4

R RIEHEBRBSIIESRERES
(LOF)
2025 E£55 4 EFRE

2025 £ 12 A 31 H

EEBFHAN: REEEEEFRIFAEAT
EEFEN: PELIHEITRGERAF
WEZRHHRE: 202641 A 22 H



AR RO E B & TR 5 B 5 < (LOF) 2025 455 4 AR s

§1 EERT

G I\ (T 2 I RE AR 5 FR AR R B 15 P WA sl KRR
X HL P AT FTIEME . VP 5 B AR AN B 8 T AT

FEHEE N B TR aRAT A A PR A R AR AL & A [FAE, T 2026 4201 H 20 HEK 7 A
G P S AERR . HERMA R FH SR EENES, REEZNEMAERBICE. =PV
IR B IR -

& B PNV LA S F B 53 1 S ) A RIS FH i 45 55 77, (BRI & — 8 R

FEE&R A GHAEHAR KR . BT, B8 E A AE B0 SR TR 48 ) s A
&R

A I 5 R R

KRAFEHAE 2025 4 10 A 01 HESF 2025 & 12 A 31 Hik.

§2 ZE&7= MR

FEETRiFR RUFHE I (LOF)

W M RTRR IRUFFE I LOF

H 4 ARG 168301

BB TR (LOF)

HEE&ERAMH 2016 £ 12 H 21 H

i R B 4 40 B 0 20, 791, 412. 62 {4

ot Hw A B AE TR AR AT T, 78 23R R
TSRS, J1 4 SCBIE4 BF 7 K AR
ESEE .

P g ARG BORHE TS, 1L IR E S 2.

PSR B SR s 3. BRI BT LB G 4. [ U B
THMG: 5. MR RN: 6. BUER RN 7. %™
SCRRFIEZF SR SRIG s 8. th /AL 52 B BT

WA HE VPR 300 FEALUS RS 2 X 50%+H T 25 B Fi AU 2 26 X 50%
DRSS 2 45 AT AEEERIRG S, U SR AT T 5t

MWdEe. MplEE, KTRERES, BT
e U RS e TR 1 2 e e

AL UN RIS E AR ST A A

BEEFEAN [ TR ERAT IR A IR A #

B I I R G TR KiFHENe (LOF) A R (LOF) C
TNES R GG 168301 022519
A AR T 8 o 92 & 1 AL A 12, 307, 865. 51 43 8,483, 547. 11 1

VE: H 2024 5F 11 H 19 Hild, RIS CRMASA], maim il H A 2024 4 11 A 20
H.
Fo2u o121



IR RUEIC B IR A AN B R H 4 (LOF) 2025 4£55 4 =

§3 EEM F IR NE S IFERI

3.1 XEM &R

. NS

ESCYIE S i v A (2025 4F 10 A 1 H-2025 4F 12 H 31 H)

R (LOF) A RiGFEH (LOF) C
L AR s Bk i 333, 904. 74 84, 580. 26
2. AR 271, 542. 47 -68, 213. 72
3. ALY 3515 4 A B A R ) 0. 0220 -0. 0172
4. AR G 0 1 11,219, 782. 53 7, 724, 864. 30|
5. JHRJ - 1 A 0.9116 0.9106

E: (1D Fridik e ST A AR NN 5 2 e IR, TE AT SEbriiai KT
BT EC 7
(2) Ao s g ARSI . BB . HABISRON ONE 2 Se (B A2 shik

) FHERARSC MR R EL,  AIREE A et n_EA 2 fe i (E AR s e -

3.2 EEFERIN

3. 2. 1 &M B ENK R K H 5 F HNS LB IR e 2 1 L
HREEFEE (LOF) A

MRS a30Ex"
HHEIEK R | kGt it ‘ B
prec peEmkRo » THE 28 b OE©) @—@
MEEQ | BRZEERG »
HEZ®
HE=4H 2. 25% 0. 36% -0. 03% 0. 47% 2. 28% -0.11%
T ESNH 5. 94% 0.41% 7.81% 0. 45% -1. 87% -0. 04%
it k4 9. 66% 0. 48% 7.94% 0.47% 1. 72% 0.01%
S e = -17.96% 0. 72% 13. 48% 0. 52% -31. 44% 0. 20%
o AR -39. 30% 1. 14% 0. 05% 0. 56% -39. 35% 0. 58%
H3E4 4
-8. 84% 1. 11% 30. 24% 0. 58% -39. 08% 0.53%
GRS
iR (LOF) C
EEBRK R | grbhie e | St
B [ EEKERO - ‘ ‘ - OE6) @—@
WHEZQ | EIRERO) | R R bR

