A

Fi a2 30 RIS FFA i iz 2Lk
TREEE

2024 £

—
N
l—a

5 0 Z

=R

2024 %6 A 30 H

HEBEN: EERHEHRESEHARAA
HETLBEAN: XUVBRITRGERAT
WEEHHBE: 202478 19 H



HFRM B a8 30 RIRENFHA 6T 2024 5 2 FREIRE

§1 HERR

FEEHAREF S LEFRUEARR S bR A AR EIC . R IR R B E KR,
FEXTFL YA LS R PR 7 BV AR A ) B BT

FGAEE NOORIT IR A IR A A RIS AT G FRME, T 2024 £ 7 7 18 HEMZ 7 Ak
I S5 HR bR IFHERINA RN SR EENE, RIERZABAEERRICHE. RISV
S DN it

e R VR LLBEAE F - SRS 57 i IR 08 FEAE PR 58, (BN ORIERE B — s A A

FEGH A SO AR HARRI . BT KUK, BBE 7R 30 YOS A AT 20 e 15 A
R AT LR

AR I 55 BERER T

AR 2024 4 4 H 1 HAZZE 2024 4 6 H 30 Hil.

§2 ZHE&= B
B & TR PR HZRARH G a8 30 RIRBhHFA K it
e AN 013827
A (Y LTF R
HEAFAMH 2022 %3 H 10 H
A5 JHAR B S 30 80, 428, 305. 69 {7
% HbR AT GAE P MBS AR R S A T4, 1Bk
SRR g .
P AW 1. e e B 5

AT B M TS UL S BRI 7L 7, B AR
T GDP $3d . WH AR FIZAAL a3 DL K B 1T it
SRR A TR R, WA MR Gris AT FrAb i 42357 1
W RS FR, BUROQEBBER . 5 MEGK.
IERBER. POLBERANNES: T2 BEE AR, i
XA RIS B = T e T e SRR, BETHEALS K
R MR e, 58 B IE RIS T A 5 et
SARDL BN EACT LLGE BRI RN, R B A R
SE LU R N, ZhaA A G RSB IO e & LE 431
MTARAL B 7 21 5 ) B AL 2 7K F o

2. BUFHH A

A G FERRE TR, R EZREFrES . Al
FARES  Was A AT AR AN A Aot A AR L AT 2y
Brivi2kat b, SR AW E B, HIER SN B 5K
W BN, B IEHNG . (5 BRI SRR AR
PORS, IEFFSE NP S MR R

% 200 #1231



HFRM B a8 30 RIRENFHA 6T 2024 5 2 FREIRE

3 ALAT B S

FUAT RO RAE BRI A & LA 0 a1 IRl as 5
KEANRSA T 8, I SERA R 6R, BUER
HGER A 2 R #0730 AR el o [ M) 2 5 5 2 Wi
TR AP ERATILR, P R SRR 2B =
(6], TR RE 52 5 AT AT AT R AR o AT ATAT IO SN I
e BN CRE ™ R4 1145 XU B sl P XU

ANFE B B B AN I 5 BT LT 140%.

4y B SCRFIEZF BB R

AT G AR T B SRS B RAT 5K T2
SCREB BRI ST R SCRE B B AR B 1 DL LA
LARRTEEFACTEERIZ, PP 5™ SCRAEZR 15 F X
AR YN N e L VN e TE N DR A CEb U R
BTSN B, LR A T, R AL X
6 R e WA R e A A R AT $ R, SRR KRR
FE BT RR -

5. BBt s

AT MR RS BR AR SN, A2 XU AT TS R, A
EMIREDVHE I, B EBUN. AL G X ZE
L GFAMBERGA I FIWT, 78775 B E GO B A5
PEMUR SRR AL, X 57 T AT R VEA E B A,
Xt E GRS A2 . EAUR SRR aTE. sk
SAFFEARHEAT BRI M %, TEIBSRIE B B 2 A A b
JIR S B 1 K A E T

6. 15 FHATA M 5T 5

AT S B RN, DO oy H K, 25
EHRTA A S o AEREATAE AT/ E A BCBERT, RIS 3505
HAE G 7, 8IS AT ok LA I 45 F ot
775 RS AT He e . Wead 051, R idad 2415
T E R AR R 0GR %, P A& —EE A
Z2 A5 AT A iy S LR R e AT 058, e (5 AT
A b S A B R R BB S IR . AR SRR T
FE GRS A2 5 i SARAT (8] T 30 10 Lk 5 MR )45 FH AT 2R

TH.
Mk G A i FfZREME (1EUT) FEE a2 X 80%+—FHIE
WAEFAR (BURD
X 20%
JRUSEHAC 2 5 I AI g o R AL g, FLPUU RS 5 PO 2t e 1 B T
migdEe, RTRGMIEG BRI S,
HeEEA RIS E AR AR
HEREAN POl ARAT A A PR 2 7]

2R TR 25 SOSRIE= 175 w24 [—
TR AL L L I 4 R é*mm%ﬁézﬁmﬂ%ﬁ+$Mmm;;%%mﬂ%ﬁ
AU o o

@ KR A 1A B ARG 013827 013828

% 30 k12 1T




HFRM B a8 30 RIRENFHA 6T 2024 5 2 FREIRE

| R TR AR SRR |

19, 106, 680. 09 {7

| 61,321,625.60

3.1 EEMEER

§3 X EM F I ME S FERI

Az ANRMT

s (202444 H 1

H-2024 46 H 30 H)

i

B RS R=V 7 TGS 2R 30 RIRBN A F A [ BRI 2 30 RIRBhFA i
A C
1. AR sl as 160, 684. 96 497, 061. 02
2. A A 176, 334. 47 555, 976. 86
3. S 1A L 4 AFUAS SR
TR Y81 9 G A AUAS HH A 0. 0092 0. 0087

A AR B IHE

20, 486, 996. 50

65, 445, 776. 15

b WA A0 B

1.0722

1.0673

e 1. EREEWEHEAR A B NNE B 5 e & T3, T A3 5 SEhriicat Ko 2
T IroHes.
2+ AW CSEHGEE E R AR RN . BB . HfhoN CA S A fe a2 s et ) FHERAR
R HIARAL  AIRNE A S B as in_EA A se i ARSI e .

