EREMRER SIS R T RS
2024 4E5 3 BEME

—

2024 £9 A 30 H

HETHEAN: EHESETEERAH
HEFEN: PEIHBRITROARAH
REEHHBY: 2024410 A 24 H



IR ENRIE TR S 2024 4255 3 ML

§1 EEFER

I E N S LS REA RS R R RO 1R T IR IR B KR,
FEXS FL A BB . AR MR T B AR AR AN ) S DT

B AN E TR AT e A PR A m AR P2 B A FIRLE , T 2024 £ 10 /23 HERZ T AN
TR S s HERIABRAGIMEENE, RERRARAEEREICE. R FUEMRE
HE v N

e PR VE ARSI < BRI 53 i R U8 PEATE T 8, EARER & — 2 B A,

G SUFAMURIARRERIL . BERAT RS, B AR 5 SR AT AT 20 152 A
B AIDEER VIR e

A S5 SRR T

AW 2024 £ 7 A 1 HiEEE 9 A 30 Hik.

§2 B &= I
FE 4> TRIFR TEIAME IR
H 4 TG 012437
HEEET A A FITF
EE&EFAERH 2021 48 H 12 H

3 IR B A AU A

465, 252, 255. 34 1y

BB H br

AN AR AL B2 R 1) 3 RE g BAS (E/K T Bt e 4
AT, FNFEEAN SN, B AR A
PO, JISRSEHLIE B O ST EL A (0
FeE R fE .

W
N
&
=

AI IR T R ATRHIE 5 A m A E S U
PR ROWZ T S S AT A i, B R B R
BB, AEGREGRIE S, KRN E TR EH
77, RISt ai R AR T i Eh A, il
IS B B EATIR AL, T ST B AL A
Y i KA o

Mk & Lk i

VR 300 Yo RS X T0% R R 22 & M Fe Bl 25 % X
25%+1E A= TR EUA A 2R X 5%

IR WAL 28 45 Ak

I G E AL G, PO R S PO XU KT B e
T AR RIS T M S, (ST RER RS
AT AT REF R BOEAR ISR, AR HIEBOELH] T
PRI GE . BB T ] B2 DA 5 5 I 48 2 7
R AR AU

TEAE & BT BR A 7]

[ CRRAT I A IR A

% 200 #1103




TEHEIIER S

2024 5 3 FREIR G

T @ o 4 B FE & TR AR RN AL TR S A IR AL IR S C
T IE o HIEE HI3E A 012437 012438
WS HHAR T B 54 100 A 443, 365, 972. 06 ¥ 21, 886, 283. 28 13
§3 FEMF i MESIFERI
3.1 FEME&HER
Bpr: NRMIT
HAERA (2024 4E 7 H 1 H-2024 469 A 30 H)

B3R i=V 7N ; 5

; R AR IR A A AR MME R IR S C
1. AR sl as -74, 324, 151. 76 -3, 806, 018. 34
2. A HAF 50, 736, 332. 73 2, 286, 706. 82
3. MR- $5) 3 44 A B 0.1125 0. 0951
4. BRI & %7 1 E 344, 537, 070. 63 16, 586, 562. 99
5. FARIE S B E 0.7771 0. 7579

e 1o A E B s e S AR RO © it

HAete N CAE A e EAR ST 1

B AR < 3 LA RSB R Ja BRI, A IR Dy A< 34 CLse B s i _E A2 fe i (B 22 sh i e »
2+ LIRSV SR bR A BAERE G  BRF A N INWEEE 5 3 e 15 03, T A3 s SRl
w AP EAR T A8

3.2 EERHERIN

3. 2. 1 ZEMPUHEE KR LI5S R ST B R Al 2 4 HR
EAMEI LR S A

‘ b4 b R v
VR E B R R MY &7 bl e Sk v o
B EEKERO ‘ Wi RbrEZE @ O—0 @—@
HZQ I EHEE)
@
TE=1MH 17.51% 2. 11% 12. 24% 1. 14% 5. 27% 0.97%
AN H 6. 95% 1. 78% 11. 28% 0.91% -4, 33% 0. 87%
itk —4F -12.71% 1.57% 8. 38% 0. 81% -21. 09% 0. 76%
o= -20.91% 1. 34% -10. 99% 0. 82% -9. 929 0. 52%
H 345 [H
-22. 29% 1. 32% -13. 20% 0. 81% -9. 09% 0.51%
R RS
AL IRE C
MBI EHEK RO E KRN S RN S s ] O—® @—@

