RFE R —F B HFBRS R K ERES
BEES
2024 55 3 EFRE

2024 %9 A 30 H

EEBHEAN: REESEEEFRIFAEAT
EELBN: LHRITROERAF
WEZEHHRE: 2024410 H 24 H



RUFEE R T IR BRI R 5 B R 6 2024 45 3 TR

§1 HERR

FELE N M H 2 LR EAR S TR EE R I, 3T MR B KOs,
FEXF LA AR LS RN S R AR AN I B T AT

B NLIRAT IR A IR A A RS AFE G FRE, T 2024 4 10 7 18 HEZ T ARG
I AR AR HERIIR S HEIMEFNE, REERNENAERBICER. RSVERRR e
ey R

R R VR LA F SR 5T ) S 0 A8 A S B R 58, (B A PRI & — e f A

FEEH A SO AR HARRIL . VG KUK, BBt 7R 30 SR A BT 4 ) 15 A
e SANEEE VLR

AAR s I 55 BORERE H it

ARG HIE 2024 4 07 H 01 HAZZE 2024 4£ 09 H 30 Hik.

§2 &= AR
FE 4 TRIFR KGR —FE iR R
e T 017682
o S (W 2 52 AT R
HEAHFAERMH 202343 A 17 H
et HHA IE S 40 AL A 605, 838, 562. 97 1
e =k B ES RS R, BRESE KR ENE, ¥
FREUEE I b 45 bL A R U (1 # 5L S
7 TR (—) BB 1. B- BRI, 2. A S PR

3. PiIFHIRIRICE . 4. Waa R HhZRAC B SRS . 5. ALFFBORSK
W 6. 5 FITR 0B SR . 7. IEZR A m RN w) i 4% 03 g
(=) PO B g TN, AR 4L A
Nk, TR N HAR B, AR AT AT BB R A T e %
BRI AT SR T, A 1 BB T i s PR BB i, BNk i
RSN  ERIEASREPERATR T, AR IRYE T 772
WHBUF 6T EHAAFEARGTERICER TR, R H
PR BE AR AR IR AR AL, BT . JEHIRUR B

AR
A & e A R E (i) ais
IS A 2 5 I AFEGFIF IR R RS, U RS 5 s T i m g

A, RTBREMES. BEREE.

HEEHEA RS EHARTUEA A
HEFEN TLIARAT AR AT BR 22 7]

%200 k11



RUFEE R T IR BRI R 5 B R 6 2024 45 3 TR

§3 FEMF R MELSHERI

3.1 EEMZ R

Bfr: NRMt
BB R WA (202447 H 1 H-2024 429 A 30 HD
1 AHA 2 seBl e et 4,692, 518. 00
2. A A 1,893, 924. 15
3. IOA Y- S50 4 4 AR AR Ve 0. 0031
4. HHAR I 4 0 P A 638, 631, 323. 64
5. JHAR I & A HE 1. 0541
H: (D rid e S N FEREA NANWECE 5 L& & iz, Th 2% S SEBRISc i 7K1

LS PRIk
(2) AMICSEHM IR AR RN . Beitlias . AN RS2 e EA s )
TOBRAAR SRR I ARAT,  AAE A Cse il s in EA 2 se i E AR s -

3.2 & B EHREN
3. 2. 1 RS MBI EN KR KI5 RS B AL AR 2R I EL

‘ ‘ ‘ NS
HEIE KR | EBKR | gt
i Bt o eI 28 2R O6) @—@
® HEED | HRZEERE »
HEEZ®
HE=EAH 0. 29% 0. 04% 0. 44% 0. 13% -0. 15% -0. 09%
FENH 1. 30% 0. 03% 1. 43% 0. 11%| -0. 13% -0. 08%
oA 3. 41% 0. 03% 3. 54% 0. 10% -0. 13% -0. 07%
H3E4 5
5. 41% 0. 03% 4. 70% 0. 09% 0. 71% -0. 06%
o sy G e

