EREMERHHRES

2020F B FE RS
2020££03531H

HeEEN: LRESEHARAF
EEFREN: TEHERRITROFRL

]|

H4EEH H AR : 20204204 5 22H



FAREBM R mTiHIE S 2020 5 1 FERE

§1 EERSF

BEEEMANNE RS NEFRIEAR G R A EE R EIC . = FHERRIA L
R, JEXTH PR ESTME. AER PR S8 B AR AN ) R A T AT

EESFEE N B W HRAT IR AR A AIRE AR & S RE, 720200440 21H
BT AR M S Fehs HERMAB R HGHREENE, RIERZHN SN
REEILE R FYERRA B H KIS .

FEE AR DOSEAE S B R 57 0 R T SR F 2R 4 5, (EARUES:
&—EmA.

RS AN GHARRILAR KR . BTG K, 55 H7EAE BB S w1 R
120 ) SR AS I 4 IR S U B 5

AR IS5 BRER & I .

AR S W H 20205201 H01 H#Z £20204203 H31 H 1k

§2 E&7AMN

BT B RS

A 000542

S (Y BLIRTFF IR

e ERERH 2014502 H27H

i T IR 2 e A AU A0 12,722, 801, 221. 2245

s b BfRIE & T e s, 18R e Tkt b v
ot e, FHONBEE NTRAL B I KR sh PEif 4
A FE G B ARG 45 7 1 T SR 22 0 A 4 7R
R HE, FEORIEEE G B 77 22 2 AR B0 1 1 Rtk |

TR SR R NS K27 i FH 3 98 4 B PR AN ZH
WIBRZEM . T E . W, BRI, MRk
P TS B, ek 2 o BT 55 2 PR

N&G R 3 LRIBEEFR R (BLE)D
AIEL AR MRS, BT ERXE. Sshit.

A WL 28 AR TRHAUS R AR 2 A= o A3 & (1) T IR A T3
W R TSR e IRE RS RS,

LN RIS AT R A F

HEEIEE AN o [ A BARAT B A PR A 7

N R FE IR AR FEREIE R A B E T HB

2




FAREBM R mTiHIE S 2020 5 1 FERE

MBI P A 5 A

000542

000543

til

IR N IR 2k & 4 B,

366, 569, 223. 9747

12, 356, 231, 997. 254>

§3 FEWMFHIPMESFERI

3.1 FEMERR
A NRoo
S E Sk A (20204201 H01H - 202042035 31H)
AR R A FHREVE B
L A S A &8 2, 309, 344. 00 79, 261, 250. 16
2, 309, 344. 00 79, 261, 250. 16

2. AT

3. IR I g B

366, 569, 223. 97

12, 356, 231, 997. 25

T AW OB R 1R S A A SN . e lia

HAN CRE 2 Fe (B2

i) FABRAHOR B O ARA, AR A ) 2 S sl as n_EAH 24 Se i E AR S e -
M TR AEAZ S B T i 2 R MR AR AL S, Dtk A se i (B A2 sh i
NZE, A C SR M A Y e B0 55

3.2 BERHEFRN
3.2.1 AREPESHIFHEW R KIS FHAN S B EE W R Z A E
LB E R HAFERI
Py— ?%?&ﬁ VAT ga 5% w%wﬁ%
2 =D RKhrdEZE | NG | BIERE | O-6 @-@
@ =46 HEZE®
dE=1H 0.6125% | 0.0008% | 0.3366% 0. 0000% 0.2759% | 0.0008%
FREBEM R HBFERIA
Py— ?ﬂ@%ﬁ N 25 {aR ﬂ%wﬁ%
2 N RhrEZE | NG | HIGEFRR | O-6 @-@
@ E4E) HEZ®
k=1 H 0.6726% | 0.0008% | 0.3366% 0. 0000% 0.3360% | 0.0008%
e ARG RCIE H 4.