% 300k 11T




P IEIR A 2024 4E55 3 TR
#HEZ@ WG | T br 2
@
HE=AH 17. 27% 2. 12% 12. 24% 1. 14% 5. 03% 0. 98%
i EANH 6. 52% 1. 78% 11. 28% 0.91% -4, 76% 0. 87%
ok ~13. 40% 1.57% 8. 38% 0.81% -21. 78% 0. 76%
g =4E -22. 79% 1. 34% ~10. 99% 0. 82% ~11. 80% 0. 52%
HE&ER
-24. 21% 1. 32% ~13. 20% 0. 81% ~11. 01% 0.51%
AR S

VE: RISV G L EIERE R IR 300 TEEUIL G R X T0%+ 2 &
FEBOU RS ZE X 5%,

ety

e 25 % X 25%+E 4

3.2.2 HES & FAMRE S RIHFEN K23 KI5 F LS L ERE A

BB LR

T IP T TEL PLAA SR -G A B3 T8 M = 5 15 Jol S0 Al £55 DO A0 B8 SR i 58 S i) IF 92 S 35 HC B

10
5

0
-5
=10
-15
-20
-25
-30
=35
=40

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

h.'r S

Mﬂ/m

“a “ W ' \
‘T A\;’M H \\ﬂr '\‘ﬁnkr/\w‘ A

\_n‘ ﬂf\,‘

i

w
‘lulf%

i ~|
A qﬂ.l Ay

|' LH

A

! WU

\ 4

\'““\

Why ¥

‘u*“'\h
Wy
i

J

.
)
)

.\-w':\,n;'ﬂ "
qﬁﬁmﬁw\
| \"ﬁL}'\\
'H'H‘JJ

2021-08-12
2021-10-11

2021-12-10

2022-02-08
2022-04-09

2022-06-08
2022-08-07
2022-10-06

2022-12-05
2023-02-03
2023-04-04

2023-06-03

2023—08—02

2023-10-01
2023-11-30

2024-05-28

|— EIMENEESARTHAEIGKSE — EHNEMNERSAZ TS

‘:”‘m

e

| 2024-01-29

%

HF| 2024-03-29

2024-07-27

2024-09-30



I E AR IR IR G 2024 FF5 3 AR 4

T IP T TEL PLAA SRS C B3 T8 M = 5 15 Jol S0 ale £55 DO A0 B0 SR )i 58 T i) IF 32 S8 3= I B

5. 00% (A '.'H"
0. 00% mw 'ﬁf J rf”“' L ,
-5. 00% L,AIrHL m N\ IFI jg.l’rsl’] \
=10. 00% A 1 l.h u\ﬂ
-15. 00% 'M \r 'lf yr r JJ Lk’ -"r"\ J-.ﬂ \f:l }f\
~20. 00% J ‘J\ “f‘*r Pfl LS |I
- W \&:\ AT /(J\tluﬂd |
;] . h '\\_‘_ J
~30. 00% ﬁ,ﬁ |Jf%l |
-35. 00% J %WHN J
-40. 00% !
S - 2 8 8 8 5 3 83 3 38 g 35 8 & 8% &5 8
I
N oM N N 8 8 8 8 ¥ 2 2 2 2 2 8 3 & 3 3
|—ﬁ.ﬁiﬂ{ﬁﬁﬁtﬁiﬁ%ﬂgi+>¥1ﬁi%'%‘-t’c$ — @I EMIEESCRE Tk 8 A Etliﬁ$|
E: ARSREEFEAENH N 2021 F8 A 12 H, REAREMHEHREIHR, KEEEBER
B E—F. AEEMECHN 6 NH, @6 AL AR 25005 Al B LB fF & AR SR e SRR
Eo E/RHWIAN 2021 48 H 12 HE 2024 4£ 09 A 30 H.
§4 BEEAIE
4.1 HELE (BERELTE/NH) &
TAR SRS ZHIAR | i3 .
;@Eﬁg E/D\% ’f zlgj;j‘z 25 j ﬁﬁ IE#}J\i[ﬁ UEHE
FIRHE | SR H F PR
i+, 2010 £ 4 HZE 2014 F 4 AH{E#E
goan [NFEE12021 458 F 12 144 s UEFFIE LA T 6. 2014 4 4 A
BN - St
e S H MRS P RA T, PUEA 742
H,

