A ARG R R RIS R
&
2024 45 2 FHEME

2024 %6 A 30 H

EEBHAN: EHEEEHEFRAF
EELEN: LEBBRRBHEITBROABRAA
WEZRHHRE: 202447 H 18 H



FEFR AR A RlE K 2024 55 2 TR

§1 EERR

HEE AN 2 S AR S IR A A RIS 8 R S M RR B E KR,
FEXT LN BRI B S L VA A 2 B AR AN ) %A TAT

FEAEE N LFH R KRBT R AR A AR RS FRE, T 2024 7 17 HEK T
AR TR STARIR . HERIMAR A ST FAS, RIEEZNEAAEERICE. =3
ok e B K a8

G RV LLEAE F < B0 5T i JE U A8 B A S < 5, (B PRIE R & — e &R

RS A G REHARRIL. SH R, BoE e AR R Al LA 4t bl 134
e EE AV LR

AR I 55 BORER 2 1T

AREWIE 2024 44 H 1 Hig%£ 6 A 30 Hik.

O0

§2 &= FEAL
A B SRR & R 0
Fe g B 014319
B Y (Y BLTIFF R
F&a AR 2021 % 12 H 28 H
5 AR JE 4ty AL 0 2, 944, 456, 422. 36 1
ot Hw AR G E P A ) AR RO DR B P IR B P T T T

LN e o S X AN 4 TR PR WD s E/ASST P SN
MY ST LR HE R B [, 7B B (Y

Fa s B
BB MG AHERERA “H EMR” Mot ik, Ganth%

METF M SIS IRMBORE. WBECK. A55E
H. waedok. WshtE K. EHREERZR, o
PEBiTF T ISR T 3 S I 2 087 WA X
fib, SIS KRG BB LG, IEHRR A s

REREREN R
AV £ e A HHAIE A A i 5 A 4R Bl 2t AR+ T0%+ IR HE i
LR i B Fok L0%+HHIE A 5 O 28 F2620%
RSS2 45 AT AIEENIRG AL, HTUYICES S 00 XU KT 2

W Em T Or MM Mg, ET R
o AFEGTRB THBBOERIBEE, & iR
GV IR/ NGSE e B NI &g At TN R 7L AP &'
U5 22 el SR R A DR o

R A M B AT A )
SN iR R R AT TR A

%20 k121



FEFR AR A RlE K 2024 55 2 TR

NGRS AR = AN

A

TEFR A AL IR A AR 2 A A R & A0

C

IEEE S SR INE

014319

014320

T IR N IR o G2 S 40 B

401, 935, 219. 74 43

2,542,521, 202. 62 1

§3 FEM FHRirE S ERI

3.1 EEWM SR

fr: ARMIT

E B SRR

WA (202444 H 1 H-2024 46 H 30 H)

PRI SRR A AR A

IR SRR A A0 C

L AR sl s -4, 587, 098. 60 -35, 174, 170. 55
2. A HFE 4,808, 943. 38 36, 755, 574. 55
3. AT 3515 4 A B A 1R ) 0.0116 0.0133
4. ARG 0 P 1 351, 648, 061. 56 2,202, 887, 718. 74
5. R J e 0y A0 0. 8749 0. 8664

e 1. AW SeH s fe ik S A A RO . BBl .

HAble N (AE 2 S B2 )

FHERAR < 3 RTAME FI DA A5 Ja (R0, AR 9 A 9] 2 se B et A0 2 fe (B A2 sk

?)k

2. EREEEWSHRIR A ORI SO AR NN EEE 5 SRS, T AR bl

K EAR TPy

3.2 & ERI

3. 2. 1 BE&MPUHER KRR H 5 RIS B R s 5 i LB

TEFRA R LIR A AR A

‘ MRS a0Ex"
‘ HHERRR | gt | -
B [ EEKEO L ‘ T 28 b O6©) @—@
WHEZQ | HEIREREO »
HEZ®
HE=1MH 1. 34% 1.99% 1. 76% 1. 32% —0. 42% 0. 67%
I ESNH -5. 52% 2. 54% —6. 45% 1. 59% 0. 93% 0. 95%
k4 -19. 34% 2. 18% -13.57% 1. 36% -5. TT% 0. 82%
H3E4 4
-12.51% 2. 22% -31. 75% 1. 46% 19. 24% 0. 76%
GRS

