LI BRI SEE

2024 4

—
N
f—a

512

=5

2024 £ 3 A 31 H

ER &

EEEHEN: BRIESTEERAF
EEFXEN: PEILHBITROERAH
WEXHHER: 202444 A 22 H



OB BT G 2024 R85 1 R

§1 EEFR

R EHNNESE S MEFRUEAR S Pr GO AR R EIC . R P YERRR B i,

FTH A LS L VR VAT e B M R A

ol B DA o

REFE N E TRERIT RO ARARREAREEFRME, 20244 H 18 HEZ TA
G I SRS FERIMB R A GIREFNE, REERABAEAEERICE. RPMEKk

N N uid)
S TN R AW AE S B R 5 i SR A B RIS FE 4 B, (EARIESRE 4 — e B A
SN GHARER AR R R . BT KIS, 0T AEAE 3 58 o S A AT 20 [ 1 A
LR,
ARG S T RER A H 1T
AREIE 2024 £ 1 H 1 HEZE 3 A 31 Hik.
§2 EHE 7= MM
R &R Mo A B T T
F 4 FAUY 000709
%ﬁ@%ﬁﬁ BT
&AFREMH 20147 H 17 H
T&ttﬂﬂfkii (R IIsE i 34, 179, 147, 899. 29 1y
e =k TEJIRA G 24 MRS st f e b, 18ROk St
FEAEMI R AR
TR 1. BEORTE = Hic B RS
2. RJE TN E K
3. NFRIERE RN
4. B RN
b 235 Bl FE 1 N B -E R A AR (B R
UGS 33 R AIE AFEG NI S, BT EIE S RIS SR . A
FE 4 1 ARG A T AR T ISR Y 3 4 . TR A TS e A i U
4.
A== UN M2 3L G R PRAT TR 3 )
REEFEN Hp [ R R AT B A BR A ]

3.1 XEM &

§3 FEM SFHir R S ERI

Hfz: NRTIT

B SR ELN

HAERT (202441 H 1 H-2024 43 A 31 H)

L AW C eI i

168, 481, 680. 16

%20 k11 I



e U@ B T 734 2024 4F48 1 =R

2. A JFIE

168, 481, 680. 16

3. WIAREE G B 1E

34, 179, 147, 899. 29

T AW OGRS A IR RN . Bk . HARION CR S A fefivE2R s as ) FHkk

FHR B A KA,

A SRR A S L Se B R N B oA sl s, iR miiia

KAPERBEAEZSE, Bk, A REREEE T, AR OISR AA I ) S U S .

3.2 BEIFERI
3. 2. 1 EE M EE 2 K H 5 RSN St LB R i o 2 1 LR

AR5
AR | b b -
B B FEHRERO| - ‘ WaEbrEZ| O—0G @—®
MHEED | HRZEEO
@
HE=AH 0. 4901% 0. 0004% 0. 3366% 0. 0000% 0. 1535% 0. 0004%
T 2=ANAH 0. 9386Y% 0. 0004% 0. 6768% 0. 0000% 0. 2618% 0. 0004%
E—4F 1. 8608% 0. 0004% 1. 3537% 0. 0000% 0. 5071% 0. 0004%
U 5. T458% 0. 0007% 4. 0537% 0. 0000% 1. 6921% 0. 0007%
U 10. 5472% 0. 0010% 6. 7574% 0. 0000% 3. 7898% 0. 0010%
H & A TR
30. 4243Y% 0.0029%  13.1153% 0.0000%  17.3090% 0. 0029%
HERGERE A

T ARG 7 He% H S5 A

3.2.2 HESFFEMURE S RTHHMEW R RZZ) RIS RS A fE i
BRI LR

T30 I A BE T i3 TG B8 35 55 Ja U e 9% R A8 B SRl 2R SR b 55 3 SR - H )

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

00%

2014-07-17

2015-01-19

2023-03-14

=t O [=] — O oo o Ly [=] o4 -0 =] [ M~ o
[ [ o =1 [=3 =1 — — o~ o o I [=3 =Y =
R T L
[=1 (=] (= [=3 [=3 =] (= [=3 [=3 =] (= (=] [=) =] (=
| ‘b ‘b | | | | | | | I | | | |
uy r~ - 2] o o~ o~ [=] (=] — — o o
— — — — — — — — — o~ o o4 o o ]
o o (=] o) o =] =] o) o =] (=] (=] o =] (=]
o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ I o~ o~ o~ I
— e THE S H R IR EWEE — Bl NatmH 2t St Sl
% 300 3% 1101