TE: 1 AR H AT AR H I — S DL P e A R e 2 H s iz a2 2 H 3 & R A H i
HIMERL, EER H O e A FA R .
2+ AEZF AL SGEMAT I 2 GIEZR M 53 BEASAE BRI M%) IR -

4. 2 EE AN G A A2 Ia - T E T UK U

AN, HEH N HES GEFREEEIER) A REHEM LG, e
SRS R GRS UE, DS T HUE TR AR S, AE WG
HI SR 5T A SR A BEAE 2R e 97, AERE RIS RIS &, S AR AR ER
mio FEAMEMIN, HEBESEEI, TREREMIFTA AN AT,



I E AR IR IR G 2024 FE5 3 BREFR S

4.3 AP HERHHA

4. 3. 1 AP35 | B AT L

N, EEEBEN AL GEFRRESEHAF AT HHERIFEL) LaF W
FRARSGHI L E . MIFFT 0 BT, RS AT R ISR TR, EEREMA
AT AR AN HAAZ RN AL 5 AT IAT, KRR R R AL G Z AR AT A2 5 1 D

4.3.2 RERZ TR E U
AN, AR REINSEE 5 P A5 7 H IR AE 5 RS 3D I HI0 A8 5 i ik
77 H H SR SeIE L. e EBANRRIEF LT N,

4. 4 WEHNESHRE RIBAZIEST

i1 9 A RIEREBUR AL, RATTRISEYIN, AWk v R &, EIRSRR Bk
12. 4%, IR 300 FEL K 16. 1%, MR Bk 19%, GMEARTE Bk 29%. S RECRE, JEER G
N7 T T2 ST RIS /A R RN 1P e8| )28 L P E T S

KREELTACLACRAIESS, (29 HRIWRE A BRE K. 9 5 24 HERN “—47—%
— R BT RS AT m R R, BT TR U 8 — 88 TR IBCE: 9 H 26 HAJT
9 HIEHFARZS LAEMBUG R, JEFTHRBNGT T LIE, 23] “ U1 snfiitr 25 TIE
TR RMEIRIR” « “HRUE SRR, MR EECE” » WEAKSZE, MBS, T
P A5 F 2R i 2 A TF 2 WA R SR 100 o SR B 78 s A s 5 0L . H ATIBUR Hbs © R AEHAR,
PRI BT, S5 SR I B R RTE K SE v st AT T AR E MR EME S,
T8 2 (B VA 35 BRI X 8] o RSB E ik 32 B0 B O A & B AR B e Sk Ak, AR B 4 0%
I RARAE ORI, L EA BB DR T

4.5 AN ES KW SR

BEARRG WA BIMEMREIRE A EBERIFERN 0.7771 6, EEMHIFEMKERN
17.51%, RIS EFEER RN 12. 24%; FEAMMERER S C FEMmATFE N 0. 7579 JT,
B M AU E K E0N 17, 27%, [RGB EHEIS 25 260 12. 24%.

4.6 MEMARETFH ANBBE ST HERERY
p

§5 MEHEWME

% 600 #1131



IR ENRIE TR S 2024 4255 3 ML

5.1 REMIRESHHEHENR

T H

£H o)

AR R T EL B (%)

Rt $ 5%

337, 694, 585. 94

93. 33

Hrr: SR

337, 694, 585. 94

93. 33

BB

I 5 el 3

H: i

B SCRRIESE

AR

SRMATAE AR

FNIREE il 5

Forpre SR ) SR\ GR 5 e B

=

HATAERRL & (o it

23,978, 493. 37

6. 63

HoAt vt

169, 624. 50

0.05

it

361, 842, 703. 81

100. 00

s AR, AL IESRE RS ZHLH R IR A RIMEN 22, 855, 977. 58 JT, fdidk4:
H P E R A 6. 33%.

