R LB =FE g RUR & RIEF R %
xE
2023 FE3E 1 2

\7U

B

202343 A 31 H

HEEEAN: FERFIEFEFEEHERAF
HETEEN: HRBITROBRAF
WEIXHHB: 202344 A 21 H



K UAEM=IETITRSE 2023 55 1 ZERE

§1 HERR

SN G2 N AR TR E IR L E R SRR B R,
FEXTFL IS HER R e B AR A ) S DT

FEGFEE NIRRT HAT R A PR WARIE AT G A FIRE, T 2023 4F 4 19 HEE T AR
RS HRAR . AR B AL A E N A, REE RN B RRICE. 1RSI IRE
# L KIB.

FE ARV LASEAE F L SR S 0 SN B AN IS PR B, AHNGRAEHE 6 — e A

FESHE A SO AR HARRI . VA KUK, BB 7R 0 SR A0 BT 20 e 15 A
2 SAINEE VLR

AAR s I 55 BORERE H it

AREWIE 2023 4 1 7 1 HiE2= 3 A 31 Hik.

§2 F &7 ML

He AR R ABEM =B RA

Fea A 169109

HeLiatfE I PRI, IO REE, RER A H IS ER
FFBGEAEAE B B 77 2

B a RN 20214 12 A 2 H

e 7 JTA R, < 4 A 2, 818, 248, 676. 93 {1}

BBt H iz REEGTE TR AR B G KBS AT I R, BSR4
ERBRIS Y=Y/l

Pt e ABSTE P E ST KBRS, FHRFS
ZTFRREHIATE, BIAEIR R R N4
AN NI AT E 7N RAT) NS 51 O = K| 4 B Vel TN
R R TN 2, P20 AT IR A,
T BRI R LTS A, o e R o
SR ISR, TEEH R IR T, BRI S R
(KRS .

b i L e TR 300 FEHUI A R X 60%HE AR R R (BRI

o2 3k 12



K UAEM=IETITRSE 2023 55 1 ZERE

TEAHE) X 200+ 75 B 56 B0 23 26 X 20%.

JRSE I 2 AR AT

AR ARG RIS,
AF B PR T A B,

BERE S H T ETHIBCE .

FCPRUI R 5 PO 2t v T

R e S TM W E, TSRS,
ARG LA E e

BT BRSNS

8 I S 10 T 37030 3 UG 55— A B KR 2 Bk, AR
ST I A BCEPLE] T B RS BB, 7]
JE VA K58 5 #3822 7 SR AR A XU o

RN MRS A IR T
HEITEA HA P AT IR B TR )

EE S EA TN

169109

012439

e IR T & o 0 5 < ) LA

2,749, 965, 947. 82 i

68, 282, 729. 11 1

§3 FEM SR MESHERI
3.1 EEM &
Bpr: NRmc
HAEH] (202341 A 1 H-2023 43 H 31 H)
I =N
e RITLABM=FEEHIREA A RITLABM=FEEHIREAEC
1. AR S 3 -136, 089, 762. 01 -3, 414, 104. 41
2. AHAFE 69, 237, 308. 46 1,661, 410. 68
3. L35 2 A U4 JH A ) 0. 0252 0. 0243
4. WK & % = iHE 2,067, 161, 989. 03 51, 056, 725. 75
5. WK IS A HdHE 0. 7517 0. 7477
1 IR SHR PR EIE R NNWEAE 52 & &R, h N3 G SeBri s K2
TR o%F.
« AHCSH EE fe R S A ARSI . RIS . AR CRE A R EA S D 1

BRAE R 2% A B AR,

3.2 H&EHERN

ASIYIAE 9 A9 s B s n_E A2 fe i (E A2 sh I e »

3. 2. 1 &M PUHEE KR R E 5 RS BRI R K LR
RITLLBE M= ETHR S A

3T 3 o127




K UAEM=IETITRSE 2023 55 1 ZERE

b g bl s i v
‘ TR B K bR 25 Lh A S U o
B [EEEKEO » " W RhrEZE O—0 @—@
HZQ &6
@
HE=EAH 3. 47% 1. 00% 3. 04% 0. 72% 0. 43% 0. 28%
LEANTH 2. 69% 1. 36% 6. 93% 0. 98% —4. 24% 0. 38%
oEk—4F —4. 96% 1. 55% -1.81% 0.97% -3. 15% 0. 58%
H 3 4 A TR
-24. 83% 1. 56% -10. 74% 1.01% -14. 09% 0. 55%
R4
KO BEM=FEITRE C
b4 bl s e v
‘ T I K R AR G P FE U -
B [ EEKEO - Wi RhrEZE O—0 @—@
T =0) I EhE1E)
@
HE=EAH 3. 36% 1. 00% 3. 04% 0. 72% 0. 32% 0. 28%
EANANA 2. 48% 1. 36% 6. 93% 0. 98% ~4. 45% 0. 38%
o4 -5. 33% 1. 55% -1. 81% 0. 97% -3. 52% 0. 58%
H & AR
-25. 23% 1. 56% -10. 74% 1.01% ~14. 49% 0. 55%
ERER S

