ZBREREEREAENIEHFNAES
2026 £ 1 FERE

2026 %£ 03 A 31 H

EEEFEN - REBESEEFRRAEAT
EERXEN - TEBBITROARAF
sk HEF:2026 £ 04 A 22 H



AR R R A RO AR BB 4 2026 4R35 | R,

§1 EERR

B PN IV 28 3 o BB S ORUE AR & T BT RN AR R B 2. 1R M R B st JF
S HE A IS L AN S B AR AN B R T AT

BEHEE N IBRATIRO A R A RRIE A RS A FME, T20264204 H20 H E 4% T AR 1
W5 FEhR . ER AR A SR ESNE, FEREABAGERBICE. #FHERREE E R
buig) 8

BB N R U DLBCSEAE T B0 53 (0 S I 45 B A FH 2R 4 0 7, (RN PRAIF IS & — @

BE NS A G EARR IR KR . BTG R, $8 5B TEAE A5 55 o SR IS AT 48 ] 152 A4 ik
SN =S e

AR SRR ARG H .

AR E W E20265£01 H01 H#E 2026403 A31H 1.

§2 HE RN

B4 fRTFR il ERA KRR
4 FARAY 025355
S (e LTI TR
e FAMH 2025 4£ 09 A 22 H
A IR L 4 4 B 300 10, 277, 941. 13 4
A4 DIRE AL 0T US 2 o H A, 7 7 2 ) 458 98 4 XU
% Hbr PREF T P2 sl M ) S hh b, @t RO B A HE, GBSk

FE BT IR E B M

I BPBCESRNG, 2. figrf st dimg, 3. IERBIRRm, 4.
et s FEGRBURNG, 5. ERMATAE MBS, 6. (5 HATA M
Bt s

g a et CEMED FRBULRE A 85%+) A 300 FaHiiiat F

5 LA e v
g bRkt +1 20+ HHERS BB A 1R A LR T) U 2 33

AT pt IR A AL G, PO RS AN FOU RS KT BEE b
ThHFRBRE MM EE, KT REMEE. AR
IR W 2 R AE RESL PR BB AR A B, R 5 7R E 5 5 A TR 43 T R < 2R B
PR T 32 e 20 RS 48— P AR B X , 3 5 A PR 3 s A e
V8 T 7 A S5 58 AMIE S T 37535 5% P T s 1) 35 8 XL

A== IN RilFHEEE AR THEA A

BEEFEEN AT I PR A 7

R I3 R A R A TR Filg R ERA KRR A il ERA R C
B R FE AL B A 025355 025356

AT, 4L13m|




iSRRG AR SIE R 2 BT 2 4 2026 4E 5 | RS

| SR FRAGEESR BB | 10,042, 400. 63 1 235, 540. 50 {4

§ 3 EEMFIHEIINESIFERI

3.1 EEWMFHE

Hfr: ARt
_ WA (2026 4 01 F 01 H-2026 45 03 H 31 H)
ik SRR B A TR TR R C

L AR TS 28 493, 363. 76 6, 414. 43
2. ASHF 234, 101. 97 -256. 80
3. IIAT 35 35 4 4 B A A 0. 0233 -0.0018
4. PR R4 5 = 1 E 10, 246, 825. 92 239, 841. 27
5. IR FE G BlidHA 1. 0204 1.0183