2023-09-16

2024-03-31



e U@ B T 734 2024 4F48 1 =R

§4 BEAWRE
4.1 #4&2E (RELSZEND FiH

w4

HA%

EAFEEE L HIR

I H

BAEH

EZE MO,

FIR

YL

K

[ 5 WAL 2
EEIBLISY
W ARSI
CA R

24

il

20194E 7 A 1
H

14 4

WA, 14 SRS MIE T,
HA RS M EREAES . EAE LK EY
SIS e v, 2010 42 3 A
g GEMARAR, LENFESE
BE . RS MR R T AE.
2016 4F 3 H % 2019 4F 12 7, [FIW4E4F
Hee 7 & 5 I 5 05 B S 5 T Ak
G IR W 6 5 LIRS R
A NI SR RS SR B K et
FRIEEWIL LS L, 2016 3 H
&, FrEE HH &R Mg e
FIRG2 3, 2016 4F 11 Hig, [[IRHE
(RS2 S A 7 B R R IR SR T 4
(RG22, 2017 4F 12 A & 2022 4F 2
H ., [EIEAR 22 50 5 e T T 97 1Y
RENIEFR RS NEESEH, 2019
TR, R T E R
WL I G, 2021 43 Aig, [
AR ISR I Ml ke, %
e ERERIL L B E RS
HEMREX MRS RS
M, 2022 4F 6 i, [FINHEAEAEL IR
[V AT 5 AAA $530 7 RIFFA WA 2UIE
iR E e AIIE S

PN

B

K> W
BN e

B E

2021 3 H 8
H

13 4F

LT A, 13 AR EAT I M5
AL g E R MAE LA A fiFaa

No 2010 4F 8 AN A2 4 A TR
ANFE, PHEFIFE S . 2014 £ 8 H&E
2017 4F 7 HiM(Ep e HHE R mmiinkt
& LB M EENEES
P, 2014 4E 8 H&E 2015 4E 1 H, [ENt
FRATAE 22 H 35 50 B3 I 53 23 IR 95 4%
BREMNFSLP ., 2014 4E 10 AL
I AT 22 30 4 3 R B o & ) I
PR, 2015 422 H&E 2023 £ 3 H, H{F
He g2 A 4 BT TR 95 B 3 45 T Ok
SMFELH, 201546 HZE 2021 43
H,  [FIRAESee iR B A 8 R AIE
BRI S ESZLH, 2016 £ 10 H

=
pes
—_
ot

=



e U@ B T 734 2024 4F48 1 =R

£ 20184 1 A, [FIRHE L 22 22 R
e B IR A BNE R R S 1 IR 2 B

2016 4F 12 H & 2021 4£ 3 A, [EKHELF
M R RIS B TR A AR S 5 7
SRFEEZTE, 2017 4 3 A& 2020 4F 1
H, FNETEZREFE R MTSEE
IR4E2 1, 2018 4E 5 H & 2020 4E 10
H, RN L2 HHE R Ml ite
IR4E2 1, 2018 4E 9 H & 2021 4F 3

H, [EAAE 2 22l s BRI R
HEMFELH, 20194 11 A, [H

I HRAT AR 225548 42 A H e A 25 1Y
IEHAR GRS I LT, 2020 1 H
i, R HAE A2 20 8T A H s BTk
i BIE R T R S S 4 B . 2021
3 A, AR T E R M
WA, A& miigie. #
CREERMNEE . LI ETEH
R E R R AT M T e A4
., 2021 E 7 HE 20233 H, [

IHEARAE 22U 6 A H Fe A BHTR & B4
B A S AL B S B

e SRR ER HATE AT Q4R A RER YoE 2 H, RIDLA T HoNRE. UEZ MO & SGE
ITlktrey QEFFEGLEVMES ., WH. SmPEHA NN SR EE B INE) A

iE o
4.2 |EH A FEEB/EEM T HEIHO U

AN, ARGEHNRE T GEFRTIREE) SARGEEEMIEEER. H5
YL FSEA A GRS E . A WSEE S B se i 0 BAE e 987, fE9%
RS TR T, FE e B A NOREKA i, AFAEE RS EOR B AT 3 & & R A 1
e