3.2.2 HESFFAEMURES RTHMEW KRR LI RS A fE i
RBZHI B

=
pes

=



K UAEM=IETITRSE 2023 55 1 ZERE

R AEN = RGSAR T E B 3 5 R Bk 245 b 53 3L il 7 3200 I S B 34
X b B

4.00% [,
M
0. 00% {Ren VA
-
-4. 00% AN yo
-8. 00% Vi N —
' NWM ".l'lII rJA'.J' "-.. at ._/ P f y "'Y’-J“('w . /_-( ’\'V-‘,.-” A |
12, 00% I'|| A A 4l \”T://L] 1\ N, Yy
~16. 00% i Y A Pr'\x'l
Y A N
_20 00°u PIJ’\ K![ ‘!J | II'J‘I IJ‘ ’/f\,\/‘ l/"u
N
~24. 00% J ~ e
" r"‘rPI N\/Kf I‘\n /\ MUIU\"L \W
~28. 00% M I
~32. 00% V
] ] — Ly ©d =] — -0 [=] L o o o o M~ ] O — Wy =k
(=] [} [} - ~— (=] (=] [} (o] ~— (=] (=] (o} od - - o o o = ™
I
-— -— (== (== (=) (=) (=) (== (=) (=) (=) (=) (=) — — — (=] [==] o o o
T T T A
o o [} [} [} [} [} o [} [} [} [} [} o o o o o4 [ I o o |
(=) (=) (=) (=) (=) (=) (=) (== (=) (=) (=) (=) (=) (=] (=] (=] (=] (=] o o o
o o o o o4 o4 o4 o o4 o4 o4 o4 o4 o4 o4 o4 o4 o4 Lo B IS o)
|— AU Bsm=SEFRAARTEENEKE —ZAUBN-FRFESARTI SRR E]

R BN =455 RS C B it K 3 5 R b
X b B

g bb e ik i 2 = 1 ) S E

4. 00%
[
0. 00% {Ren VA
| V/V'\-’ﬁ
-4. 00% LS i
-8. 00% Vo T ,--1
k‘hﬂk"‘lﬁ_/‘d W |r -AI._‘.\- f,"‘hh . W w L '_‘f,_;\_‘r__..l /_I.f' {\.V-‘ /\_‘l-l,,..\' )
- a \ o \ L PLEAY Mo st
12. 00% W‘u I'l N s , W L\ f W) o
~16. 00% L N
o F‘l A \ F‘l
~20. 00% \ﬁ\x yﬂ I W w\
~24. 00% ! - W
WMo /\M\m n -
~28. 00% W “L
~32. 00%
] ] — Ly o =] — -0 [=] L o o o [5e] M~ ] O — Wy =k
(=] [} [} - ~— (=] (=] [} (o] ~— (=] (=] (o} od - - o o o = ™
R I I
-— -— (== (== (=) (=) (=) (== (=) (=) (=) (=) (=) — — — (=] [==] o o o
T T T A
o o [} [} [} [} [} o [} [} [} [} [} o o o o o4 [ I o o |
(=) (=) (=) (=) (=) (=) (=) (== (=) (=) (=) (=) (=) (=] (=] (=] (=] (=] o o o
o o o o o4 o4 o4 o o4 o4 o4 o4 o4 o4 o4 o4 o4 o4 Lo B IS o)
|—ZAasm=SEFRACEITEENEKE —AAUBN-FRFRAcRINI SRR %]

e AREGEAH 6 NH, BT 2021 4F 12 H 02 HAZZE 2022 48 06 H 01 H, 26 HZA %50
B E T AR e A FAE .