3.2.2 HESSRAMRE S RIHFHEWRRZRZ) RHE RS B R

B LR




FAREBM R mTiHIE S 2020 5 1 FERE

FREWEEmARINSENEES VS R E RN EFh S EENE

(20144£02827H-2020503H31H)
25%

20%
15%
10%

5%

0% | | | | |
2014/2/27 2015/3/9 2016/3/10 2017/3/16 2018/3/22 2019/3/28 2020/03/31

— HESWEGDA — St

HREWEEmBREI NS ENEES S R E RN EFh S EENE

(20144£02827H-2020503H31H)
25%

20%

15%

10%

5%

2?1!'1{34;2;2? W5 WG NS /YR 2019/ 2020/03/31

— LRSHEGmE — UsttaEs
E: 1. AREERAEMH N 201442 A 27 H, #EHH 2014 42 7 27 HE 2014 4
8 H 26 H, @OWIZRN ™ E WA EAEEREEHLE.
2 ARSI SHHEESAFAERHE 2014 4 3 H 20 HigH 4%, [ 2014 4 3 A 21
H k% H 45 %%

§4 BEAWME

4.1 EZE&2E (RESELHE/PN) FHir



FAREBM R mTiHIE S 2020 5 1 FERE

I
smmp | .
1t 4 % T | B
N e !

Hi | HIY

LA, R E
FRITUE 27 AR A PR A ]
BT S BB

H, HRESEHAR
ANFRE G . 20154E5
HIEFREYERT
Wik e R eLH, 20
16475 H 44 FH A A
Flie Mgk et ess
i 2015- 8.5 | P, 201744 H 8/ E4R
= e 05-13 & A O T A
G, 201845 H 54T
B AER GRS
BRI EHELH, 20
194F1 H 84 BAR B
Aot B SR P BT e 4
F& 4P, 202042 H 48
F AR E K Hh e B 5
IR R A e A
Z:B L

e 1 ARERH AR H— B TR ARE e 2 Hy Hizdkea M akes
A A 2% FEE BIAEER, AR H A3 & & R AR H
2~ AEFF AL SGEMATIE 2 GIEFRM ML S B RE BRI A SR IE

4.2 MEPNEES B TEH RN

MBI, AEEEHA RN (hRNRICAEIEF B k) AR
FENEML IS M MR S S FRMAE, AEWEEM . BT, BETHES
JENE BEAE 2R & B, NS ATRFA NESR B A . RGN, EeitaH
FEAREMMEEEFRMAE, TTHFEM . RIBAT IS G R B E 5 a0 ARy
A ANHZE AT

4.3 A VPZHERHHA
4.3.1 AP G B HPIATENR



FAREBM R mTiHIE S 2020 5 1 FERE

I, AL PN AL I QIEZR B0 3 &8 A 7] AT 5 i fE T B L)
FRBUE S AT AERIT (P2 5 B BRI L) 5 38 RGN 57 AR B IA T 4%
PRI 5 B P 3AT s RN RSB & 2 [BAFAEAR 2728 5 (K L o

4.3.2 RERXHITARIL Y

WEHIN, AEEHNE BN B A G S SIS 2 5e i A H
[ 38 5y JR AL/ ) BRI AT By B iUl 77 24 H S 5% IR O, HAEAE H At vl fE 3
BUIRE 2152 5 A0 2t Far i (10 57 % 52 54T N o

4.4 5 HAANZESHE B RIS E AT

—ZE L0 TH I CE M e e 1 A B T BGR T8 A8 IR DR AN T RS bk o 75775 A 18] i e 2 1%
EEEVCENERE, ERFETEHELK, SIERE TEM, 1-2H S5 E KR ~id;
RN PG e, B MIBCR KRB, RAT 2R EERE R, FEARARE T B DYk P 3 45
FBe ey /N sh 1t o AT N AT Ish PR S tE S 2R KIS w47,
T ORME N AT, EARFESH AR BT ARG S AN AR 1 R A R DA
FETuimshEfal, B PWGH —EAR, (55805 R aL MR EE T, —
ZE 210 [E 5t 23 a5 K R 1T R AT55bp, TN T HRETEM TTEZ, B EEFE
— BT SR 1%

AN, BT EESMFEKARFERIOKE, BE2KT BT A58 ER %,
DRI e A D 4 B B B AR T AT AT, B B U DGR . KRG 4l A0 BRI B 1 SR SE B = i
RS 3 2

4.5 MEYNEESHVEGRA

AR A, AN T MAS S A EE R N0, 6125%, RIS LR HE
YA a3 N0, 3366%; AR S B8 T B - A A A R OO0, 6726%, 7] H Ml 25 EL A
#EN 25 %00, 3366%.