3.2.2 HES A FERUREES RIHMEM KR ZF) LIS RS s dE i
B LB

FO3T o 11 m



RUFEE R T IR BRI R 5 B R 6 2024 45 3 TR

Rig@ F—FEFMARRRTTMEE KR SREIPI R LR Y R s E S

XEEE
6. 00%
5. 40% ,/w@ﬂ
rend | f
4. B0% P S A
o ..f \'
4. 20% /\’f Fiuva S
- A S
3. 60% ; SN A
3. 00% A
o e
2. 408 q//f/df
1. 80% RN o
L i W “.. . - .-/.
1.20% - M H\J\‘—/I""".M-"-Hﬁ \.\ >
0. 60% S
0.00% [pe””
- I S 5 8 8 5 8 8 8 %8 8 Q § 228
2R R R R R R R R
R I T A
& 8 8 & & & 8 8 & &8 &8 €@ & @ & @& ©&&@«
|- #EEF—FEFREEARTPARKE — HIEF—FEFREERA R LSRR HE|

E: ARESREEFRAENHN 2023 403 H 17 H: K HBIN 2023 4 03 H 17 HE 2024 4F 09
H 30 H-.

§4 EEAME
4.1 BELH (RESEIMD [

FEAR 3 4 O 2 2 TR | 5 L
AN | BEAW | R

w4 5%

B

EEE: PE. SRR, BiFem
SYHTIT (CFAD . ATHRF b it 4 o%
SV B IR S AR A, TS
HrMERAL . 2018 4F 12 H N\ FR it
&, PUEBERE I SL R, 2022 4
3 H 9 HiEHAE R A 5 i 7 AIES# 2
Bt Bk S RN AR MR 2R =4 8 T Ui 97 1Y
RERIEFR TG GEH,; 2022
2023 4E 3 H M3 A 14 HEMBAE R G770
17 H EFR 4 BT R I AR =2 66 D H e T
TR BRI 4% BT R 4 () e e 2 1
2023 4F 3 H 17 HBHAERBE R —F
E WP g7 B R R U 7 48 BT 4 1
R, 2023 4E7 A 12 HEEER
VEESE TN R R VG L B VR A R SR B
SRIFEE 2T 2024 4E 9 H 11 H#IE(T
RUFEEDE 30 RFFAH M 7R AUIE TR 4% BT 5k
SRR LT,
He (D WARAEIRE. SIRHSEARME ez H, HiZESEH A EE&E FEMH R

%470k 11

EISE

B> B

B Bt
BN e
=




RUFEE R T IR BRI R 5 B R 6 2024 45 3 TR

BERA, MAEER B W5 R4
(2) UEZF ML SCE AT P2 H RAE

4. 1. 1 JRFAERZE R E BRI R 2B E -2 3 R EH K™ AR
ARG N, F B2 BT Al A SE B8 7 B R B

4.2 BB ARG HA A AR SEE MM T EIE A3

ARG A, AREEEENRGET (RN RICNMERESR 35 k). PRI =10
FAMAHAGAT SRIEHAE IR, B AR SRS S, AEWSEH . B o) R
EIRANE BB, AR U AL L, RSB AR BRI . A4 1)
W, AREIEEEGIEEM, EIRFEREM A AT,

4.3 NP G E IR

4. 3.1 AP G ERPATIE R

AT AT S HEE R THA B A, DR FTE SR BIGS), M. BHsr. #
PR EIAT . ZHPAT WGIPAEER B E B ST, I, &5, o etz
S HUTSEAC 59 SE R, E RO B AR S0 A A8 B BLHEAT R IR VAt . A BT
B9 RO 2 7 T B T 7 B AT TR, SR B RSy AT . A TE S SRR T ik
BHRA, FTEBRIE AR S SEPIUT, BRI TAE, RS MR s T
MEFEILE.