§4 BEARE

4.1 RE&2H (RESZFPN)

EARFESHEGZ IR | 15l

w2 | % Wi

IR H 3]

BALHW | R

istis¥ Vi)
UEFF B
EHAMR

2021 4F 12 H 2
H

R TIERRFE AR AR EEL
P, 2020 5 03 H &2 5 R T A5 R =4
ARSI IR L SIS,




K UAEM=IETITRSE 2023 55 1 ZERE

NGIE % 2020 4 10 H &245AF AT BN =F+F
23 ARG BNE R TR A &4 1 2021
06 H &SR AN TR KIRA BIE
KRG T LT, 2021 £ 12 HES
FEZR 7 412N =4 € T T80 & BYIE 77
R RSS2 2022 4F 03 H EZAF
IRJT 4L ESG AT RFEE4R SR & BRI 1 1R
FEFEZTE, 2022 4 09 HEASEET
2148 P L B TROR A B U Z 45 1
EREEAM, HHRPEF et G
HRITUES B2 7 B 45 SRR 7 0, it
IRITUEZ B 7 BEAT R 2 A AT 98 6
BHEEIIN. HEEHREEIEE ML E
% o

e 1. PRARARERSEARSATE YFIRAW” BRESGFEAENH, “EEH” fRiREAF

TROETE RIS R R AR E R SR, LB “ARERE ) A BRI iR
I On ) DR E B 58 TS AT TR 301
2+ UEZF AP R0 SGE AT ML B 2 BIAR S ANE o

4. 1. 1 HiARSRER SR B EIH R AE N E S8 RN E #7 R
Vi ARG 2 BAR S AR AR R S P I R R e e

4. 2 HE ARG A A2 EIB/E BTSSR UE A

A, ERAINEE R E AR A RN S E N, I (Rt N RIATE
UEFFR R EEGE) . CPENRIEMENESHE) Bea R LS RERERUE, AWk
S BRI E NS BRI e 0, NS B a N ORI, EIRF LA
ANFIZEHAT N, AIEEHRA ST IREM A IS A FILIE

4.3 AP HEF IR

4. 3. 1 A3 5 B FIHAT R L

ARH G E TN — BRI B B T S e AN, 15 I 7 M0 S AR L (1 1) BE AR
i RGN AT ARSI A 5 AT o RN, AR AR RRAT T GEZR
WERGEHAF A TZHH R TZEL) A CEERINER R E AR AT AP 5 HE) 55

4.3.2 RER BTN ETUH
T A R R IUA I AT A7 A AT N

o6 3 o127



K UAEM=IETITRSE 2023 55 1 ZERE

WA, R M AIE S 1238 5 T AT 5e 0 17 B I R 28 5 A 5570 11 500 22 5 sk il %
UESR 2 H s & 5% 1 1-

4. 4 5 A S HIEUR RIS RZ 1RO

— RN o SIIE A BENAN L, BTG R IR R AL R WS, TMT RUETREDA
AT AANFRIBT B 2 B B RE K 4k, THIARILE IR 1L .

SEBUTBER I AR RN E . ELFFEFNT ST, BURTCR TR 58 )
BURE — @R EAAE SR, 2023 4EE N Z W EZRN T iR mEssie.

BBRGTRESE BT A B S ARG BUOR 47 s 2023 AR 1A% OARRAE, B 35 B30 - 4R AT KUK S0
MR, BATHIM ARk O BRI B N R, BRI R WA B2 W,

AR EE ], ENERABDORY R AR, 1-3 HaEHERIEZ A PMT IR 2 E
TPRES, 2 A EGNE LSS 10 28 REIRIGERY K, SnhEFENEEETE™, £
IR

FEMF SN, WINPT 7K KIS LU B, IR gIIR B s B &5 5 Er] i
REAI R E S, VLRSS i T N T B an (AR B LRI TH SRS AR B, 32 J RSB 7 i g

SO, W R A R R e T

4.5 MEHNESKL SR

BEARME IR, AT S A RMBIFERN 0. 7517 J,  BERIHFEAN 0. 7517 J6; C KhH
B9 0. 7477 70, B BURTHAHMEN 0. TATT J0. AR RS A RO BUF A K A )y 3. 4%, [F]
ML S A HE N 2 R O 3. 04%; C SRR AR IE KN 3. 36%, RIS LE Bk a4 0 3. 04%,

4.6 REMAESFA ABEE ST HE T E UL
AN, ATE SR I BUESE A T A AR A A B AN — B S B
(IS T 1T I T %

§5 BAEAHEWE

5. 1 REMAKREERTZHESEMN
F5 iH k. M GI) d IR B AL (%)
1| BLas s 2,013, 115, 457. 93 94. 28
Hor, REE 2,013, 115, 457. 93 94. 28
FHEHE - -
[ 52 WL 2 P - -
Hrp. i - -




K UAEM=IETITRSE 2023 55 1 ZERE

B SCFFIES

e E R

SR AR BT

KNG Rl

FHorpre KW IRl A Y SR NGRS it B

-

WRIT NG HEN ST

121, 703, 526. 17

5.70

HAb 5™

337, 206. 99

0.02

it

2, 135, 156, 191. 09

100. 00

VE: 1 ARG AR A A E I W @ 52 2 WL 52 (s I s o (B A 493, 878, 430. 00 Ju AR,
b7 BAR I S B P I E LR ) 23, 32%.
2. AFEEARE RIS 5 muEIES B E S FES .