3T o121



AR RO E B & TR 5 B 5 < (LOF) 2025 455 4 AR s

HEZ®
HE=AH 2.23% 0. 36% -0. 03% 0. 47% 2. 26% -0. 11%
JU AN | 5. 88% 0.41% 7.81% 0. 45% -1.93% -0. 04%
ok 9. 55% 0. 48% 7.94% 0. 47% 1. 61% 0.01%
H 344 [A
8. 40% 0. 48% 8. 83% 0. 47% -0. 43% 0.01%
R RS

3.2.2 HESEFAMURE S RIHFEM KR R RS RS R E R

b2 i = 5
KAEHR (LOF) ARITAEINKERSEH A LB R AW IR i b E X ELE
80. 00%
70. 00% H
60, 00%
50. 00% |(m \
40. 00% I{i
30. 00% 8 o
v 4
20. 00% J|"‘w“‘”u w\\ o .W..mrg'
2 e fr
0. 00% {23 LT b
-10. 00% %—\'\'\\% f'ﬁ h AY\H W/‘J\
~20. 00% W/ hatde W
S Y 8 o g w© N o° Q= & = 5 =
& & & T ga A 3 & %J-A % F
S S S EES A EEEEEEE R
5 8 8 8 8 &8 8 8 8 &8 8 8 8 8 8 8 8B &8 &8 =&
|[—#omiR (LOF) ARV MMKE — H8HE (LOF) ARTIBILERHE|

JRIEFIL (LOF) CRVTHENEK IR SRk 4 b B v Wi 25 R i) i 6 T 35 % bh B

12.00%
10. 00%
8. 00%

6. 00%

=

00%
2. 00%
0. 00% f AL
. 00%
. 00%

. 00%

2024-11-19

&
I~

&
]

| 2025-07-08
2025-11-11
2025-12-02
2025-12-17
2025-12-31

2025—0(7—1 7

— 2024-12-10

Bk | 2025-10-21




AR RO E B & TR 5 B 5 < (LOF) 2025 455 4 AR s

e AESIEESEFAEMHA N 2016 12 H 21 H, ARESHEMHWYN 201846 H 22 H, A
SRR AN 2016 4E 12 B 21 HE 2025 4F 12 A 31 H, C KL mEE R H 1N 2024 4 11
H 19 HZE 2025 4512 A 31 H. H 2024 4F 11 H 19 Hid, ARIEEHVBE C B0, 480 R

INHN 2024 411 H 20 H.
3. 3 HAthietz

Teo

4.1 RE&2H (RESZLIE/NA) i

§4 BHEARE

gt

5%

EAFEE R L HIR

IR H 3]

A H

IEFR AL
F IR

L

TKALHT

AFE G
Hes
H. M
Etarigaiys)
S BL
(EFFL
()

2024 4 8 A
21 H

10 4E

EEE. hE. T2, ST EE
EFRHF T T HL FATME R S R . R R AES
T AT AR F R AR E ik 27
A PR 2 5 95 P B AR O 7T 558 5
B AT AT . 2021 4F 6 HIIAZR
WL, PATAL S $ 08 30 e 2 2 By 3
(CERFTE. EE4H, 202249 76
H % 2025 4F 6 A 5 HIF{EREEZOIME
A it M S G A S AU E - ScreaceLi
2022 4 9 A 6 HiZf T RIERHH 30 111R
GRUEF R RS HRE S, 2022 4
12 H 30 HEEAFRE PR 2K B %
RN A A =R R e S N
2P 2023 458 H 156 HEHATARiEEL
FEVHRA T R S5 18 5T 5L 4 0 3
E4M; 2024 48 A 21 HERMTERE
FEE R IETC B VR A BUIEF 4% ¥ 5k 4 (LOF)
FIRE G2 T, 2025 4F 8 H 11 HitgHH T
RPN AR % VR A T ke 2RI S 4% B 5t
GG, 2025 4E 9 H 15 HikgsH
(RN ERIR R A BIE R R R K
R, 2025 4F 12 A 29 HiEHAAER
TEEATAEIE 3 /N AR A R A B R
I A A OE- S 2P L

E: (D SRR SRS AR R 2 0, F iz e M H S A R AR R
BIAEHR,  UAEHR H Iy 6 & R AR H
(2) UEFF AL SCBMAT W 2 R RE -

% 570 k1271



AR RO E B & TR 5 B 5 < (LOF) 2025 455 4 AR s

4. 1. 1 BIARFAER B R EHIT R R A H R E &4 R E EK ™ M 1E
AR, ST A AL SR B R R R S

4.2 BENHRE A AR S E MM T 1803

AN, ARESEHNRET (e NRICNEREZR SRS k). A EIEE S 1A
FAMAHAA SAEEAEI I E , A SR G A F, AEWSER . R ST R
EHRIIE G B 77, AR AR XU B R b, AR R NSRRI 2. AN i 40
W, AREFIEEGEEM, LREEREMIFEA AT .