4.3 PR GET Y

4. 3.1 A3 G H ERPATER
TR R EE e GFEAREESEHAT AL SHIERSEN) , AFFET (keks

EHARAT NP EHFIRED , BEBEASET TN "ERE. L5 PATET 4
NNV GG AR RN, BTN A R BN & R B A A SR (T
FEE WEEUERET, MHRESAKE . MPFAIE . SRR S B B ARG 55 T 2R OR
BREFHERHTUATEAERRBN 2. EREIHY, AFRSKREHALHRIERTEHAE

5
oy

Fo5U 3 11



e U@ B T 734 2024 4F48 1 =R

(T XK R 2 S, o) R T RS AT A 2 TR AR, DAGRIIE &5 0R 4658 5 TR S 1) 2 L E AN ST
Yo IR A RATHR B R R R 2 TR, RS A S SRR IOR FRBLH, #5t
HEZMARPYEEN A ERE, BB RR B E Ll P T . 5T,
AT IATIRBNAFZ G, RS EAEZE LA FRIZ SIS (D ZHF_Hil
g, WARIAEAR G IR SE . Lo Ee . SR P R d R0, SR — IR ik e 4
BREHAEZ G AT, (20 RZHF—%Nimls, BRAEAEREEMIIET
W55 R, A G IR AN AT B . 5% 55 LA R 44 SGHAT RS 2, T34 s B 2 1
BLUALL B B JE AT B (3D ARATIR il S5l pa R A i TR e s M, Je B0 i 4%
HUEN . 25 e o HT G PR IRY, A 5] KUK B R A B N 1 S T AL A BB N RS 1
Yy L3 S g SR AT AN AE A TE RAT I I . LA F 44 ST I it — i R
W AR A TR H RG22 55 H R 1) 38 55 LA AT g 5 B0 A 22 5 FIVR i s (1 572 58 )
AT NHHT IR, RIBTTIHANME = EE (o RN | CHERERAS 5K
Gy T Z AN SE 5 (58 G ks A St EAT s, AN ) e Bt 2 A I 52 2 H I [ ) 52 5 132 5
IS HURIAE Gy AN ZEBEAT M. AR AP, AR A28 5y il BE S AT 100 R AF o
4.3.2 RERZBHIT AR EHYHA

MR EIE R 2 GERRBHIESE AR AP SRR SR A F] RS 2 [F) 4
SR ZHIIIRHIE T SRR BHAH R G5 ISR S ERE 5 BT R AT 1]
(K 1F) 5 )58 Sz bilng, FRER S KRGt T TRE, ST e e RG] FE N 7 X
F LG T 18] H S )52 5 i 2 5 0 R 1032 5 BORL2E s AURY B BT R 17 IR IR0 58 5 43 H
RGE, KA A S Fe bR AT RS, e 2R A R R )58 S0 AT AT T B s o AT

RGN, AR S P R R 2, BRIREIE S LM TR A& 55
WA G T ATESENZE T b, 6] H R IR AE 5 FRAS B0 1 B0 A8 5y R I A 25 24 H RS B ) 5%1r)
RECH 0K, RIHBLARELLS
4. 4 MEHNEESERB R RBRAZBIES T

—[E, WA T, RESFEINE, SUGBKAZ SR . FouiaBREa R G T L
Tt BN, E2BEPMERFLG T, EMEFRFEKESH. /M. MBS VECE 2855
T, RT3 K AR B CE R S b IR E T, R IR RECRBRE N, BREBUR
NG VEBCR I FHEZR S ORI S B, — TR SFIRIEA TR, 10 4 E It R e
AR IR T AT 2 2. 30%E 44 -