e (D Frid 3 SHR IR A OIE A NAWEEE 53 SR &, TH AR ATE SEPRI e /K- 2

KT oA
(2) AW OSBRI S A AR B W . BEF s . HARN CRE A RIMEAZ IR FHFRAH
KRG IRA, AR A 2 se Bk s i B AT 2 R E AR 3RS
3.2 EEHERI
3.2.1 ZEHBREN KR LS FHILS LB R AW 25 2 ) EhE
RERERARER A FERN
X X b 555 g 3
n HEBEKE | PEGKE | SRk ~ ~
B B o D | Bk G IR 2 bR O-G @-@
HEE®
=4 H 2. 35% 0. 54% -0. 39% 0. 15% 2. 74% 0. 39%
T EAMH 2.01% 0. 38% -0. 56% 0. 15% 2.57% 0. 23%
HiEEEFAE , . P . . 0
TN 2. 04% 0. 37% 0. 37% 0. 14% 2. 41% 0. 23%
RERERARER CHERIN
X b &5 b A
EIR R | PEERKER | DB | - -
= ® 2o | miasxe | TLEEE ) O© 1 @@
HZEZD
=4 H 2. 25% 0. 54% -0. 39% 0. 15% 2. 64% 0. 39%
TEASNH 1.81% 0. 38% -0. 56% 0. 15% 2.37% 0. 23%
Q%Qé\ﬁﬁz 0, 0, — 0, 0, 0, 0,
PN 1. 83% 0. 37% 0. 37% 0. 14% 2. 20% 0. 23%

W
=
N
=t




AR R R A RO AR BB 4 2026 4R35 | R,

3.2.2 BESERAERURES R HHMEKREZ K5 RS LB A R 22 ) L
AKifgpfEiR e R RAAZRTFEB KRS SRR AR R e ERXTEL

(20254098 22H-2026403 A31H)

6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%

-1.00%
2025/09/22 2025/10/30 2025/12/08 2026/01/14 2026/02/24 2026/03/31

— REGERERERA — WAtk

KRigREiRG R N CRVTAERHK R SV b B 2 e 25 3 [ 58 E B 3 P ]

(20254098 22H-2026403 A31H)

6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%

-1.00%
2025/09/22 2025/10/30 2025/12/08 2026/01/14 2026/02/24 2026/03/31

— RRERGAERC — AHbhi e

T ARESAEFRAEMH N 2025 % 09 H 22 H, F~HEAA 2025 4 09 A 22 HZE 2026 4 03 A 31 He

3.3 HAth¥etz
%

§4 EEARE

37T, 13T



AR R R A RO AR BB 4 2026 4R35 | R,

4.1 RELHE (REEEBE/NA) N

EARRE SR EL
HIR

w4 HA% 0T B

u|
R H H 1

EREFERH

EEE: FE., Buagsramit,
MR TS R P T
BRI B P HAER, SejeiE
EfHEL S . ZHFEE. &
TaMH, REHELAHE, 2
LM, EHOLHERS.
2020 4 7 ARG R 4, I
AR AT A T
LI/ 3 BHOEH, BeELam. 2022
A | 2025-09-22 - 4 9 H 6 HiRHiEARiEE ST 6
AN H FA R A RE SR 3 3
GIEZT, 202249 H8 H
AT AR DM ERE IR &
RUER R TR SR G4,
2024 4F 11 H 29 HEHE R
3 25 i 7 AR R I FR 5
SRR ZTE, 202549 H 22
H R AHAE 2R i 5 E R & AR i
WIS A I E - Screacb L

ARH A
AR g
i

e (1D BRI E. B H SR A F Mt e 2 H, 5125 S48 H B e & R AR H R
B, WHERAH O & S R -
(2) UEFF MK 2 SGEMAT ML P2 A SSHE

4. 1.1 HIRFAERFER = EE RIS R LB KR SLE RN EE ™ RIER
AR N, GRS 5T 74 B R R A Bl

4.2 FEAXR G A E B A5 00 5 B

AN, AREEE NPT (RN RSN ERESR 5 55 G100 A EREM & 1A M
WRNHEARA SRR E , B E AR G e A A, A WMSLER . B S 0 SR s B AT
BT, RS AR R E, YRS B NBOR B A 2t AN, Akke
BAEEEG I, EMF RS MBI AN ENAT A

4.3 APRGERHH
4.3.1 AP HIEKIPITHELR




AR R R A RO AR BB 4 2026 4R35 | R,

b /e
¥
X

g

=0

A Bewtanfh, DO TARRE IS, MR BT, SR
REEHAT ZHPAT GO ER T EBEIE SR, AW, |5 LG MIERE, &K
FIREAT Gy SERIAR A S I H XU A A D T A8 5y R DU AT R ANAS s DAL o 2 =] BT AT T T A
NN IR B0 IR S DR WA B ) G e 8L YR Vi3 A /A ENI/ANTEN U WA ) AP oS a7 = R
I SR IE AT RAZ G BEAHAT, R H IR T2 IE, WAL BT TR TR,