5. 2 MEHIRIBAT WA RPREREAS

5. 2. 1 MEHIRIATW A R T ARER R LS

(v

GRles

KReME Go

oA R E b
%1 %)

SN N4

R

68, 539, 777. 00

3.24

il il

1,172, 516, 664. 49

55. 35

||| =

HL s 38 T7 BRR KA = R
I

S N4

8, 529, 480. 00

R AE &

paliiber nIRE IR 4

A R ROl

5 AR A RS R RS

208, 568, 928. 44

B4

4

AR 55 i 55l

41,417, 169. 00

BHEATT TEAEANR 55k

KA IR N L B

JE R ARSS  ABFRA A AR 55l

A

19, 665, 009. 00

DA TAE

S AR A AR

n | I"|lo|lv|o|l2l=2|0 "9 |IH|IZm|@|T™|T™

Zia

it

1,519, 237, 027. 93

5. 2. 2 REHIRBATW A RIBREBR R ESRRAS

o8 I o121




K UAEM=IETITRSE 2023 55 1 ZERE

AT M5 ARPE (NRMD i B B L (%)
10 REJR - -
15 JE# AL 17, 584, 320. 00 0.83
20 Tl . -
25 WV ot 121, 954, 420. 00| 5. 76
30 FEH 6, 233, 500. 00 0. 29
35 Rz A - -
40 4l 107, 418, 568. 00 5.07
45 {5 BHA 22, 478, 160. 00 1. 06
50 IE{E RS 218, 209, 462. 00 10. 30
55 AHE - -
60 )5~ - -
caa 493, 878, 430. 00| 23. 32

e BLEFERA EAT ML 7 Febrife
5. 3 BRI A SAMME o Fe B 1E LB KD HE T BB R B B B 4
5. 3. 1 |EFIRIEA MHE oG S 1B LB R/ M HEFF R RT T2 R B R A

g | REARS | RESAR ([ BE B | ARNE o | HEESTESEEIE]T (9
1 300124 CEA 2,241,500 157,577, 450. 00 7.44
2 00700 s TR ik 404, 600 136, 645, 558. 00 6. 45
3 300750 THER A 280, 600 113,937, 630. 00 5.38
4 00388 FHEAZ 5 P 352,400] 107, 418, 568. 00 5.07
5 03998 W= 22, 960, 000 87, 936, 800. 00 4.15
6 688349 ——HfE 2, 168, 092 67,991, 365. 12 3.21
7 002180 g Bk 1, 403, 400 62, 900, 388. 00 2.97
8 601899 KE&H 4, 649, 800 57,611, 022. 00 2. 72
9 603100 JIASC By 1,473,898 55, 565, 954. 60 2. 62
10 300415 2 2,578,900 53,176, 918. 00 2.51

TE: T FENAE AH B B, SRR ARIMES 58y, FFHZEARBEE 2P -

5. 4 MEWIREF MM RN GFRRAE

T AIEEAMRE WIRRFA 557

5. 5 R E MR A RE SRS T H#E BN TR LA R R A

T ARG IRRSFAH 57

5. 6 & BIARIE A A G EE T =1 E HBI R/ HEF BT +48 B SCRESR LB

K

T ARG AR I AR RS A 5 SFFIESR




RAABM=ZLEEIFR A 2023 55 1 FEMRE

5. T MEHIRILA RME GRS HE A R NRFRIRT L4 R &R EHE YA
T AREEEAR G WARRIFA TLE

5. 8 MEARIE A RMME o 2 & ™13 E Lo R/ HEFF B BT T A2 BUIE R 3 B 40
T ARGAREHIRARFFABGLE.