I ARIR S A0 C

Fo3u o121



FEFR - SR & A 2024 4257 2 R

‘ MEZEzE
BRI | s | )
MR (kRO ‘ R | 0-0 | ©-@
FHEEO | MO |
%@
HE=NH 1. 24% 1. 99% 1. 76% 1.32% —0. 52% 0.67%
T ESNH =5.71% 2. 54% —6. 45% 1. 59% 0. 74% 0. 95%
ok —-19.67% 2. 18% -13.57% 1. 36% —6. 10% 0. 82%
34 A
—-13. 36% 2.22% -31. 75% 1. 46% 18. 39% 0. 76%
AT S

P ARG SCREE: AR S A B O FoT O B 45 2§
A O+ eI 2 I SR T 200,

3.2.2 BES A FAMMURES R HFEE K ERZ RHE RS B R
RBZHI LB

TIPS A SR -G A2 SUA B A T A R S 55 R A Ml 555 PO A B SR B SR S e BT S A 3

=14. 00%

.I A : 1 ‘
=-21. 00% “"fﬂl A J?L\{:,“ e L'-.‘ \ r“,f-.|"l ¥ r WA LAy 4 e L\* /{ IT“'
\] \ o e LY I

b =l 3|
21, 00% 1
14. 00% |
i
7. 00% I|||I \ lﬂ"q‘ 'Juh_ll
A A
0. 00% | 1 bl h
N\ W UI | I,UI (k
~7. 00% ?\‘Mﬂl‘ J P V’h“
TR 'l'~1||| | YI1I', / ;' 1
B AN A

! '(“ n A
, ﬂ'u'r‘u WY NV WA M
-28. 00% i1 = .
. A ) o q A Tal
=35. 00% L= W
I|
1
-42. 00%
o <+ ™ — Jus) oo o~ 0 uwn o o = o —  m = e o o
o4 L rect (=] o = o4 - o o eal (=] o4 (=] o L i Lol - = o4 — o
& &4 4 46 L &3 L X L &L L XL L L 5 &
- (=] (=] o o o — -— (=] o o o o [=] -— -~ o o (=] o
I i 4 3 & & 2 52 5z s L& FE XL 1
o o4 o4 o o o o o4 o o o (o] o o o4 o4 o o o o
(o] (=] (=] o o o o (=] (=] [ o o (=] (=] (=] (=] o (o) (o= ] (o=
o o4 o4 o4 od o4 o4 [} (o ] od o4 o o4 o (o ] (o ] o4 o4 o4 od
|—%.EA¥]H= SHEICE S ZRENARITFHIBKE —EESHFMIESEEAAZ T il:’éf:‘iw&&iﬁ—ﬂ




FEFR - SR & A 2024 4257 2 R

TP ST =AM SR -G S0 S C B3 T 4 -2 S 55 o] A Ml S5 DU A B O B 3R S 6 5 S S

g Sl 3
21. 00%
14. 00% '1
7. 00% | .14 M
0. 00% I\ 5 L-v-
by r1 J |
~7. 00% ‘ﬁ\d& JMl | L hw f\lmﬂ‘ﬂ‘
14. 00% kil l [‘H" 4 ‘I h” I w \{d
° @ “ T Wwﬁhzr \ [ﬁﬂw
-21. 00% m (L\:]* 4 “ﬂ“ r Aoy b VEE AV %
J HVW A ﬁ
-28. 00% [f v \# l\" W do 5
. ! '.H || |‘\ s
~35, 00% LA By
\
42, 00% \
o0 <+ ] — W w o~ o~ N W ] o = ) — o =+ o =} =
o ~— (=] o4 (=] o4 L ud od ~— (=] [an ] (=] (o] — o ~— (=] (a2} -— o
T S R o I O O S
-— (=] (== ] o o o -— -— [ ) o o (=) o (=] - - o o (=] o
ol S T O O O e
o4 o4 o4 o o o o od od o o [} o o o4 o4 o [} o o
[ [ (=) (=] (=] (o] (=] [ (=) (=] (=] (=] [ ) [ (=) (=) (=] (] [ ] (=]
o4 o4 o4 od o o o o o4 od o (o] o o o4 o4 o o o4 (o]
|—%.E#Bﬁ!é-%WF‘JEE%&EEEG%M’%TE@&& —EHESEAICES RN CR Tl 8 Eltiﬁ-ﬂ

E: ARESFEESAFRANH N 2021 4 12 H 28 H, EEAFAMHEWME PR, AHEEEIER
O —F. AEEMECH N 6 NMH, @IS AN KI5 il & LB fF S AR SR e AR
Eo. EIRHWIN 2021 4 12 H 28 H A 2024 4 06 H 30 H.