4.3 AR FHE T

4.3. 1 AP BHIBERHATER

NAEAVNTZ G EEER T A BB b, DURBrE B E B S, AL B, &
WRKEPAT . ZHPAT GRS RFEIEIST, W, &8, ZHha MR,
RBURTBEAE 5y SERIR s RS B BT 00 500 AP A8 S R L AT e AN AN E VAl . AR T
WEFCRRR XS A BT BT 72 i AP IFTRG F e R BB S A A IE. ST R R Ik %
WiEQ, PrafBHRAET RS ZEPIT, BB GERA AL, SR F T#
ML

ARG N, R A5 A% 5N I R R IR B & 2 B AR st ik S AN -T2 4T
Ny AT A G | BB AT 1 DL R 4T

v

paL:
N

W)

Al

4.3.2 RERZ AT RN ETUH

WRIEHEIER = QEFREREEEAFA AT ER L) » AFfHE T35
FERN 22 5 M i, (RIS st oxek 2 45 () [R] 120 52 5 A A H s R0 58 5 R PR A 2 . A~ R R 2
ARGy oM ARG, MG AR 18] T R 0 R A8 2 R bRt AT Rpak gz, I e It 414 e (1R

W55 Ht. AFZEHEGWIFEH A S, FPr ikl Em iR RS, SR

BEACHS (AL A DAL 58 AL IR AT S F R U A i L AT IR TR R 2L 5 A2 B e e AR R TR H e
6152 Gy BEAT M AR AN 0 AT o AR A B NS BT B &2 5 5 B A P se i A H
SR AE 5y BRATE D W B30 28 5y Bl i 1% e 57 24 H S AE & 5% IR A8 23 IRECH 0 1R

ARG N, BHERELHRKITEH DL

4. 4 MEH RS FIER KRB R AT
2025 {ESAMUREE, FERNHEEIATHH AT, A BT PR BB A (i — 2

Foem o121



AR RO E B & TR 5 B 5 < (LOF) 2025 455 4 AR s

o FEE RO EIAEE B mia T, LRBAE N “SRBMOE A BRG] RS R, Oy
U B B AL H & A ST AR E VR R B TR AT e S s B RS 5
&, AT BRI AHEhE. sZids . kA m IS A A B AR SRR e B A e AT
FIFFEEIBEE R, B B AUk R S A R as AL

MR, WL EHA R e R m AR e . Bl saifi. 2T e, &
PR B, ARG E T ORT. AR BRET kA, BB YA 2
LUHEE R RGN R TSR TETH B R ERE R R GE, JATT OB T 2,
NNV AERF R LE B o 25 it T skl . AEBCRIRM, M RS Bl AR S IR,
Bl “CEERL RS, BRI GBEATH, LIRSS )R] B AR A5
BT,

AN, AREIRA R “mIlein. i RME. sREER” K LIRiEhrE, R
BTk, ERFFABERAEE . AP RE H R & @M E L Ubrmbrm, RS
WEERIRTER T, J15 a5t 3 i AR 1 B2 el

4.5 MEHAE SR SR

BEARE IR, Rt (LOF) A SEEMAUFHED 0. 9116 70, AR IR A A EHE K
O 2. 25%; MEARMEIIAR, R (LOP) CIHEEMBUFEN 0. 9106 6, A I HH
IRy 2. 23%; kST B HENR 28 % 09-0. 03%.

4.6 MEHINEETA ANHERE ST E B
ARG, ARG R IS 20 A TAE H 23S atsA N0 A 200 AR
AN, ARG TR EAKT 5000 570, AHEE HBLESE 60 A TAF H g 5™ H
kT 5000 TG, AREGEHEANCH T EIER SRS ARG MR . RIEGEH N/
FREERUEAIE GBI ARG DL, TR A% IR S A0 RO A I et AT M A A A

§5 MEAHAEGWE

5. 1 REMARESEZHEHN
» FHEREFEH G
e H @ G RIS
1| B 11, 653, 668. 00 59. 99
Horp, 22 11, 653, 668. 00 59. 99
2 | HEEHE - -
fi] 52 WAL 25 #% - -