5.9 MEMARAR SR BENRBH X Z B LU

5.9. 1 EWIRAE ST FIBIR L 77 SRR 20 B 40
T AHEG AR WA AT BRI S

5.9. 2 AESEHBIIR R OB HBUOK

AN e P UR IRCAR ST BORE AR Sl DU BRI U, AEIIORAE D9 H i, BAIRgE T KU . B B
NG 7890 25 JE R A BRI Al M b B IS S RF AL, SR FRIRBIIELS . 28 Hp il R I AR I BT & 23T
2 KB A SR E IR S SR R . L BB S PR R B S 80, DRI LB
A R A 2

5. 10 I H AR A S HF 0 E U0 3L 5 1% 0L i A

5.10. 1 AHIHE G I HBUR
A e P % [ (50T BORE AR Al AU BRI U, A SUIORAE 9 H 0, BLIsLgE T 3 KU . 485 [
T AR R LS B IS EACT, SO AT ILAC, 8 2 ks S B R (E =5 s
BEAT B IR E R AT

5.10. 2 FREIRAE SHH A 5 B2 1A 28 I
T RS SAM IR HEAT E GUR BT -

5. 10. 3 23 H fi B IR B H AN
AR EE A AR I AIEAT R 5 B4R 8

5.11 BBEHASWMEME

5.11. 1 ZEEHFE KB +ZIEFH KT EAEHR T NI RERITLRFE, R
FERE | H o —FAZBATTED. LTRER

AT G BT I+ A AE TR A RAT BARAIAR M B BT IS S, e 75 gt H il —
FRZB AT AT
5.11. 2 HRERHEHN I T LRERTE N EE S RN &ILRERE

1001 3L 120



K UAEM=IETITRSE 2023 55 1 ZERE

ARSI BB AT A4 BR R 2 e 5 R E I B I 22 %

5.11. 3 HABBE =4 %

5 R EH ()

17 HARIE 4 337, 206. 99
ISR 7 52K -
IMAidibel -
RS JEL -
JREYAT R I R -
Fopth RS -
FHopth -
&t 337, 206. 99

5. 11. 4 T EHIRFER KIAL T 5 B3 1 T 3 Bt 25 W 4
T AR GAR WA AT T H B0 655

)
d

QO[O ||k W ||+~

5. 11. 5 |EHARAT T2 B R FEREZ RGO DA
Vi ASHE G AR S AR A 44 BB e R A R VO 2 IR L
5. 11. 6 BB & PHE K F A ST 1R 53
T DO TN AR, 43 2L A o o i (o v (B ) 5 990 2 5 5 0302 9] T B A 1 2
%,

§6 FFIHE &0 RS
Wofirs
RO R = TR 4
i H RN IR A | P O
A () U 2, 749, 965, 947, 52 R TERTTEN

ik 45 H B () 4 R ) 3 0 - -
R - R BT 1) 225 4 U2 [R1 43 00 i _
i 5 HHA (8] R 45 0 AR S A (43 008
/DL “=7 HAD

i 5 AR I A0 AL 2,749, 965, 947. 82 68, 282, 729. 11

§7 H&EHANBHERRERREEESH R

1.1 ZEBEARFHEESHTENHEIL
T ARG, AHESEEAREH AL

7.2 BR&EENZHERRERR SRS 5 AH

o11o L o12 ;|



K UAEM=IETITRSE 2023 55 1 ZERE

Pie ACHE I, AR R AR AAAE . I B 5 A OB L.
§8 MR B E VRN AMERGER

8. 1 EMIN BB R EHFEES LML BIEGEL 2058915 5L
TE: ARG AR T WA AR KR B BEBTH AT 2 e B ik 2 S0k i 20% )15 -

8. 2 MBI E PRI MM ERE B
7o

§9 HEXMHEX

9.1 FEXMHER
Ly H IR 2 v 3 2R 5 £ N = 48 5 PO & TR SR 5058 2k 4 A ST A
(RIT L BEM =F 2 HPTOR & BB R G e 5 F)
(AT 2L =5 WUT IR & RAE SR R R R ST )
4. FRJT AL AN =5 W TR0 & BUE TR #5051 2k W 55 40 R S AR BT 5
5. Rl I FERLE BEA L4 R A &% T o 5
6. FEEEE NGBS EL U,
T PN 2 BRI HAR SO

[\
v

w
P

9. 2 T
KB MAFR T RS SN DA ST EHEX D% 108 5 7 2.

9.3 B HR
P 2 T B3 A A BN (K90 B T G B S D) 45 25 SO0, AR ET I R  F R AR B, N R UHE A

www. dfham. com.

LR ERTIESEEEERRAA
202344 H 21 H

%1200 3k 123



	§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 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	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