AR EMA SR, IR E RSO G R i 551 & RN AR

Foer I 11w



OB BT G 2024 R85 1 R

AR FNMEAF R AE Ry T, S BB B, AT BBURAE, S5O R NI & -

4.5 REBAZES RN GRI
P& A4k :0. 4901% HAeFEdE: 0. 3366%

4.6 MEMAESTE ANBERES T HEPE RN
RIEGIRE N AAEAEFE SR A NBUK T 200 N84 5 7= 3HE K T 5000 J5 TGH1ETE .

§5 BFEHEHE
5. 1 REMREEHZHEEN
75 gE| & ) b A M T (%)
1| ey as Bt 13, 647,912, 994. 75 39. 14
Hrp: fiigr 13, 647,912, 994. 75 39. 14
BE S RFIE i )
7
2 PEAREEET 6, 771, 694, 965. 61 19. 42
L ST R A 1) | B
SN IR B 4 i %
HRAT A7 2K AN 45 B &
3 it 14, 448, 427, 404. 71 41.43
4 | HAh e 4, 146, 407. 00 0.01
it 34, 872, 181, 772. 07 100. 00
5. 2 k& BT B R BT 1% L
e i 5 G BEHFE A L] (o)
1 i BH A it 75 (] D i 58 AR 200 1.15
Horre S = R b % -
IR SR
5 5 S8 B PN
2 5 BAR A5t 75 [0 ey i 8 AR 00 675, 169, 929. 03 1.98
b 2 X [ e i % - -

T 0 T P9 05T 55 [l e R 58 AR 0 o e < W 7B ) R B D i ST N B A58 5 L B AR o B 1
(B LR A ) 3 BF 2204
51 3% 1E [B1 W A 3% & RABUEE I 2 & 37 715 E K 20% T ¢ B
FEAAR S I A BT T T 72k 6 0005 LE [ ) 58 < R AUR R I B2 7 1LY 2096
5. 3 B FAS IR RIIR
5.3. 1 REA G TR RHREAE I

W REK
i AR BT A AP 9 AR IR 93
75 T A 0B 2L 5P 23R A T R e v L 107

BT 11w




OB BT G 2024 R85 1 R

P 5 0 P v L PR A B A

63

MEW AR AR RBRET 120 RFEHLUEH
TEAR AT 1 P9 A 2 T 7 3 4 B AL 2 PR A R AR 120 R

5. 3. 2 MEFARB R A& FIIRIRIAR 210 Hopl

B IIBR BT 7™ o 2 g B 1

B IR AR o 2 e B

s P FHIE] () FHIEH] ()

1 B0 KRB 19. 51 1.98
Horb: FIRAFEIHEIT 397 REIFS) i 1
] 2 fiit

2 30 K (&) —60 K 16. 02 -
Horb: FIRAFEIHEIT 397 REIFS) | |
2 A5

3 60 K (&) —90 K 26. 72 -
o Fl R AR 397 RIS | |
B

4 90K (F) —120 K 14. 66 -
o SRR 397 RIS i i
2 A5

5 [120 K (&) —397 K (%) 24. 68 -
o FIARAAEIRIE 397 RIS i i
2 A5

it 101. 59 1.98
5. 4 WMEHAN BT A S PR RFEPEIT 240 RIFHILHA
T G AR A B A P 2 T e A A 8 TR R R 240 K.
5.5 MEHAREME AT RPHEFRTRLAE
5 e 75 A MERBA (JB) i 4 T B R o)
1 E XK 7 30, 575, 238. 22 0. 09
P AT YR - _
SRt g7 1,728, 678, 219. 85 5. 06
iiqg’ BUR SR 1,728, 678, 219. 85 5. 06
A