4.6 MEMANRSFHFA ABBRESE = HETE RN
AR N, AEGAR NI (ATTERIEFR R S eia B M%) S0+ — 2%
SE 22 O AT N R AN N B 2 & B AR T T 0 /& EAE AT
T DL R BT I
§5 BEASHSE

5.1 EMRESF ~HEHMR

o A B (1

5 T S (Ot
T S| S (T) Wl %)

1 [i] 5 AL 2 % R 2,980, 439, 978. 00 22.10




FIRBWME R M EE

2020 fE3 1 ZERE

Hrp: figs 2, 877, 887, 978. 00 21. 34
B SRR 102, 552, 000. 00 0. 76
2 SRR A & 5 4, 425, 025, 242. 54 32. 81
Forpre ST B i S N B 42
i ) )
3 WAT M S E & e Et 6, 035, 175, 204. 49 44.175
4 HoAh B 45, 764, 783. 45 0. 34
5 it 13, 486, 405, 208. 48 100. 00
5.2 &G HAMG R B R 1F 0
z GiH L () 5%@%;?@%%
L | AR A N i 25 [ D i % A2 00 - 2.31
e M = [ ey i B - -
2| AWK I3 0] e i 5% AR 0 700, 149, 249. 92 5. 50
e M =X [ ey i B - -

VE: A5 I T (B A i B AR 0 o e < B 7 1 R A1 Dt 75 ST N RN AE 5 H Rk B AR

o B 7 L A P T B 2 A

55 I [51 ) 1) 3% <o R 1 e < T 77 1L KT 20% ) 35 B
FEZA AR 3 P B T T 37 8 < 5 A [ A ) 9% < AR AR . 5 7 4B PRI 20% o

5.3 HEBBASTIIRIARIIR
5.3. 1 WEAGTHIRKPREAF L

i H RE
e AR B B2 AP T AR IR 60
At IR BT 2 AT 2 9 A IR e e 1 62
At IR BT 2 AT 2 9 AR I R A I B 32

e A N BB A AT %R R R 120 R 15 60 i B3

R (LREM R MHgeea R ) NAE, AAEE 2 haRra A8
FEAT O3 5 TR I 92 e S A A 50%H AT e B2 X S 3 R IR AN I 60 K,
PRI RAF LI AL 120K o 5 I AL AT+ 2 0 BHREA AR 0 S
e S ATN50%, BER AT TR IR 60 R AT L, AFE e AR L S 2L
gz bs, 25 CAEVEENE R E A HIRR Py R 2




FAREBM R mTiHIE S 2020 5 1 FERE

5.3.2 MEHRBREAS FIRAKR 515 Hp

. . FHABR T = a0t | BIAMR AT R T

s TR PSEIOHE (%) | PR (%)

1 30RLAN 42.75 5. 50
Ho: FRAFSIAEEI97R

[0 5 3R 21 : :

2 30K (&) —60K 5.73 -

Horpr: A S 397 R 0.79 )

(1937 B ) e 5t

3 60K (F) —90K 36. 67 -
Horb: FIRAFELIAHIL397TR

F0 5 30 2 1% : :

4 90K (F7) —120K 13. 48 -
Horbr: FIRAFELIAHIL397TR

[0 B R 2 A i i

5 120K (%) —397K (%) 7.16 -
Ho: FIRAFSIAEE397R

[0 B R 2 A i i

&t 105. 80 5. 50

5.4 W5 HIABRA G F IR RAFSLIET 240 R 5L i B

R (LREM R MHyeReaFm) NAE, AAEE 2 haRra A8
FEA 03 A VB I I g AR R 50%H , AKE G Bt 4 A R S F AR IR AN IS 60K,
PEIRRAF LI AR L 120K o IS WAL G R+ 2 AR N BT 0 85
S R BII50%, B AT RS IT 120 K M1 5L