AN, PR M1 S0 22 W R R LB L 2 I AR FE R B Sk S R A A B 4T
Ny A Ty ] B AR AT T L R 4F

&l

\

4.3.2 REXHIT AT

W AR EE IS GEF RS E B AR A TR S HI R E ) ArlflE T AT 5
FEERI 5 5 5 M P U, (RO 3 2425 1 [ 0 58 5 A0 TR) I I 1A 52 5 B M A . 2 1R 24
TSRS, KL R RIN ()6 1 (15 58 5 bR AT Frs Mdas, 658 X 2L 45 1l ) [
2 5T ATV IR A IR RIS S, TR A5 4L A R TR H R FIAE 5, %R BeAL
5 S PR 2L B LA 56 A R AR B M B B AT S5 B PR A 5 Bt 2 1 % 2B 9 TR R
15 SHHEAT WA PRI AT o AR 15 TP S G B BN B P B B AL B 2 5 (08 S B A TP 354 T H
JR 118 5y AT e/ 1 BT S B e I 5 2 ] S i 5% RS 5 A 0 UG

ARG N, SHEGRTIA G AR KIS H A

- TR o



RUFEE R T IR BRI R 5 B R 6 2024 45 3 TR

4. 4 |EHA N E S BT R ALEVE

2024 F=FLZ, G EENRG MMTHRATRE, ERATHOIm A R HAT R S E
Pt KRR ZE H G5 2R PA T, il BT EEm, BaEEAnR. AdckE, W
WA, 10 A HAE Gl ah R B AN 2. 04%, el 2. 29%, FHARFIARWCT 2. 15%, B EFEEKRT
4T 6BP. —4FH] AA+H S I ZEHE I A R K 1. 98%, BN 2. 25%, EIRE MR T 2. 25%,
B bR BT 13BP.

FEARMTTH, =FERELRT A ENEIES, PUL I8 E TR R Y E N & 5HER )
QU C I IARAR RIS . BRI, T AN AN E G 22 K [ T IR S ReRe e, nTE
WG A TR R . TR SR . AR EFF R R R, =R
87 RIS KBOR, O REN . U™, IndhE i 77 ik AT5285%6 . BURME LT
B RFRIR T AR TISE L, RN RS LA Fria T, AN e 8e0) /5 B R SIEBUR R T2
FIRL, LRI BSOS AH SRR ) SCHF T2

TRMBORITH, =2 SATHATEORM R EA, WO ZERR, JEE LA H B
HAE, AT iisp M2 n) 50 e RNy, i B S BR v & 5t R T HE R i 37 a0
Bi, 5 7SO SR MBURKLEIE . =ZFFE AT T DU BT At T 7 5B R &
BgGRAE, Wi T i R, WSS SR SRS AT

BT, =ZFEE M GHE TR, E AR IEAR AR A K, (BA5 I Z A
BHER . £ 2JFEFRET AT E A2 R4 2 07 2z, HAHE AT WA Es e 2
BENE, IR LRSI RER S, BEAt, ZIRBEGTT RN, I b
IO, e itk i S R S VE R I B 7, AR, A R B A 5, s At
(G B DA s ss . A LATIfiE B ST, AT AE AT R AR E LR,
BRI R R 2 A B B, KRR BAWE 71, EHEIKS AR AR T, #%
HLXHE AT & B

AAREIIN, ARGEARCE 1RGP EERE G, ORI XU T
A Tl I & 2 AT AT B 22 SRS IE R R, 5 oI N B KRS A ) 4% 5 ml 41

T

4.5 MEBNEES KGRI
BEARE AR, ESMmBUFEA 1. 0541 76, ARG RS AHEI KR 0. 29%, [FH
M &L IR 2 0 0. 44%.

4.6 |EHINEETA NBERE S ETE RN

6T 11w



RUFEE R T IR BRI R 5 B R 6 2024 45 3 TR

RHE IR S, WEAME WA LA 3 48, O IR0 T2 BN
§5 EA GRS

5.1 REMRZE R HEHEML

FFs i H £ o)