AR A, B S S Z 0 i R R IR 4L Z AR S R A A AT S AT N,
128 5y i) AR AT I DL R4

N A A S P T 2

PRy

4.3.2 RERGTANEHUH

WRE T ENER & GEFHRRESE AR AT S LR TR, ARMEIE 7 AT 56 M
SEHAZ G AR AN, TR In i X 46 1) [ [ 32 S AR H S A28 5 i i A B . A~ J M TP 28 5
M ARG, RAERIAFIR RS DR R E A8 5 R bR B AT R SR AR, IR M AL A TR [R] 22 5 7>
Bre A ZEIEAENIIFEH A S, PR A A 1R AR H A A 5, 6 R R A 5 51 SR 41
1 LUK 58 a2 WA R A R BB AT UE S BB (M AL 5 5 LA AL 5 T80 AR 1R [R) I S 170 32 5 AT B
FEMHT . ARG NG B NE BT A SR A G S 555 B AT 5a40 7 H 8 52 5 RS
/b R BIA AT By B UE S 2 H R AT B B%IAE 5 BN 0 1K

AIREHIN, SHEHRELH RIS HETEDI.

4.4 REWANESH T RIS

2026 FE—Z=fE, BT MIE, KANERIME, Bt E T, Wikt —2
BEUEL . HARRKE , s BN, 10 -3 E Gl e 28 B AR 1. 78%, fe iy 1. 9%, AR MR YT 1. 82%,
B ZERE R AT 3BP; YA 300 FREURAKA 4394 55, BN 4837 55, BRI T 4450 5, B
FEEEAR T 3. 89%.

BARKE, BUF TS ALK BN 4. 5%-5%HIX IR, N+ F IR 8 BUR I,
TS 73 T S e EC AR AT 194 o TESC IS S RGP B TR . ALl T 3 T 2 AR 450 b SR E s S s
B M7 ), R4y A AN R AR Sk IR SE AT . BT WSRE S, 5 10 4FE {57 AR 4 REAR € I 1
OUF, B FAT, @K BAT, Woas R R BEE .

WEHN, My, ARSFEURRMGRE N E. DTS, A5E
PR DA S N T AR AT 3 A G

=

SEREIR 24, Al

4.5 MEHRNESHNESGRIA

BRI AR P ER G KR A S RIUTHE N 1. 0204 76, RGN, ZKIEE AT
IR R A 2. 35%, RIS IR HE 5 2 0. 39%; B G AR Rilg B ERE S A C 4
BrEFE DY 1. 0183 6, AN, ZRESHBUFHEIGKE Ty 2. 25%, RIS LRI o 2
N-0. 39%.

W
=
N
=t



AR R R A RO AR BB 4 2026 4R35 | R,

4.6 MEMNESHE ABBEET = HERE BN
GRS, BEARRTHIRGFEARG 3 F, MO WAL 20 R0

§5 BBEAGME

5.1 MEFREEH-AGHNR

Fe T H &% (J0) S R A (%)
1 B $E0% 1, 725, 449. 00 16. 36
Hrpe S 1, 725, 449. 00 16. 36
EEWE 196, 800. 00 1.87
[i5] 5 AL 7o $2 % 7,064, 307. 94 67.00
e iz 7,064, 307. 94 67.00
B SRS - -
Dkl ke - -
ST SR - -
SEN IR S 5t 7= - -
Horpre SEW 0] 1) SEN IR ~ B
SR
7 FATIFRMGE H &G 1,289, 812. 51 12. 23
HoAh 7= 267, 308. 34 2. 54
it 10, 543, 677. 79 100. 00