§4 BEARE
4.1 EEZHE (BEESLE/NH) FH
(EARRE S I 2R | T2 .
i — H
E ) BE Tomnm | mEnm | e v
Wit, T Al ke i
Pt TR, SR T AR TR
417 2021 4F 12 A o
w [t P8 ek (i e, e R
AR W9, 2021 4F 6 FHAGEIRIE S,
AL AR 23,

E: 1 AERHMEERR - BIEL MRARER E 2 H Hizteal ARe S RAENH
ERMER, MR AR & & F A H .
2+ AEZF AL SCEMATIE I 2 GIEZF ML 53 BURSE BEIMED) AR RLE -

4. 2 BN G PN S EEEE - FE B

ARG HIA, BN RES QEFRTEER) S REMEM A E S, EeH
S BEA RESEASUENE, UBUE T I BUE TSR AR S, FE WL
I SR ST SR A BEAE P2 087, FEIE IS I RTIR N, AR B AR EOH]
mio FEAIREIIN, REBFEiEaM, LMFEEOHRAAAMKITA.

%5

pes

12 71



EI SRR G R AR 2024 58 2 FEEHE

4.3 AP HE U

4.3.1 AP 5 HREEPATE R

WAEHIN, REEHENHIEE GERRRESEERA A TPESHERIFEL) LaF N
FRARSCHIBERLE, MBETE T BB BT FR IIE AT RAEG, Ml REMA
TEETT AAER AN HIZL 5 AT PAT, RRIA R G & Z AR A TR S T L.

4.3.2 RERZ BTN E TN
WEN, AIEEEREIS 5L 5 AT 50 R H X5 5 BRAZ D IR #1058 5 Bk i ik
77 H SR ) S%IE Ol HEeEBARKIRE L ST,

4. 4 | E AN ZES BT TS RZVED

SR, PR AR R LK 0. 53%, TR 300 BUSEIL 2. 14%H) Nk, A SARBRIAE
BAEERBASR . AT (A BRI 1L 34%, BRI SRR 0. 81%. A4
AN 2 3 i SRR AL

BAEEXA TS A LR — M E S5,  RIEM S b A AT 7 — i .

P B — R AL AR AR IE 5 2 AR 5T 2 2 i A LT, SN R K
BHEAAL, RAVRYERE XIS RSB T % T IR 5 SR E TR bl
RAEFYIMGE RN PR 5, S IRAVREE RO i O R B A ISR LB R W A R A
EFUAEE, CRENBRRABK ST RRE L BA AL DhREHIH S 57
s KIZPIRTHRE A TR E IR R . BAETSE A L@, SRk E O .

SRAE TR IR s, AT ERWE L, RV RIFRE L, Wl f
JE, PRSI SURBEATICE, NSEBT I E AR KR R S AR TS ).

4.5 MEHNESHL SR

B ARG WIRTE AL SRR G A0 A JE G BUFEDY 0. 8749 T, e MK
HA 134%, DGR RN 1. 76%; FEF SRR A RS C e A E N
0.8664 JG, JEEMANFEIMEK RN 1. 24%, LS L EIEHE %A 1. 76%.

4.6 WE AR ERE ANBERE ST ERE RN
o

§5 BEHEWE



FEFR AR A RlE K 2024 55 2 TR

5. 1 REMREZE R HEHEMN

i H

£ o)

3 4 B B

(%)

2,374,644, 372. 99

91.81

2,374,644, 372. 99

91.81

[ 5 WA 2 3

Hr: fid

B SCRIESE

A EERe s

SRATAE SR

KNI Bl B

}.LL

Horpe KU RIB IR SRR 4

il B¢

HUT ARG A M % il

192, 362, 469. 75

7. 44

HAh 5™

19, 338, 881. 22

0.75

it

2, 586, 345, 723. 96

100. 00

5. 2 MEHIRIBAT WA RPREREAS

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

(%] &S|

R B A L
Bl %)

