN SOFARE AR RE I BRAT R, B E L HH BT e ST A7 40 B 1 A
 SAINEE VL

AAR s M 55 BORERZE H i

AAREHIE 2019 4 4 A 1 HEZE 2019 4 6 H 30 H k.

§ 2 &= M
S & TR RR GRAEARI RN S ey
L& FAS 002803
St iEE R LR T i
LA R A H PO164E 7 A 11 H
e 15 B AR S 4 0 B A 1, 272, 040, 782. 78 {43
SaAd=R7n R JE Sl T T ML 3. AT Mk Kk R AN A\l FE AT IR A BF

7C, ERBRIAE SR AT IR T A B SR LI
RN, FoREEE T R KRR .

BB MG AR I < S MR 2 0 2 M AN T 37 4 i 52 KSR 87 RO BC L, R E AL 2
PR R 7 0 I 7 W2l S T8 7 BB LU s A% i LA B AT L I Ak )
JEBT B SeA s SRR AR A A S AEAN AT ML A EAT B A5 BT
5 f i P A B SR T 37 (RIS 2 ] A b e A AT S5 2
AT N R, M S BB A

Mb 235 L i v VAR 300 FEEL X 40%+HE AR 5 E X 40%+rh [E 57 75 L R AN 28 26 X 20%
XU UAL 2 R AE AL S — HIRAMES, BT 5o P XU &m T3S fE 27

oLl i, AU Skt & T Aor M S R ik &,
KT BOERMEE G ASLGRR 75T A S, IEATARIEIE R E 1
R ARG A ST EMTRIBER . B T R BRI S B IR R Ak 2k
AL 4 7 3790 30 DU 45— FECAR B KU 2 A, A it T Wi HE S AL ) T
ISR T BEBRRA I8 1 5 LB 52 oy JR U 5% 22 S5 el SR R X
[ o

LA | g AR D5 RS B A PR )
AETEA Hh [ R AT A A PR 2 7

% 200 #1331




ARIT ALY R R B & ROUE SR B 2019 4R58 2 R,

§ 3 EEMFHEIMMESIHERI

3.1 EEMEHER

Az NRIT

BV BRI

WER (201944 H1H - 201946 A 30 H)

1L A E s il

60, 315, 233. 43

2. A HFIE

—245, 747, 957. 88

3. INBLT- 23k & 0y BUA SR

-0. 0609

A4 AR & B IHE

7,139, 441, 980. 86

b. IR A0 Bl

1.671

(D Friddt & SHER A OIS A AW B 5 2 1S3 . T2 5 sebriicas K1
ZART AT

(2) A C eIt fa i SASALEHN . BB . HABIN OINE 2 fe (B 223l iicas )
FIERAIR 2 S AR, AR A CLse B e i A 2 Fe i (A2 s as

3.2 HEHERI
3. 2. 1 AMEMESHPREB KR R H SRS LRI R R R B
N ae:
HEMKR | W EBK R | AL
i B HRERE | O—G @—@
) FRUEZEQ | HERZE RO
HEZD
TFE=H -3.69% 1. 52% -1. 15% 0. 90% -2. 54% 0. 62%

FEIE=EAHFE2019444 H 1 H—201946 H 30 H.

3.2.2 HES A FANURE S RHFHEN KR 23 KI5 RS LR
R HIER



FRIT ALY AR R B IR & IR BT R & 2019 45 2 RS

AT LIRS R THPE RS S5 [RIY G bb e 5 v i o 320 B S FE A0 EE

81. 008
8 o g‘ﬁﬂ ’..r 4 | Ilrlll
72 “IH [ by ' b
T2, 00% (l Ff} ) “J |
63. 00% My V M |'|'|1'H !
I'F IIW '| l ['! 1 I| ,rlJ
g 1
54. 00% / 'f” i j
1 1
45. 00% "N/ W | W‘l J
|M*
2 0
36. 00% r-f" A 1|u w\f“
27 0, { A ™ v
27. 00% )/)J X i U m“-Jf W
L} | il J
18. 00" " e J Ny
b I Jn'»J i P W lr‘-. A 4
3 r o ol i
9.00% 111 e s W
b
0. 00%
T 8 § & & 8§ =2 2 2 8 5 § ® § = ° 3 5 3 g
5 & £ ¢ § £ 4 4 2 2 & g g 5 & - 5 g 5 g
8 & & & £ £ £ £ & & & & & & & @& & I & I
8 B & & &8 & & B 8§ &8 &8 & ®B §8 B §8 &8 8 & &
|— AR o P R KR — AT A R T U i