5.2 MEMRZITU SRR ERFAHE
5. 2.1 MEMRBAT LD REBARERTAS

e ERESl 2 fedriE o) RS R HRE ] (%)

N 7 N Y| 4 41, 710. 00 0. 40

N4 56, 700. 00 0.54

il i b 1, 235, 351. 00 11.78

ML BT R BOK A R
D Sl 162, 360. 00 1. 55

S|4 - -

RN ZE = -

ALiEIEk . A REAIREOY - _

|| T m

18 RO - -

. 5 EAR . A AME BRI ST - _
N4

J Gl 229, 328. 00 2.19

Pl - -

L LG AN 55 A 551k - -

W
»
p=i|
N
=t




AR R R A RO AR BB 4 2026 4R35 | R,

M R WAIES W N |4 - -
N IKF S FREEAN A S 4 B - -
0 JE R ARSS A5 BN A IR 25 - -
p HE - -
Q PAFIH S TAE - -
R Ak R E AR R - -
S e - -
&1t 1, 725, 449. 00 16. 45
5. 2.2 WMEMRET WA RHBRER TR EREHE
A G AR SR AR A TS I i 5
5.3 HE IR A RNME 5 EES VP HO kN AT 48 SRR 5
P Ji =AY Ji R AR o (%) A bl (o) .5%3;? (j;{%ﬁ
1 688385 =REK LG 3,000 199, 890. 00 1.91
2 600150 HH [ A AR 6, 000 185, 040. 00 1.76
3 600010 AL A 60, 000 150, 600. 00 1.44
4 688231 (3N ighis 4, 000 119, 600. 00 1.14
5 688301 IR TR 1, 000 108, 690. 00 1.04
6 603345 I 1, 000 93, 260. 00 0.89
7 601318 o1 [H - 22 1, 600 90, 848. 00 0.87
8 601567 —HEHA 3, 000 78, 660. 00 0.75
9 600030 S IES 3, 000 72, 120. 00 0. 69
10 003816 o E % 15, 000 69, 150. 00 0. 66
5.4 MEPRLFEF AP RNFEFRBELE
e i 75 s 2 e (o) .5%@5@(,;;%@ =2
1 K i 7 7,064, 307. 94 67. 36
2 PAT ERHE - -
3 SRR - -
Hrp: BUEME &R - -
4 ki - -
5 A B ik % 5 - -
6 O SR s - -
7 IR QR i) - -
8 [E) L A7 R - -
9 Hopt - -
BT, 3k 13T




RilgRIEIR G

TR AR Ve 4 2026 458 1 B RER s

0| it | 7,064,307.94 | 67. 36
5.5 & MR A RYME ok B & FE ™ E HLBI K/ O B FL 42 25 B3 B A
PEZIN
S iz i K HE (5K) X~ fetirE Oo) £%$§$@ﬁ
1 019792 25 [ fi 19 50,000 | 5,037, 758. 90 48. 04
2 019773 25 [ fi 08 20,000 | 2,026, 549. 04 19. 33