3 4 B I B
(%)

3| e AR BT 646, 237, 538. 34 99. 80
Hrp: itz 646, 237, 538. 34 99. 80
e HFIESE - -
Dit At gy - -
SRbATAE AR - -
SEN IR Rl - -
o SR 1 S N IR 5 4 i %
F
WA AR A S AT 1, 277, 186. 42 0. 20
Hoptr gt - -
it 647, 514, 724. 76 100. 00

5.2 MEHIRIBAT WA R B ER R A S

5. 2. 1 REHRBATI A RPFARERRA S
AT AR WIRARFFA B A

5. 2. 2 MEFIREAT U R BBIER R R FRRAEG
AT AR IR R IR 5

5. 3 JIARAE A FOMME oy B 3 715 E LA R/ INHE P B B SR B B8 4

5. 3. 1 REFARIE A FOYME o 2 & 57 18 Ho B K/ NEEFP RO BT 142 R 48R B 4
AT G A IR AR AFFAT ISR

5. 4 MEWIRRBF MM RNRARRAE
75 57 i ARME OB A IE B )
1 [ K 57 - _
2 JAT YR - -
3

LR 483, 925, 552. 03 75. 78
o BURME SR 196, 926, 027. 66 30. 84
4 b fi 5 99, 107, 663. 02 15. 52

BT 11w



RUFEE R T IR BRI R 5 B R 6 2024 45 3 TR

5 i\ i R 2 - -
6 O 22, 820, 208. 22 3.57
7 AEEf (AT AZ R fit) - -
8 [F) A7 B - -
9 HoAth 40, 384, 115. 07 6. 32
10 Ait 646, 237, 538. 34 101. 19

5. 5 MEARIE A SAME L 2S5 7135 L K/ HEFF RO BT T4 B 5 R A 4

5 | fmsReg RELFE [ BE Gk | ARME Go) | HEETEEERE (%9
1 2320063 237§w%%aﬁTd\ 550, 000 56,977, 349. 18 8.92
it 03
2 2220087 22 FEARARUT SR 540, 000 55, 736, 498. 36 8.73
thfit 02
190406 19 & 06 400, 000 43,519, 989. 04 6. 81
4 210313 21 HEH 13 400, 000 41, 050, 426. 23 6. 43
200208 20 [EJF 08 400, 000 40, 667, 879. 45 6. 37
5. 6 & BIRIEA e 5 ZE S B =13 E WK /NHEF BT+ 42 B = L /RS R E
B 48
AT AR WA R TR H = S RFIES
5. T MEWIRZA R E SEZEEF=FEHEH K/ DHEFR I L2 RERB R AHA

AREAMEIRARFFA SR

()]

-8 MERHIARIE A SO E o He SB35 ELBI R NHR B B 4% BUIESL B B 40
AF AR AR ARFFERUE.

[$)]

-9 MEHIRAZ & BB A BRI 5 15 0o Ui B

[$)]

- 9. 1 A E R B R BUR
AT AR IR AR R AT [ 0

()]

- 9. 2 EH RS HF ) B HUY SR S M 25 B 40
AT AR AR R AT [ U B2

()]

- 9. 3 A £ R SR B R PP
AT AR IR R R AT [ 50

5. 10 BEHASWEME

()]

. 10. 1 ZEESBHEEITHRIEF RN RAT AL T IR ERILREE, K

o8 T o 11



RUFEE R T IR BRI R 5 B R 6 2024 45 3 TR

FEREgF HI—FNZBIATTET . ATHEER

ARH GG+ AAETRARAT AT, EEMARAT et A IR mIE AR & gl H AT —£E
5 P R 5K < i s B T R R AR I 43 IR R AR

ARHe goxt bR T ARAT IR SRR (3 58 SRR FP AT S M R AL L e A A 2R . B
EIRFEARS, AT B HAHT T AU RAT EARA B WO R B T LR, s
& g H AT — N RZBIATHETT. LTS .