Ee BuEHBIN 2019 %6 A 30 H.
§4 BEARE

4.1 RE&E2E (RESZLE/N) i

FEAFE G 5 22 PHYIER
=R BAEH

EZF Ak,

w4 IR

HRS5

WiH

¥y
T3 3
AR
NFVASE
ERE S
RSzl
B FE AT
R
Ak R
TERCE R
ARRE
HIEHH
BiAg.
RITA%E
FF=4E5E
PR
T B
ERNES

2018 £ 4 H 20

10
q F

fiit:, AR ITUESF A PR 22 7
P E NS ST O _BIEAR
JTUEZF 5 BT IR R TT 0
P TTGL . B TR
FO . BREIPN; BUE RS
UESR B8 BEATBR 24 7] A S AL 2 4
Y A 2 R B B AR AT ALK
WiRE . KTABEN=FEITR
B RTAMFLAFREG . KT
BRPEREIRE . R
WRGHREAEH . BAREE LT
1%, HEEE.

Evae
& K
ARy SAN
% 470 It 137




ARIT ALY R R B & ROUE SR B 2019 4R58 2 R,

MRS

RIGHCE

G RAE

AR

SN V]

AR CBE S

HEERE Y]

pAni el

ULV g e

EZR 5B

e R

PIEAR/AN

R

HiRaH

UL

HE G

7,

ARy

RS 97

EEAR

AFPAT

AT fiit, AR ZAES A PR A RIESR

RITULAR BEFCHT A ATIm, AR J5 RS et A B

B =4F5E KNEREFFRE AT S, TR LSy

WFF IR B, AR TR SR B B R
ety T R 2018 4F 4 H 20 ~ 194 N EIFFCAR R ERBE T 0L . BRI
T |e M H FRGHRBE SOt BUT LI ARTTIES

PR GO HA PR A R AT EHAHATAR

£ V] TR = TR G AR

AR/AN TR BRRGReaE. AFEeMllk

RIEHCE gEik,

TG RAE

Jr BT

EHEH

H.

N ¥ Vi) fiit:, EAERITUESFHT LTI

RS 9 G BTN SS MEB R 4,

EEAR LRI UE S B B PR A A

2 R BB, & BB A R
- 2. A2016 £ 7 H 11 - 21 4 WA, HGRITHESEHE, H

SRl A H T, HHALH, UL LR

P22 JTUETR B B PR A B 4

B, AT B AFRER AT A BT AR

RITULAR ARG RIT) R

“FRIE A B RITAAREPHRRES . RTT




ARIT ALY R R B & ROUE SR B 2019 4R58 2 R,

HiRAH RPN IR PR e e St e
EF R B, BARGHML TR, i EE.
Hg

(LOF).
RITELY
R R
MERS
TEZ#%
RIS
RITLLE
P IR
RAGHCE
REIE
IFAR
& AT
ZifEnh
SR MIT
JER G
HREH
IEF %
2 e
2,

El ERRBARGEEE SR EPHYY SRS RAENH, B ERE A F R
SEMIERIIE H B X EAREERGAER, B2 “ARREY” A “B R 87 R E
DN R E B E FHSAE H AT AR RS 3

2+ AEZF AL R SCGE AT DR 2 GIESF AN R BEAR A BRI MED BOARRRILE -

4.2 BEAXHR G AR 2 E T E1HF 00 R B

A, EWANERR T E AR A RN S E N, T (Rt N RIAE
UEFFAR R FE VL) (PR NRIEREIESRE) . Fea 7 UL e A SR RE R E , A sk
B BRSNS BAE e 0, NS AR A NBOREAR, EREEETE
ANHIZEHIAT N, AIEEHRRAEGTTEH IREM SIS S FLIE