5.6 MEHIRILA RHME G E ST 3E B R/ D HERF BRI 48 B SCRAESF R

il
AT AR IR R I B SRR SR

5.7 MEFIRIZA RYHE GBS F = E AR/ EF R RT LA S BBRHEHA

A EAREWIRARFFA SR

5.8 EHIRIEA SMME G ES B 138 B/ HEF BT A BUES B B 41

ARSI AR AR R FFA B

5.9 MEFRFEES BB AR ML S H 0L i B
5.9. 1 #k85 JIA A 4 45 % 16 AR 41 300 2 9 5 0452 28 T 4
ACHE S AR A WA R AR 32

5.9.2 FESHRBBIM B KB TER
AFE G AR WIRAR R AR 02

5.10 MEWRARZR SR EN R 5 HE Ui A
5.10. 1 ZHAE R 1R B W BUR
AREE S AR MR AR E .

5.10. 2 HREWIARAE ST T K E FUH L F S MR8 A4
AT AR IR AR R AT E G0 5%

5.10.3 Z<HA F i S B BB
AHE AR AR R A E AU 1

W
Qo
p=i|
N
=t



RilgRIEIR G

RUREUE SRR L 2026 58 1 LR

5.11 HHEAESREME
5.11.1 AEEBRFNH TR IEFRMRIT EBAHZ RN ET T LR RAESMERH BT —FEANZ
BIATFET. AETIER LA

ARG FEH IR T AE S MR AT B0 b, 52 AN AN (1 FRL 2 = 264145 1) 1 i — 4R 1
AL R X IR R AL 5

AT Gt bR AR AT (AR S E 55 B DR SRR A A A S B S e S A R . e b
WAL, AT S BER B AT T 4 30E 55 10 R AT S A IV B S R A, Ry

G il AT —4F A 2 B A TTHE DT

5.11.2 EEHRBHMH+ L REBHES S FME K F LR EER LB

KT T o

WEWIN, AIEEEB AT A BRI e RE 1) 2 I i 52 P 2 AP B

5.11.3 HAhFEF=H R

g

&H o)

A7 PRAE <2

3,037. 22

ST IE S i 55K

260, 177. 12

YA

RSB

JSZHAT HH K

4, 094. 00

NN EN

oAt

[l N I el e I B GV NG S

it

267, 308. 34

5. 11. 4 EJIRFFA KL T H B3 T #e et 27 B 40
AR AR AR R FF AT AL T B 10 AT #4557

5.11. 5 R E AR AT+ 44 B 5 77 7E 38 52 BRA% L i 4t B
AR B T R A+ 44 I SE T AN A AR I 52 PR ISR

5.11. 6 HBHEA GRS LKA TR

1T DU < TN AR R R 2 SO o 2 g B B R L B 3 T2 A S & T e R 22

§6 EehEE

6.1 MEMREA RUHE S B ST E AR/ RRT+ 22 SRR A

e

HEARS | AR

e (Y

FEA
(1)

A
()

HEET | RGET
PREL | ESEH

%

9T, 3t 137




iSRRG AR SIE R 2 BT 2 4 2026 4E 5 | RS

i (%) N
NKBETT
B B
&
w 5G| 400, 000.0 | 196, 800. 0
1 512000 2574 ETF Mt 0 0 1.88 | &4
6.2 ARG AFEFEESEN TR
A 2 H H: o LA EEE AL
i H 2026 4 01 A 01 HZE 2026 4 03 | M AR & AL E 74
H31H 1) 2% H
AR Gy e AR 1) R B ~ ~
(oK)
AR Gy e A 1V R B ~ ~
(oK)
AR B 7 A R NS AT - ~
B 55 2 Oo)
AR B 7 A R NS AT 83, 01 ~
EH%On) '
AR B 7 A R NS AT 16, 64 ~
£ % Oo)
YA Gy B A 5 B 10,29 ~
o)