5.5 MEMRELF I MM RGBT B R A S

e e Wk e | T R
(%)
PR e - -
2 | AT - -
3 | &Rz 810, 203, 324. 08 6. 37
Horbr: BURME SR 810, 203, 324. 08 6. 37
4 | lkfiids - -
5 | Ak R R 80, 001, 418. 02 0. 63




FAREBM R mTiHIE S 2020 5 1 FERE

6 | AR - -
7 | EhkAER 1, 987, 683, 235. 90 15. 62
8 | Hith - -
9 it 2, 877, 887, 978. 00 22. 62
10 %”%ﬁ%’ﬁﬁ%ﬁ%?%%ﬁ@ 99, 959, 523. 28 0.79
GRS ez
5.6 A HIRILRPER A G2 ST B+ H B R/ NER FIRT 8 R R R 4
J¥ e e fiior e f%ﬁﬁ
o e AT fii 77 44 FR (5% PR A () FAFAE L
%1 (%)
1 | 190211 19[EJF11 1,900,000 | 189, 989, 914. 64 1. 49
2 | 111915604 | 19EA4:447CD604 1,200,000 | 119,236, 136. 33 0. 94
3 | 200201 20101 1,000,000 | 100,219, 161. 08 0.79
4 | 170407 174 %07 1,000,000 | 100, 063, 633. 58 0.79
5 | 190206 19 J106 1,000, 000 | 100, 002, 845. 25 0.79
6 | 160309 1633 109 1, 000, 000 99, 959, 523. 28 0.79
7 | 112009033 | 209 & 4R4TCD0O33 1, 000, 000 99, 735, 831. 39 0.78
8 | 111915181 | 19RAE4R4TCDIST 1, 000, 000 99, 718, 729. 90 0.78
9 | 111908260 | 199 {=4247CD260 1, 000, 000 99, 716, 581. 03 0.78
10 | 111903215 | 194:\V4R4TCD215 1, 000, 000 99, 365, 286. 76 0.78
5.7 “BTREM” 5 “WMRBAE” HEMESH = RHENRE
I H i 25 15

i B A B B2 AT AE 0. 25 (F7) —0. 5%[H] i I EL 0

75 H PN i 125 2 ) e v 0. 0502%

75 PN i 129 ) B IR 0. 0241%

5 BN A A H i 29 2 1) 4 0 {8 ) il 5P 3 E 0. 0372%

75 3 P A7 i 5 ) A XH(ELIA 210, 25% 5 48 1 B

AN S AR S A A7 DR P PR 4 B ETE 3100, 25% AT L o

75 9 Py I A 720 B ) X (EL I 210, 5% 00 B B
AN e < AR AT 3 A I Al 2 P ) 28X B ST 2100, 5% R DL o



FAREBM R mTiHIE S 2020 5 1 FERE

5.8 MEMARIEL A SMME L2 & H 7= 3E LI R/ R BRI+ B SRR 3R

|
2V _ SRS ATk
s wETEAaRR | B () PR A (T)
iy fE LA (%)
165933 | Hi4l 510,000 | 51, 000, 000. 00 0. 40
2 | 165664 | 19YD9AL 500,000 | 36, 280, 000. 00 0. 29
31989480 | 19 RAI4Al 400, 000 15, 272, 000. 00 0.12

5.9 HEHEMEME
5.9.1 ZE&IH A

AT AR A AR, RIS (RN SR LSRN AR SR, 4% 252 18R 56 Bl o B
I TN A S 44, A2 H R AR IR RSB A, & H R &
B AR T A AN _E T 58 5 B 5 A0 S 40 ) T A o B 02 e B 1L

5.9.2 AEESBH MBI +RIEFHRT EAAMENNEEREER I LRHEE, RE
WEmB HAT—ENRBIATFER. LTHEE.

5.9.3 HAWE =ML

s 4R i (o)