A MR Bl

Kk

il il

2,021, 255, 443. 98

S| | =

Rk

L I IR SR A A

R4

R E

ASiEIk . BB

120, 742. 80,

0.00

A R Ol

== @ | ™|

N4

G RARR. BAEAE B EOARRSS

240, 545, 242. 09

9.42

SRl

Gl

AT 55 i 55l

24, 081. 24

0. 00

BEABETEAMEA R 55k

112, 319, 650. 86

4. 40

KA FREEAN O L0t i B

379, 212. 02

0.01

JE R MRS BRI A AR

oA

O |T o |=Z2 |20 = |

DAL TAE

=
pes

=




FEFR AR A RlE K 2024 55 2 TR

R pofe. E iR R - -

e - -

it 2,374,644, 372. 99 92. 96

5. 2. 2 MEMIREAT WA KB BIB B R BRI R A&
Vs AR AR IR AR A B R I R 5

5. 3 FIRAE A FOMME o He & 3 719 E L5 R/ N HEFR B B R B 3R B 4
5. 3. 1 REHIRIEA OME 5 ZE B E LB MR R AT+ 48 B R B 9 4

e | BREAR | RESAR |(HE R | ARUME o) | HEESTEERE S %)
1 688256 FERA 674,165 133,936, 360. 55 5. 24
2 688008 IR 2,300,000 131, 468, 000. 00 5.15
3 688525 AL 2,000, 000[ 128, 300, 000. 00 5. 02
4 688608 18 Z R 835,845/ 122, 350, 991. 10 4.79
5 688041 AR 1,757,769 120, 744, 316. 08 4.73
6 600584 KR 3,800, 000, 120, 498, 000. 00 4.72
7 001309 1 B 1, 390, 000 120, 096, 000. 00 4.70
8 300857 e HE 2,100, 056 119, 703, 192. 00 4. 69
9 688798 YONHT 2,109, 446/ 119, 436, 832. 52 4. 68
10 002156 SN il 5,300,000 118, 667, 000. 00 4.65

5. 4 EMREFBSF R TRNORERTAE
T ARG AM G HIRRETA 657

5. 5 R & HIARIEA R E G E ST 13 E H I /N R BRT T4 Fs B 3 B 4
T AEEEAMRE WIRRFA 557

5. 6 MEFARIZ A RPME G2 S F A LI/ D HEF RN+ 42 B SHFER R R
Gk
T AT EAR A AR RAT B SRR -

5. T MEFARIZ A RMME G H & 788 LB /N EFF R AT T4 Bt e R B A
I AEEAREIRRIFA SRR

5. 8 MEHIRIE A RME 5 ST ™HE LA KM HEF R BT L2 BGER R B 4
E: ARSAREHIARRFABGLE

5. 9 MEIRFE SRR KBTI B 5 18 5L i A

5.9. 1 REHIRARE ST KRB R AR HAH

8T I o121



FEFR AR A RlE K 2024 55 2 TR

T ASFEGAR T WA R B W6

5.9.2 B ST IR KB BRBUR
T ARG AR S WA ARG AR

5. 10 | ERARAZE ST B I B FUH KL 52 & 0L vt A

5.10. 1 A E FURH B HBUK
T AR WIAR AR5 [ 0

5. 10. 2 #REIARA I S B 1) B BT B2 1A 25 B 40
TE: S SAR T AR RSB E AU

5. 10. 3 <37 H G L B X VRN
VE: AR AR ISR R B 1T

5. 11 BEHSWMEME

5.11. 1 ZESHHEAM A TRZIESFH AT EEA R T M R E R IR HE, W
R E g Hi—FENZBATTEDT. LTHER

DRONTHAE BRI HAR B A IR 2w

2023 4F 12 F 28 H, IRYIT IR H A 73 BR 2 1] I8 oA 2 o 48 i 2 i A ) 45 DRI 4 %
WOLHTA T RIS 5y 0, ARAZ L E R A K T AT N5 BT N B, RS B A1E
ANARXFAE N R BATHN, Sk 7 (EHTARME BHEEBINE) (EMSLH 182 5) H=5%
K B —%M (EHAFRRERLIE 5 5—— bl AR RS B A S0 B
GIEME =21 (2022117 5) HN S 3K IE, B ERER 2RI E = B &R, 2023 4
7 R 14 B, RYITTERRIBAR B A A PR w5 COSTHM AR S A %) FR, 2023 45
L H IR B A PR A w2 m R YT IR U 7 PR A CBLT fj R )
SR L E R R SUEA A IR AL CHIREEK) (BN RAREEMERIED &
PEROLAEIIEYL GRYD BT ARAR . i, BIUEE TN 440 Jiot, HAaw 2021 FLH
THEFR K 0. 79%. BRI BRI A R A w R 5%Eh EBARIR SRR AR 5L 9 5E
ThItTT REMERHE I SE bRz N, RERERHBCA RN T A R B AR B A BRA R SRR N, AR 5
K RIRAE S o IR B R B3 A PR A w A S 3 Bk RIRAS 5, R AR YINIE 27 52 5
P AL .