4.3 NP G E Y

4. 3. 1 AP 5 B AT 0L

AR G TN BLA P I B B T e e AN 1, 58 I M0~ AR L 1 ) BE AR
I RGN AT ARSI A 5 A AT o RN, AR AR RHAT T GIEFRK
RS AT AL AHERSFEL) M (LB RITIERE - E AR AR AP HHE) &

A

I~

% 600 #1311




ARIT ALY R R B & ROUE SR B 2019 4R58 2 R,

ME -

4.3.2 RERZHITANEHHA

s WA P R R AT A AE S B SE AT N

AN, AR I R ATEEHIZE 5 BT ATT S R H 8158 5 S8 ) $L 58 By i 1%
UESR 24 H A& 5% Do

4. 4 |5 WA E S B RIEAIBE T

AFERETHA TARKNES, RA T, —Jrm, EALHE TR R,
BEMAGFBOREREE, Mt ERN, BRKE THRASEBRRRINERD . X
BRI T, Wi m B, KEHREEE . B0l . SRBCEENMR S
NIRRT HR IR R, RREERDIRS,  RON 5E 4 AR X

XA G F s, BATNN: 5 2018 A, HATHERIT, Lik2& BUT, 2% Hh#E
W WERR A, AT SO A 2 DA AR ORIISEN, 5 SRR U7 2 ORI RFEE R
FILUS T RERITH R IRR I o T T T A2, #5088 3 th L 28 i A W] B2 2 4 i A A F 16
[, AT ARR AT XL IR SER R A 1B BV E X5, Rl SIS HTR AL -

s H AT B RIS, 3RATE S A TR B 5 2 7] A B I A7 AE B B RO A5 e s i
(B AR AR 24 RS T AR SHE K, SERARAIER &, AR E N .
NP AR RS B 2 AT BCE MAT LA A Rl T ke, TR .

AR R A SRR BB R =, X T TRENEEAT IR A A,
PAIKIELS

4.5 EWAEES NSRRI
A 20194F 06 H 30 H, AESHEIHEN 1. 671 JC, FETHEE AN 1. 671 T6; AHE A
T) 25 4 4 ATV ABL 1 K- 22K -3. 69%, b 4k LA S v ke 25 % -1, 15%.

4.6 MEMARETFH ANBBES R~ HERERY
E I, AR GOR M BRESE A DA A B e 0 AR N AN — 0 N e 5™ 1
BT H TG

§ 5 BEA WA

5. 1 MEMREEH=HEHM
EE i F [ eB 0D HREGRET R )




ARIT ALY R R B & ROUE SR B 2019 4R58 2 R,

1| Bt 6, 181, 461, 998. 60 86. 13
Hodp: R 6, 181, 461, 998. 60 86. 13
2 | BEeEH® - -
3| BB AR IR 1, 207, 369. 20 0. 02
Hep: iz 1, 207, 369. 20 0. 02
AR e ol - _
4 | mEEEE - -
5 | GRlfiTAE AR T - -
SN IR 4 il - -
Horpre SEWraCIRIE 1) SEN R B 4 i Bt
F — —
AT ARG B8 AT 983, 746, 602. 47 13.71
HAh = 10, 832, 540. 89 0.15
it 7,177,248, 511. 16 100. 00

VR ol i A I A G LR BB AR A oA BN 940, 413, 512. 80 JG, fi L& B~ iE L

%1 13. 17%.

5.2 MEWIRZEIT U R ERHAS

5. 2. 1 EWIRBATIL D REPRE AR R R A S

R K] AfiE G 5%%6(;; fﬁtb
T VS N 01 - -
B EREE 363, 431. 25 0.01
C [HliEdk 3,719, 394, 447. 45 52.10
D |HA1. #T5 R B OKA AR