5. 2 MEMIRIBT U R ERHAS

5. 2. 1 MEWIREBATIL A RN BRER R HE

R K] ARHHE GB) E%ﬁﬁzfﬁw
T VS N G0 - -
B[R - -
C [HliEdk 219, 960, 985. 81 60. 91
D |HJI #T7 BRR SR A PRI B

NA - -
E - [@onl 6, 095, 000. 00 1. 69
Fo R mEE 3, 404, 100. 00| 0.94
G [RiEiz¥. S AERENL 16, 154, 207. 00 4. 47
H o |[fEfE ol 16, 194, 727. 64 4. 48
I 5B A FIE BRI S5, 4, 207, 120. 62 1.17
J Rl - -
K (5=l 26, 734, 952. 00| 7. 40
L [FBAR S5 AR S5 - -
Mo RFEERF A AR R S5 9, 786, 495. 29 2.71
N PKF IREERIA S E - -
0 [ERIRS . B AN RS - -
P #HE - -




IR ENRIE TR S 2024 4255 3 ML

Q | PAEMEEITIE 12, 301, 020. 00 3. 41
R b, fE Mgl - -
oh - -
At 314, 838, 608. 36 87.18
5.2. 2 MEMARLAT L RPERERHERERTHE
17251 ARME (NRT)D b RS R E ] )
JiE 44 ) - -
Al H & AR I 9 11,051, 391. 37 3. 06
H 1 2 i 3, 372, 694. 60) 0.93
REJA - -
Bt - -
R T PR fE - -
Tk 1,975, 526. 10 0. 55
ERSES®N - -
Wik 6, 456, 365. 51 1.79
NGEE A4 - -
55 HiL = - -
St 22, 855, 977. 58 6. 33

5. 3 WARAE A FAMHE o B S 1R E LB RN R B B 4
5. 3. 1 #EWIRIE A SOYHE 5 Z S B =8 LB KD HEF BT BT 48 B B R 4

e | REAR | RESAKR (BE B | ARE 0o | HEEESTESEERE] (9
1 603833 KRR 2K = 283, 200 17, 700, 000. 00 4. 90
2 002508 ZIR A 731, 400 16, 953, 852. 00 4. 69
3 600754 BT S 516, 908 16, 194, 727. 64 4. 48
4 603737 =R 356, 180 14, 058, 424. 60 3.89
5 600150 Hh AR AT 300, 200 12, 539, 354. 00 3.47
6 603882 IR 333, 000 12, 301, 020. 00 3. 41
7 000002 7 Fha 1, 241, 800 12, 070, 296. 00 3.34
8 002928 R 1, 655, 800 11,938, 318. 00 3.31
9 000786 CHT M 289, 300 9,541, 114. 00 2. 64
10 300347 IR 136, 400 9,410, 236. 00 2.61

5. 4 MEHIRE G MM RN BFRRAS
E: AREAMEWIRRFFA 657

5. 5 MERARIL A M E G ST 7™ E I R/ I aT T4 e SR A
P RIS AR

5. 6 & HIARIL A M E G ZE ST =1 E LB R/ HERR 3T +48 B SCRRER 8%

B2

% 8 #1131




IR ENRIE TR S 2024 4255 3 ML

T AT G IR ARRFAT B SRR SR -

5. T MEHIRE A RMHE S HE SR HEHAI R/ DRI AL R ER B E A
o AT WA RFFA &

5. 8 WM& HIRIZ A RAMME GRS H 7 HE E B KM EEFF AT A BGERE A
T RS EARE AR RFF A BGIE
5.9 WMEHIRAE ST H MBI ZFH O v Y
5.9. 1 MEHRAE G HE BRI H BT SR A
T ARG AR I AR TR AR T
5.9.2 AESH R B KB HBR
TE: AT AR AR BB IR 1 B¢
5. 10 AR AZ SHH H B FUA R 5 o i