BT 12



IR RUEIC B IR A AN B R H 4 (LOF) 2025 4£55 4 =

Hrr: fiige - -
B SCRRIE SR - -
B A E R - -
SrRATAR SR T - -
KN IR G Rl 5t - -
Horbre SEWraIRI G (1) SN IR 8 4 il 5%
- _ _
BAT ARG H /AT 61 7,378, 789. 02 37.99
HoAt 557 392, 572. 52 2.02
ait 19, 425, 029. 54 100. 00
5. 2 MEWIRIEAT W RHRERTHE
5. 2. 1 MEFIREBAT WA KT AN R ERFRHE
o e AfbitE G Egiﬁgfﬁ%
TN ¥ SN S G- 4 94, 185. 00 0. 50
B RA 526, 050. 00 2.78
C [l 1, 806, 869. 00 9. 54
D A BT, R EOKAEFE R
A% 1, 508, 008. 00 7.96
E (@5 411, 085. 00 2. 17
FoofbRFEEI 81, 354. 00 0. 43
G k. ShigAmEEok 1,571, 021. 00 8.29
H o {EmEmEgol - -
I |fEEARS. A AE B HEARIRSS
N4 _ _
J Rk 5, 283, 695. 00 27.89
K (b= 160, 580. 00 0.85
L |[FEGERAR 45 MR 25k 53, 925. 00 0.28
M RREAREE AR RS - -
N KFIS BB A FL kit i 3 60, 060. 00 0. 32
0 |FERMRS. B HARSE L - -
P #HE - -
Q |PAEMMSTE - -
R SCfb. BRI R 96, 836. 00| 0.51
S |4%E - -
it 11, 653, 668. 00 61.51

5. 2. 2 MEFIREAT W RHB BB ERRAE
AR FE G A AR ARV IR B 22

5. 3 FRAE A SOMME o He 8 B 719 E LA R/ INHE P B B SR B B 4

o8 T I o121



IR RUEIC B IR A AN B R H 4 (LOF) 2025 4£55 4 =

5. 3. 1 REWRILA OME 5 EEF =8 LB N R AT+ 48 B BBt 9 4

e | BEAR | BREAR |(HE B | ARME o) | HEETESERES] (%)
1 601009 P ARAT 20, 300 232, 029. 00 1.22
2 600737 HORR B 12, 400 213, 404. 00 1.13
3 601857 HH ] A 7 19, 200 199, 872. 00 1.06
4 601288 A ARAT 26, 000 199, 680. 00 1.05
5 601318 Hh [ 22 2,900 198, 360. 00 1.05
6 000651 ¥ 1 HL A 4, 800 193, 056. 00 1.02
7 601939 BREAT 19, 900 184, 672. 00 0.97
8 000895 R e 6, 700 177, 349. 00 0.94
9 601088 Hh [ A 4, 300 174, 150. 00 0.92
10 601328 ZIERAT 23, 900 173, 275. 00 0.91

()]

A RERREEF BRI ROFFREAE
AFe AR IR R 557

ol

-5 REHIRIE A SOMME 5 2B ST 738 HL I R/ HEF I BT T4 B B R B 4
AT G IR AR 677

()]

.6 ME AR A A & H S B 3E EL IR/ BT+ 42 B P SORRIES B
K
AT G AR IR AR FFAT B SCHFIE TR

()]

T RE AR SO E & S B3 E L RN BT 042 572 R 85 4
AIEEIREIRRFH SRR

[$)]

- 8 AR A SOMME 5 2 S 7138 HL I R/ HE R I B T 48 BUIE R 3% B 40
ARH AR AR R FFA BGIE -

-9 MEHIRAZ SRR BB I BE 3 57 1 0t i B

- 9. 1 MEHIRAE BB B A R SRR 1 B 4
AT AR A WA R BRI 1

()]

()]

()]

.9. 2 AR SHB BB B HI T BUR
AT AR WA R S5 A e 1 0

()]

10 MEHIRAE SR F I E R 5 1F 0

()]

. 10. 1 A< 3 B R 3 BT BUR



IR RUEIC B IR A AN B R H 4 (LOF) 2025 4£55 4 =

AF ARG AR T A E G0

5. 10. 2 5 HARATE GH 5 ) E 650 B2 15 A2 20 B A
AHE AR AR A [ Y B8

5.10. 3 A HE FUH B BB VR
AHE AR AR AR A E U0

5. 11 HBRHA SIS MHE

5.11. 1 AEEHRHE T BIEF K RT EE LR T BB E TR AE, K
ARG wE HAl—FEAZBATHER . LHHRER

AT G R AT+ AT AT AR, R EAM AT B B IR AR T EE BRAT et B
PR A FIEAR 5 gt H AT — SR P 2 20 b BN RERAT . SR SRR, FRURAT IR A BR A 7]
FEAR il H AT —F A BIVE 5 el 8 R I AR, ABARAT it A PR 2 =R 3 i G i) H A — 47
P 32 31 o BN BRARAT A AR5