4 b fi g5 - -

5 Al B R 55 1, 848, 084, 590. 17 5.41

6 HOH R - -

7 [ERZEa: 10, 040, 574, 946. 51 29. 38

8 HoA - -

9 it 13, 647, 912, 994. 75 39.93

0 Pl RAFBE L 397 B B

RIS FE i 77

5. 6 MEHARIE IR RA 52 & B 715E EhB R/ RS BRI 42 5 505 A 2

% 87 k11



OB BT G 2024 R85 1 R

e | garm | mEam hzfi WA o) | bIEe P B ()
1 112421021 24 BhIRAT 10, 000, 000992, 388, 321. 05 2.90
CD021
2 112321415 23 BhIRAT 7, 000, 000|695, 573, 717. 63 2. 04
CDh415
W =
3 112410077 24 PlLARAT 6, 000, 000597, 014, 063. 52 1.75
Cbo77
4 112421055 24 DAY 5, 000, 000498, 255, 938. 11 1. 46
CD055
5 112494624 24 IR BT 5, 000, 0001497, 780, 811. 61 1. 46
CD026
0 112321406 23 FHERAT 5, 000, 000/1497, 205, 266. 33 1. 45
CDh406
7 112374089 23 FAJ‘[‘I%ETI 5, 000, 000/1496, 838, 369. 73 1. 45
CDh120
8 112494316 24 B BT 5, 000, 000495, 051, 025. 66 1. 45
CDh023
9 112421094 24 BHIRAT 5, 000, 000494, 653, 104. 49 1. 45
CD094
10 230206 23 [EH 06 4,200, 000427, 809, 014. 25 1. 25
5.7 “BbTEM” 5 “HRBAE” HERNREERHENIRE
WH AT
R WA P RS B IR 4B HELAE 0. 25 (&) —0. 5%[A] frIvR 3 0
e R R 0. 0535%
3 P S R ) B A 0. 0305%
S BN AR TTAE H A 25 7 1 48 6 ) ) 5P 25008 0. 0420%
SN RS B A HME IR ] 0. 25%FF 0 Ui B
.
WEI AN BSR4 EIA S 0. 5% 5 Ui BH
¥
5. 8 MEBARIEMA RS §EEF = 1E LB R /DL B ET T2 B SCRRER R R
]
e AR I R U S P

5.9 BB ASHRE ME
5.9. 1 E&THMITER M

PN

IS el

Foom oI 11w

bR kA H bR
R rEEHEAERRCE 1,00 JT.

TR MER SAE, BITH R R LSRN AN 7R, #4252 A 2 B R A R 25 g A
SN IR 534, 7 R A PR Py 4 s
B H > 2L 5 G B



OB BT G 2024 R85 1 R

5.9.2 ZEERENIT T HIEFNRAT EAA LT IR ERLREE, K
RGP Hl—FNZBIATTES ATHER

2023 4F 12 H 13 H, WIRHAT BRI A RAG ERFLEME R EAAN, PP EAR
BT A 04T QHER TR (2023) 25 {15k 20 J3JC.

2023 4E 8 H 23 H, JNERAT IR R A MGl 55 B H T « 3 S S48 S H e S vk
EHET, R EARBATT KRBT O KBTI (2023) 15) AP%SE, HATIHRAR
M 896. 9 FHTCATELAL Tl . 2023 4F 11 H 17 H, J7MNEUTBIR A A KRB EH RN R AT IA
ERBAEERN KB G AR e % ZEE00EMFT, HERXSMEBEEEAR RRER
(EEThT (2023) 26 5) BHCEEITRIFAL TG 1168. 40 17T,

ARFEG T LR UESR 4R BT R R PP A5 & 23 w1 BB 1 B2 (€

AN, ATEGAR B ET T A HARESR KR AT AR A S IR E R 1 R M E R, WRAE
Wit bl Ht — A Z B A TP 5T AT

5.9. 3 HAhBE =M B

P LS &% o)
1 17 ORAE 4 -
2 NEYSCIE 77 B K -
3 YR S -
4 AT FR K 4, 146, 407. 00
5 FAth RIS _
6 HAth -
7 it 4,146, 407. 00

§6 A BAZE S ML)

B
i 5 W AT 5 A AL A 32, 861, 305, 254. 41
A5 H A ) 2 4 R T £ 00 82, 540, 913, 414. 79
i A B A0 T 4 S [ 3 00 81, 223, 070, 769. 91
R A AR A 20 i 34, 179, 147, 899. 29

§T HREEEANCHAERRERALAES 5 AH

§8 B R EH RN HMEERF R

8. 1 REMANE—BRERFAESHBLHIE BB 2068155
i

o100 4k 11 08



e CIHE TR T 4 2024 FE55 1 EERE

§9 ZFEXMFAZR

9.1 FEXMHFER
I (R IE B 2k 2k e AR

2. (fpCME s mmiigik e s
3y (ML TR M R S FEE VM
9. 2 T R
HEEHAMESITE NPMERT, HEHTH
http://www. huaan. com. cn.
9.3 EHX
I aAE LIRSS
Ha PR

% 110 gk

SN B

SN TR A B, B ML (8] Y A A BN B T N

HREESEHRARAF
2024 £ 4 H 22 H

1171



	§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 报告期末按摊余成本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