N4 - -
E (@5 - _
Fo R mEE 94, 735, 734. 16 1.33
G sk, SiEAmEl 2,075, 815. 00 0.03
H o |[fEfEmEmol - -
I |5 AL ARG B R AR RS 369, 718, 426. 33 5.18
J Rl 111, 256, 363. 56 1.56
K [FEHb=k 530, 656, 825. 94 7.43
L |[FESE AR S5 RSl 412, 824, 335. 51 5.78
M |[RFER R A AR S5l - -
N PKF IREERIA LB H - -
0 [ERIRS . B Al AR5 - -
P #HE - -
Q | PAEMHESTAE - -
R 30 RERLRR 23, 106. 60| 0. 00
S |4 - -

% 871 It 137




ARIT ALY R R B & ROUE SR B 2019 4R58 2 R,

| it | 5, 241, 048, 485. 8 73. 41
5. 2. 2 MEHARFAT W R ERERERFL S
e
LK At G %zﬁ(@: f‘ﬁuﬁ
A SRR R 4, 846, 926. 60 0.07
B VP EAEL T 680, 587, 435. 33 9.53
C VM o H -
D fAeYR - -
E il - -
PR O 107,993, 351. 17 1.51
G Tk 146, 985, 799. 70 2.06
IEEHSES®N -
I HERS - -
T sHEL - -
K J5 s -
it 940, 413, 512. 80 13.17
UL B2 R A BRAT 2 2K 4n v (Global IndustryClassificationStandard, GICS) .
5. 3 A HIRIRA o E L E S B ™= BH1E LB K/ NER R0+ B = 3 % 4
o . " _ o JE 4 Y P 1
Fa | REA JI 2 A4 R HE (B ARME GO RN
1 002475 AT 25, 638, 274 633, 382, 812. 46 8. 87
2 600741 TEIRIR 2 25, 969, 494 560, 941, 070. 40 7.86
3 02020 GESIRE 11, 854, 000 559, 434, 819. 19 7.84
4 002415 T R AR 16, 385, 995 451, 925, 742. 10 6.33
5 002027 PAWANE 78,071,519 412, 824, 335. 51 5.78
6 000002 Ji FtA 13, 703, 970 381, 107, 405. 70 5.34
7 600887 PRI A 9,761,319 326, 125, 667. 79 4.57
8 000338 W LEEh 24, 859, 836 305, 527, 384. 44 4.28
9 600031 =—®HT 22,534, 051 294, 745, 387. 08 4.13
10 002153 VEE-3ETS! 7,812, 025 282,717, 184. 75 3.96

TE T FAE AH e ERBEE, SRR A RIMES SHY, JHZIRA R BEE D A EE .

5. 4 MERARL G MM RO RRAS

_ i TR
= == e O VAN 74N
1| Exf - _
2 | BITE - _

SRR

Hrb: BORME SR

4 Az




ARIT ALY R R B & ROUE SR B 2019 4R58 2 R,

5 Aol R - -
6 A A - -
7 AR (AT 2 e foi) 1, 207, 369. 20 0. 02
8 ERIZE3: A - -
9 HAh - -
10 | &it 1,207, 369. 20 0. 02
5.5 A BARIRA R E G2 & % = BHE LB K /NVEER B AT L& s 35 B 41
. S S gt
2 B 5 47 TR $ N b
5| EEs iz 4% B (5K ~RpE o) BB O
1 128059 PR A5 10, 508 1, 207, 369. 20 0. 02

5. 6 W& HIRIZ A RMME G2 7 3E He B K /INEEFF BRI 48 3™ SCRAESF 3R
EE
ARSI GAR A WA RFFAT B SRR SR -

5. T B HIRIZ A RME G2 T 7™ 3E He B K/ NHEFF HBT 148 5t & R B W 40
AIEEAMEWRARFFA SR

5. 8 MEHARIE A FMHE o H & T 13#E LR/ N HERF B BT TL A2 BUIE SR B 40
ARSI G ARG AR AR FF ARG

5.9 MEMRAEESH R KB IR 7 H LU A

5.9. 1 MEMIRAE S H HIBR T8 HA B HF S 45 2 B 40
AR AR IR AT IR AR U B

5.9.2 ARG H BRI EBUIR
ARH R IAR IS LB R ED K, DAIRDEE 37 A . SOBHR I BT 2 Sk ) & A0 32 22
HBREHE R Z R EA R FeG P GE I 288 B 0 & 208, DASCHUH N IRER A