AT eoxt B IR AR RAT A RAUE SR (3 58 SRR P AT S A SRIE AL R R e B R 2K . Br
ER ARG, AT HADHT A2 ISR R ARAT EARA IR WO B L R, e
WE i H AT — FE N RZBIATHEDT . AT .

N

5.11. 2 ZEHHEME + L BMERTE B EE S FME N EERBEE
I, AT BRI+ AR, B I e A R UE I & e BT I 2 A B

5.11. 3 HABBE =14 %
5 b4 EH ()

17 H R IUE S 2, 090. 37
INEYSCIE 77 B K -
IDAdive ] -
YR S -
JREYAT ) 3% 390, 482. 15
HoAs MWK _
HoAt _
it 392, 572. 52

5. 11. 4 AR KTER B4 T # OV R ™ e e 555 A 40
AT AR IR AR FFAT A T H B T 3 7

(N[O |k |[W ||+~

5. 11. 5 AR HT 148 B B A A FE Uil 32 PR D0 Ot B

o100 4k 12 51



IR RUEIC B IR A AN B R H 4 (LOF) 2025 4£55 4 =

ARSI AR AR T+ 44 B S AR E A2 R B 22

5. 11. 6 HFA SR E MHERFHASCFHIR IS
T DO TN R A 2 Fe L o 3 < B8 i K B B 0 T2 AN 5 5 U T RE R 22

§6 FFHRE S HHES
BT A
i H ZRFRE (LOF) A KR (LOF) C
e 15 A A 35 4 4 B A5 13, 140, 884. 60 925, 699. 56
i S0 1) 5 4 5 B U 47 00 527, 264. 21 13, 063, 254. 45
ek - 75 HA 4 ) 32 4 R R [m] 473 1, 360, 283. 30 5, 505, 406. 90

s 3 R 2 S PR AR B A (A Ak
/DL =7 JEHE)D
i I R I 4 4 0 e A 12, 307, 865. 51 8, 483, 547. 11

§T HEEHEANZHEFREBRRFESHR

7.1 BEBBEANRFHEARESHHTTENR

BfL: Ay

TiH ZRUFFEN (LOF) A RiERE (LOF) C

o5 BHRAW) A 2N FEA A 3L 447 % 1,821, 643. 17 -
st A R) SN/ HR O S A7 4 - -
et HHA E] 52 H /e [ sy - -
el IR S N BT 440 i 1,821, 643. 17 -
WEMPARFEMAR S SRS R
Braitesl o)

7.2 R&EHENZHERRERRE ARSI 5 WA
ARG, AR eE RIS A R e A .

8.76 -

§8 B R E RN HMEERFL

8. 1 EMIN B — B R EFEESHFLHIXBIEGET 205591550
AR N, AR R R A S S0 A L]k 2 5 20%I15 .

8. 2 UM B R E LR MM EEAE B

AN, AR R HAD A

§9 HHE AR

o11m 3L 12 13



AR RO E B & TR 5 B 5 < (LOF) 2025 455 4 AR s

9.1 H#EXHEF
L b EIE I 23t AR e e R T e R A BRI 5 43 W8 3 4 (LOF) BT (S0 1
CARMFRE o R IC B R & BSR4 B 52 4 (LOF) 225 [A]))
R RGN B IR A RAEIR 5T 2 4 (LOF) 5 57 Ui W1 45)
CARUgAE 0 RAE T B IR A AR B9 2 4x (LOF) FEE 7130
FEEI NS TEEAAE B
v IEEIEE NS B HEAE . B
VTR PR ) & I

(o)) ()] (1SN w Do
P P P P
pal]

\1

9. 2 FFTHCHY
HELRETN . SEAHTE AL,

9.3 ER T

PR B RIS TR NS (www. donghai funds. com) ZE[H, BGAEEDVI ] A 5535 4 7
NP AT

PR B ARG WA, TRAT RS N S R SS E fiiE . 400-959-5531 FHIAH K

RFEESEHEARFEAT
2026 £ 1 H 22 H

o127 3L 12 7



	§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
	3.3 其他指标

	§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