TE: A S G AR 0 ST B R AR 55 2

RISIATE BRSNS e B ik ek &

A 2958 CAE B TE A B e 1 e A B HE, 3R B7R  BU % R AR i g 08 e 5 58 2k < 1) S

PrfF G 1 DUAR I g 5 A e e 4
MR A LA e A S 4
%%ﬁB“WWﬁA¢%AM%

R WU e P A T

VA PiBURER L S $WHTWH$W%
GO HE ] B RSN L B IR 55 2R S i A, L I 2t
i EIR R AT, BB IR ST 9 i AR BN NS B2 i pUR IR

it AR 4L

& [R5 A R B 2R 545

Nig A &

6.3 AIREWRA WE S RKERNERLE
A A B R A A EOR R A

§ 7 FFAEEH BB

ﬂ%%%,% BN G g

%é%akﬁﬁﬁ%%*%%%ﬂ*%ﬁ%ﬁ%%a%%i
W7 H W [ R P R LA e (1 (ETF B4R,
TRz (el 3% CHZ AR I

W R A I B SR

B FH SR UL A5 20 5E B 24 W
S e B A SEFR RN L e [l
B BRI

107, L1317




AR R R A RO AR BB 4 2026 4R35 | R,

BfL: Hy
i REES KRR A il REES KRR C
5 BAHA 4] 35 4 17 0 A 10, 048, 423. 78 53, 089. 09
A5 A A ) 25 4 i R I 13, 980. 16 293, 706. 36
Joli: s FA SO i) 3k 4 i VE [m] 47 00 20, 003. 31 111, 254. 95
st A ) 3 £ 3R 4 AR B4 i - -
R AR LA “=7 3EF))
5 HA A AR S 4 1 0 A 10, 042, 400. 63 235, 540. 50
$§8 e THANCHEBRERBELAESENR
8.1 & EEAFEELEESMDHZIIFMN
ARG, ARIELESEH ARG AL M.
8.2 EEHANIZHEAREBRARER 5 HA
AAREW, AELSEHAKZHEE RERTEAIES.
9 MEMARRERESEREREFAMHIEMN
ERER VX KA | R
oiH FAEmELE | SEeL | HRGEEE | FEeE | RKERFE
Py L 4 4 e HARR
o LN R - - - - |-
e YN/ L8 UNDA - - - - |-
He L2\ G - - - -1 -
S/
N =N & 10, 001, 050. 11 97.31% | 10, 001, 050. 11 97. 31% Z/%S
/\/ﬁﬂ - - - - -
&t 10, 001, 050. 11 97.31% | 10, 001, 050. 11 97.31% | -
§10 MMEHEEHERKWHEMEEFR
10. 1 MEHHN A —BREFEESHDLLFIADEHED 20%H 17
| # | 1045 WP FE A 4 T AL B St

117, L 13|




AR R R A RO AR BB 4 2026 4R35 | R,

ﬁ
P 4 Oy B A 51 . .
e | i
T st contontie | g | o0 | BRI ey | PR
x5 - bl 2 ke
5
Bl 2026 4 01 ; 01 H 0
W 1 2026 4 03 H 31 H 10, 001, 050. 11 0. 00 0.00 | 10,001, 050. 11 | 97.31%
A A

AR AR T A I — R B A S e i AL A B B 20991 . iz — B R
AULE [R]RE T RE -G BUHE B0 AL e 3 AR 7 e sl e XU S5 7 XL

10. 2 MR EH REHOHAMEEFE
AN, AEAERRERE IR EEEE.

§11 BEXHER

11.1 &#EBXMHFER

N O O W DN

v R ERIIE B e gt 2 I VR 5 R b SIS B8 B 2k 4 W 1R SCAF
(R R R & R R ISR I B e i & 5 F))

~ R ARG RO AT SR S 6

v (R R fRIR & R RGE SIE SR BB &R )
BSOS TR HLAE . B UR

v SIS TR HLAE . B LR

v R A B S I A

EiEE VR LD

11. 2 FEh s
HAETA ., AL A,

11.3 BEREFR
PR E T EFILEEH AMES (www. donghaifunds. com) ZE[R, BRZEEVN AN EIEEEH A
INAIHFTE R

PR B R ARG WA BRI, W ERAT IR B BN S5 AR BT - 400-959-5531 ARG R .

FEESEEAERITEAT

#
=
S
=




AR R R A RO AR BB 4 2026 4R35 | R,

—O=ARENA=+=H

#

=

o
—
w
=



	§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 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 基金中基金
	6.1 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基金投资明细
	6.2 当期交易及持有基金产生的费用
	6.3 本报告期持有的基金发生的重大影响事件

	§7 开放式基金份额变动
	§8 基金管理人运用固有资金投资本基金情况
	8.1 基金管理人持有本基金份额变动情况
	8.2 基金管理人运用固有资金投资本基金交易明细

	§9 报告期末发起式基金发起资金持有份额情况
	§10 影响投资者决策的其他重要信息
	10.1 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
	10.2 影响投资者决策的其他重要信息

	§11 备查文件目录
	11.1 备查文件目录
	11.2 存放地点
	11.3 查阅方式