A .
5. 10 5 MR A2 S HH 10 H GO R 5 B L i

5.10. 1 A3 H GO s 8L H BUR
AR T BT U 6T LA OR B H Y, AR T 37 XU o IR 0] B 22 Sk ) & 20 4 (i 2 22
SR H G Z ROMEMR B SNBSS E B EG 28R, DA NGFA

A H AR A 2 o

o100 & 137




ARIT ALY R R B & ROUE SR B 2019 4R58 2 R,

5. 10. 2 R F FARAFE S 19 H F B R A5 20 B 41
AT AR IR AT U B 1505

5. 10. 3 Z<HA E R 3 S B V-

AT AR IR AT 9] B

5. 11 BB H AWM R

e
o

5.11.1
AFEE T MR ZAE SR 0 RAT FARAR IR N B A ST I r A, aEdRk s gt Har—

FENZR AT LTEE.

5.11.2
TS BRI+ 44 W ZE A H FE 4 A ) R 5 ) 25 e R 22 2

5. 11. 3 HAREE =M pk
F5 LR &R ()
1 A ARIES 605, 107. 93
2 MIBIE T8 53K -
3 Mgl 4,421, 719. 67
4 IVEL&iI)SS 190, 587. 64
5 IR FR T 2R 5,615, 125. 65
6 HoAth S Bk _
7 FepESR H -
8 HAth -
9 ann 10, 832, 540. 89

5. 11. 4 R EWRFFA B AL THBUH R TS 657 40
AT AR AR AR FFAT A F B T 51

5. 11. 5 R IAHT 48 B SR A7 FE i 32 FR 1% Ot (U BA

o e o TIESZIRE A RME | GEEE =G | WEZ R
Y| B ) s ) BB O | SRS

KEFEAE G B

1 002475 ATV 34, 995, 000. 00 0. 49| 18FH7 AR

1A

KEFEAE G B

2 002027 AR 15, 167, 000. 00 0. 21| FIHHA R

1A

5. 11. 6 BB A A Mk B HAL ST R I 70

oS

11700 13 ;|




ARIT ALY R R B & ROUE SR B 2019 4R58 2 R,

AT DU N BR ], $EB  l h i e S E BB 0 B A S

§ 6 TR ESHRS)

WL )T A 7 e

LR VRN

7 I <5 UL

3,599, 673, 401. 99

e ST ) i < 5 FR A 0

1,222, 232, 218. 37

Wk - 1 7 ST 1) 5 < L B ] 7 5

549, 864, 837. 58

ﬁiﬁﬁﬁﬁAﬁ%Em1@N1ﬁﬁmu

"B

T SIS AR B <ty UL A0

4, 272, 040, 782. 78

$7 ZEEEANCHEARERRAESENL

7.1 ZREEEAREEESHFRFER
ARG, ARIESETNRFEE AT LR

1.2 R&EBNZHERRERRAR S5 WA
AR, ARSI R, AT SR DL

§8 MBI E RN IMERFR

8. 1 MEMNE—RREFAESHBLHIED| @
AIE G W AR BE BB R 2 e 3 L)X 2 s i

8. 2 MR EE JRH MM EEFR

T

9.1 FEXMHER

[u—

\\)
v

w
/

S

(@)

20%H 0L

§9 FEXMHER

v P ERIE N S AE B L AR T AL TRIR RS I B R S T
(RITLPISIR RIS EIRA BRI S S A )
CFR 7 40U B R R IC B R & e %
v IRJTELIP R RAE T E
VR M FESR E T AR R TUA T
6 G I AL BRI

B S5 ARR LA R A

¥ o127 4t 13

A

20%F) 10 o



ARIT ALY R R B & ROUE SR B 2019 4R58 2 R,

7 AN S ZOR A AR SO

9. 2 I R
B SCET S AT I AT T LR 318 B 2 B4k 31 2.

9.3 &R
P ] B S TN [0 A T G B2 ) 4 A SO, AR TTSE A A RS A, A F HE A

www. dfham. com.

PR EEARA A
201947 H 18 H

o137 L 131



	§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