1 17 ARIE -
2 JNECIE 2577 Sk 19, 744, 837. 01
3 IR 24, 339, 458. 83
4 I AT ER 1, 680, 487. 61
5 FLAs NG -
6 HoAh -
7 &t 45, 764, 783. 45

5.9.4 HRA GG MHER A ST HRIAR I
PRI AR, SR H GG H e M5 it e Rz

§6 FBAEEHFRD

AL A7

FARSI E 1T A

ARSI E 18 B

07 ST B < A7 A0 L A0

378, 144, 973. 81

9,778, 212, 978. 82

7 S0 309 ) e <5 PR DU 73 60

101, 552, 602. 30

5, 862, 470, 694. 87

7 S0 309 ) e <5 B [ 73 60

113, 128, 352. 14

3,284, 451, 676. 44

10




FAREBM R mTiHIE S 2020 5 1 FERE

T 5 ST AR 5 < 4 L 0

366, 569, 223. 97 12, 356, 231, 997. 25

T BRI B O B R B ZUR RO AR A SR [ S A ] T

AN 4 HH 4y 0

§7 EE&EFEANCHERRERRAR ST S WA

s | Zmra A2 5y H 4

Roat () | Z&Hmad o) | Sl sR

1 PRAREE S 2020-01-16 62, 725. 50 62, 725. 50 -
2 e =] 2020-01-23 | -5, 000, 000. 00 | -5, 000, 000. 00 -
3 PRAREE S 2020-02-17 92, 888. 09 92, 888. 09 -
4 PRAREE S 2020-03-16 70, 105. 26 70, 105. 26 -

—4,774,281. 15 | —4,774, 281. 15

§8 FMBREEFHRNAMERSER

8.1 EMINE—BREE A ESHPLHIE D BB IT20%H 1H 5

¥ 5 AN FFE SO IS 5 AR A A& B
3
| 7 | FEESOFEEIAR L o N T2 [ N N
| i Ay A%l £ UM A
% | = i 20M AR X [ B % FR 4y %0 i K 4 1 B
pall
Gl 2020-01-01"2020-03-10. ,
" 1 0090-03-97°2020-03-31 | 2 736> 306, 094. 55 19, 430, 245. 98 - 2,755, 736, 340. 53 21. 66%

7 A XS

ARSI G AFAE B — BB R A S S BT B B BB L 20% 15 DL, AT RE 2 IR A Bk [m] o 005 ] AT 51 A 2 < v ) 008 30
A E R R, H 25 G RTRAIE XU, e PN AT RETCE S AR B < B LUREXT 328 < (0 BUF A A\ O IRE ] F
B S AR A N T RETCTE S IS IRE (BT 1R AT ) 4 Bk 4 201

T HEAR A 2L 0 A

9.1 FEXHER

§9 FEXMHER

Lo o EE S etk o7 B ARSI 5 B T i 2k e i s
2. (HIRBEMERDHIEEEEER)
3. (AR B T Ik S FEE 0

4. (ERBMEST MR EH S WY A)

5. G H LSS TR B
6 I I AE P I A d8 e i B A TR A T A

9.2 FFRUMA

11




FAREBM R mTiHIE S 2020 5 1 FERE

HeFEHN. RetE AN

9.3 &R
R ETEENRA N EEESEFHN. EETLE NPT R EN .
B E ST ARG PBUE SN, AT RARESEEN, BRETE: 021-60231999, 2

A P dk: www. boscam. com. cno

PRESEHRFRAA
20204£04 A 22 H

12



	上银慧财宝货币市场基金
	2020年第1季度报告
	2020年03月31日
	基金管理人:上银基金管理有限公司
	基金托管人:中国建设银行股份有限公司
	报告送出日期:2020年04月22日
	§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 报告期内本基金运作遵规守信情况说明
	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 报告期债券回购融资情况
	5.3 基金投资组合平均剩余期限
	5.4 报告期内投资组合平均剩余存续期超过240天情况说明
	5.5 报告期末按债券品种分类的债券投资组合
	5.6 报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	5.7 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	5.8 报告期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.9 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

	§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