5. 10. 1 Z< A B R 3 R BT BUR
VE: ASHE G AR A AR [ 5 4 £

5.10. 2 MEHIRFE S FF K B FUH R Mt 4
T AT GAR WA R B EH G0

5. 10. 3 A3 EH A R B HE VPO
T AREE S A FIA R Bt E A5 A 1%
5. 11 |BHEMEE

5.11. 1 AEEBBNET+RIEF AT EAANL T HIGRER I ILREE, )
FEME Gt H A — P RZBIATHER. LT HER

RN, A S BT E SRR AT BB A B T R, SRR S H
A4 B ATFHETT . AL S AT«

5.11. 2 ZREWHANA T BRERTEUE S FAME K &L R EE
AT BL T A2 I SR i B R A 6 IS P

5. 11. 3 F A B = HI AR

| F5 | Iz | S Go)




TEHEIIER S

2024 5 3 FREIR G

A RIE S

59, 780. 69

82 SCHIE S I K

JS2YA R

Oz YA

2T H K

109, 843. 81

Hopth SR

HoAt

N[O |01 | W ||+~

it

169, 624. 50

5. 11. 4 & ARFFA BIAL TR BUP B T R A 40
T AEEEAMRE AR A T H B TS 67

5.11. 5 EHIRAT & B R AP LTI 52 FRFF L A UL B
T AHE A WA 1T 44 IS T AN LR B SZ PR R 0L

5. 11. 6 BRA G Mk B A SCF- HR B 7

At A Y S N JRIN,  $EBE AL G T AR TR o5 R B B B LB A T2 AN i R]

BEfF LR ZE .
§6 FFICRE S BT
AL Ay
i H MmN EETRE A EIHMEPLIER A C
e 15 A A 3 4 4 B A5 459, 733, 161. 94 26, 422, 753. 33
e 15 A A ) S5 4 i FR D 43 40 1,042, 112. 72 597, 835. 63
ek - 5 HA 40 ) 3 4 e U [m] 47y 17, 409, 302. 60 5, 134, 305. 68

T SUTYI 1) 5 4k o A2 B A (A B
UL <=7 A

15 A A AR I 4 1 AR A5 443, 365, 972. 06

21, 886, 283. 28

Ve UM, SO B AR
§7 ZEEHNCHERREREELESER

7.1 ZREEEAREEESHFRFER
T RN, REEEARIZHEARERRAEE.

e

1.2 2&EBNZHERRERREAR S5 WA
T AN, REEEARIZHBEARERRALE.

§8 IR E RRN M ERFR

o100 & o113




I E AR IR IR G 2024 FE5 3 BREFR S

8. | |EHIN A —BBEE A B MBULFIEBIEGET 20%87F 5
VR ARHE AR A ST P JE B — R A e O AT L 91 B B 20%0 500

8. 2 LM R E R MM EEE S

2024 £ 7 F 26 H, F B BT EEN 2 ME BHR R HUE M TIg T (IR EHA
IRAF S HRE N REE L), BAENEELA S

2024 £ 10 A 8 H, B B FEUEN 2 MUE GER R HUE Mt TI& T (IS A
PR ST op IR M B R R S A F AR SBRE NI A ), BN AR TE L AT

§9 ZFEXFHEZ

9.1 FEXMHER
1y R ERIE I 2 I B 5 A A S
2+ EFME LR & RUESF BB 3 & 5
3. FEANE ML IR A TR SR BB I AT N
4 FEFROE IR & RUE SR B50 0 3 A0 S5 9 1
5. EEE BNV TR B
6+ T I AR IO E DR I % T 1

9. 2 FECHh i
EHEHTIE X MBS 198 2 TTHURE A B 25 #%.

9.3 EFHN

BB TAEE N A B A R IMAR S A, A2 ARSI SEE e, TRl A ) M
uE ), A A www. dbfund. com. cn.

B E ARG WH SN, WA SETA

B HE: 400-821-7788

H
X

EHRESEHEARAH
2024 4 10 A 24 H

FoLo k11 m



	§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