5.10.2 ZER BN TR EERTEHES S RAME N EIERERE
AT AR WIRFFA B

5.10. 3 H A= B
AR B S AAR S WK AT oAb =

5. 10. 4 T EHJIRKFH RIAL T 5B 1 T e B 25 I A
AT AR IR AT AT B ] 3 555

5.10. 5 1R E AR AT+ 48 B B A A FEUiE 52 PR G0 O Ut BA
B GAARE IR AR AR

5.10. 6 BEA SR A ERI AL SCFHIRER 2
HI PO TN B R A 2 SR fL o 2 e B8 i K U B 0 T2 AN 5 50 AT REA R 22

§6 TR FE SN HET)
BfL: Ay
15 B HA )35 4 A AU A5 605, 838, 562. 97

i 75 330 1) L 4 R A 4 0 -
AR T IR 3 4 S R 47 45 N
i 5 B HA TR 25 S 3R B 3 B (B
DL “=7 SEHA)D

i A R 8 A 0 605, 838, 562. 97

§T HREEHANZHERFRERREESHR

7.1 B&EEARHERREESHTRNIER
RIREH, AIESEHNRFEA AT L.

1.2 Z&EBNZHERRERREAR S 5 WA

Foom o 11



RUFEE R T IR BRI R 5 B R 6 2024 45 3 TR

ARG, ARG EHANRIZHE A TR EA RS,

§8 MEMIR KEAE G K ERSFH RBIFIL

R B R ey RETYNY prenpres
RFERALIPSE K
FEROBEE - rmon | R bios) | R

G N T - - - -

=
Im

B om (> m

e
=

Ao
iy

|

|

|

|

|

B |mE g [

Pl i
N
i
Gl
~

|

|

|

|

|

S50 A 10, 000, 000. 00 1. 65[10, 000, 000. 00 1.65] AT 34

St i

HoAt - - - - -
10, 000, 000. 00 1. 65|10, 000, 000. 00 1.65 -

oy
:‘F

§9 MR R E R RN HMBERRER

9. 1 EMIN R —RREFEES LB ELFIL BRI 2055915 5L

" R R R R L T AR e
. eI
; G ‘ , . "
i e |snmE ﬁg Zg %g FEAT G “ﬁfw
9 AR 20% ‘ ‘ :

FsJ 1] [X 8]

2024 4 07
Bl 1 HoLH- 595, 838, 562. 97 - —1595, 838, 562. 97 98. 35
¥ 2024 %F 09

130

e R

AT AR WA I — AR B A B S A LIk B Bl 20005 T . iz — BB K
TS [ K5 T R 5 B8O < WAL B AU« e sl P UG S5 5 XU

9.2 MR EE R M ERGER
RGN, ARG ORI E 2 E R .

§10 F & XM H*

10. 1 FEXHFEF
1o oPEIE W 2 v 2R 0 25 O — 4 S BT A 25 0 % e s 25 15 W R 4 ST ) S0 1

o100 4k 11 58



RUFEE R T IR BRI R 5 B R 6 2024 45 3 TR

[\
v

CRifge 5 — e MG A AR R R R e e 5 )
3« CRIEE SN WIT G B poke sCIE TR 1 B e 11 5 Ui W )
AR S5 — e WP UG B Al AR SR 3 2 AT B i)
SN ST BRI B

v EEFEE AL B HLAE EL

v IR IR A T T

S~
7/

(@3]
P

(o))

-3

10. 2 ARG A
HEARE A, LI A,

10. 3 ZE A=

P H T AL B A Gvww. donghai funds. com) 2 [, AR I i) P 25 2 48 91
NIP A A

PR B ARG WA EEN], AR RS E NS RS ARG 400-959-5531 ARG

RFEESEHEARFEAT
2024410 H 24 H

o11o 3L 11 T



	§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国债期货交易情况说明
	5.10 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