BRICZ At AKE AR AR AT+ AR B R AT TR IR I E R T ISLR I, BAEAR

%9 k121



FEFR AR A RlE K 2024 55 2 TR

T i) H AT — RS2 B AT

i

3T 4B

5.11. 2 EEHFMEI+2BER T HEE & R K &R BEREE

AN G OB I+ 42 P SRV R A < 5 TR RE ) 26 B PR

5. 11. 3 HARBE = Bk

e B4 EH ()

1 ({fFHRIES 650, 571. 50
2 |BCIESRTEHK 1, 750, 468. 73
3 MR -
4 |RCRLE -
5 |BSCHIEER 16, 937, 704. 88
6 AR 136. 11
7 | HAh -
8 |&it 19, 338, 881. 22

5. 11. 4 T EHIRKFH KIAL T 5B 1 T 3 B 25 W A
T ARG AR WA AR T H B0 5655

5. 11. 5 R EHIARHI 148 B B o A7 FE Uil 52 PR 0 O 4t B

- o 5w  a TMIBZ IR A RME | HEREEF | BRI
Fe | BRAE ) BRES ) HEB | B
1 688041 G ER 39, 330, 000. 00 1. 54 -

TE: MRAE CEHRRIESFAC 5 FrRMBIAR b1 23 =] BB 2 ARy S HILAI AL B8 38 b A e L AN E 65 U7 e i
B dnnly, MLz ik, E£2ikE 6 NMH AR,

5. 11. 6 BEA SR & FER AL SCF IR ER 2
Aty o RO S N SRR, BB LA P e o A B B B L iy T AN S i

A A R %
§6 JT A E S HHE S

Hfir: f

e EHESHPILRARE | HESHP LR RE

A A

A C

T YA <ty UL A

418, 816, 544. 40

2, 686, 648, 798. 64

I ST ] i < 5 FR DI 0

89, 093, 798. 59

1, 588, 933, 138. 15

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

105, 975, 123. 25

1,733, 060, 734. 17

T ST 1B 2 AR A B AR A (A ARk

UL =T D

1001 3L 12 5T



FEFR AR A RlE K 2024 55 2 TR

A5 SBIA R 0 AL | 401,935, 219, 74 2,542, 521, 202. 62
e IS A BN A L n] 25 e i A 0

§7 HEEHEANZHERRERRAESHR

7.1 REEEARFHAESHFRNEN

BfL: Ay
I PRV IR A AL | IR SRR & Kt
TiH
LA A C
el WIHA S N FE AR 440 10, 000, 000. 00 -
st HA S B) SN/ HR I S A7 40 - -
st B30 1) Sz HY /e (] 7 40 - -
5 BHHA AR S 2N FRA A I 407 % 10, 000, 000. 00 -
5 WA R G A I & 0 5 3 4 5 19 B
Byt o) ’
VE: ISR B N AT, T n] S e A 0
1.2 ZEBENGHEERESBRBARER FHYH
N, REEHEANEA REREAR SR KAL),
§8 MEWAKRARRESRKERESTFH BN
FAEMH LS R KA R AR KR EUK
T S ERASIISE N > FAN AT AR N s
N R L N Koo h S (PN B
3 4@ A |10, 000, 000. 00 0. 34(10, 000, 000. 00 0.34 3 4F
HR4
Ho 4 A 137,925. 86 - - - -
G2 NI
s ovppmats )\ | 1,120, 082. 58 0. 04 - - -
Al
oo A - - - - -
7R
/\/fm N N N N N
Pt 11, 258, 008. 44 0. 38[10, 000, 000. 00 0.34 -

§9 B R E R A EEER

9. 1 REMAE—BRERFAESHBLHIE R EGEIT 2068 1F 5
T ATEGAMR T WIN AR B E BB R RS 8 EL )X 2 80BT 20% 15 I«

%11 3k 12



EI SRR G R AR 2024 58 2 FEEHE

9.2 B EE RN M EEGER
2024 5 5 J1 21 0, BE&E BN EHER 2 HUE BAR KAUE MG TI 8 T (S E I
IRAF SR EEN BT AL, BARNEELAS

§10 #E XA

10. 1 #EXHEF
1 A IR A v A 4 5 B 1) S A
2. TEIRALGIRFAIR AT KR RIS R R SRS S
3 IR SR IR A B R S B S AT L
Ay FEFRY SURPAIR A TR R IO S B R AR S 15,
5y A A ST B IR,
6+ i TPy R A R A T A T

10. 2 FFR0H A
3 T AR X SR B 198 2T A A 5 25 B,

10. 3 &R AR

FE T LS I R A F] Fp A S SR A B, T % AR SR SEE BN, IRl 2 |
ShETI), 2 PHEA www. dbfund. com. cn.

B E S AMGE S, A ARG A

HAHTE: 400-821-7788

0

ERESEHARAF
202447 H 18 H

% 1200 3k 12



	§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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