3.2 EEHERI

3.2. 1 MBI KR LIS RS B R M R 1
MBS 30 RIRENFFA R A

b5 b R v
VR E B R R MY & bl e Sk v o
B EEKERO ‘ Wi RbrEZE @ O—0 @—@
HZQ I EEE)
@
TE=1MH 0. 86% 0. 02% 0.57% 0.01% 0. 29% 0.01%
AN H 1. 64% 0. 02% 1.21% 0.01% 0. 43% 0.01%
itk —4E 3. 02% 0. 02% 2.31% 0.01% 0. 71% 0.01%
B4 4
7.22% 0. 02% 5. 38% 0.01% 1. 84% 0.01%
HEZRMERPE 25 30 RIR s J 5 C
VB KRR MY 4 b e J v M 4 bb e ek v
B EEKERO ‘ o OE6E) @—@
HZQ W REG |k FhrifEZE




AT B 2

30 RIRBNFFA Rt 2024 4£56 2 = EARs

@
HE=AH 0. 81% 0. 02% 0.57% 0.01% 0. 24% 0.01%
TEANTH 1. 55% 0.02% 1.21% 0.01% 0. 34% 0.01%
TEk—4F 2.81% 0.02% 2.31% 0.01% 0. 50% 0.01%
H 344 TR
6. 73% 0. 02% 5. 38% 0.01% 1. 35% 0.01%
R RS

3.2.2 BHES S FARURE S RIHFEN K23 KI5 F LSRR

R

HFIIRIDLE SOREIIFH AHAR AN KR SEIDA LR E SR R A

%
shEB R bL
7.20%
6. 40%
5. 60%
4. 80%
4.00%
3.20%
2.40%
1. 60%
0. 80% e
.—/—F'_'_
0. 00%
=] o] =3 [=1 ] & o ) [Te) [=} =t I~ [=] ] O =] 4 [~ [=3
T Y T Y YT OTOTOTOSOT
o =t -é: ~ o [=] — — o -t uy - o [=] — o | o o [T
T T £T £T £ O T T T YTETCIYTODOLTOTOTOTOTOZ
o o~ [ [ o I %] sl [ae] [a¢] ] I5e] [a¢] (5] o o e =t =
o o o o o o o o o o o o o o o o o4 o~ o
(=] (=] (=) (=) D D (== (=] (=] (=) (=] (=] (=) (=) (=] (=) (=) (=] (=)
o o o4 o o4 o o4 o4 o4 o o4 o o o4 o o

2024-06-30

— RS E0R IR R ERIEAR ARG
— R B EIITER R AR EAR TN S E N E E

HFIIRIDEE S0REIIFH BHCRITHEIE KRS LA EL S E R s R 5

[z
shEB R bL
7.00%
6. 30%
5. 60%
4. 90%
4.20%
3. 50%
2. 80% e
—
2.10% __,_/——/"W""J_’--*’”"
L
1. 40% _ﬁ———x—"“’
& .—"'_}_——
0. 70% A
0. 00%
=] o] =3 [=1 ] & o ) [Te) [=} =t I~ [=] ] O [=3 4 [~ [=3
T Y T Y YT OTOTOTOSOT
o =t -é: ~ o [=] — — o -t uy - o [=] — o | o o [T
T 7T 2 T2 T T T §ETTZ Ty
o o~ [ [ o I %] sl [ae] [a¢] ] I5e] [a¢] (5] o o e =t =
o o o o o o o o o o o o o o o o o4 o~ o
(=] (=] (=) (=) (=] (=) (== (=] (=] (=) (=] (=] (=) (=) (=] (=) (=) (=] (=)
o o o4 o4 o o o4 o o4 o4 o4 o o4 o o o4 o o

2024-06-30

— RS E0 R IR R A RRIRC R I EIG I
— R AR R AR ECE T S I E N E E

% 50 3t 127




HFRM B a8 30 RIRENFHA 6T 2024 5 2 FREIRE

F: AKERHBIN 202243 H 10 HE 202446 H 30 H. CREREHM AN 202243 A 10 HE
2024 %6 A 30 H.

4.1 BRe2E (RESLE/PNH) fHir

§4 BEAMRE

45

%

HR S5

EAEE R 2 EIR

R =E

B AEH

UEZE Al

IR

B

F AR

712022 43 H 10

H

11 4F

N R R A G 7 e bt | ok [ P S
2R T B A IR R LA o WA
WA [l BrAs VPO IR BT A 7] /00t
Jii, 2015 4E 5 B I NSEFAA I £ H
AR AT, A T U e AL . 2021
fE 2 H AT ARG G IS R ARG R 5
I BUAIE S5 408 Ik 4 L SRR AR A5 48 1 £5
FANF R RGNS, 2021 4F
12 A& 2023 5 11 AR MR %L ]
RIS HC B R SRR R R I S
ZP, 2022 4 1 ATHEAR N I 9 3 £t
FANF R RIS 1S4 . 2022 4 3
H AT R FGIS 25 30 RIRSEEAE 5 i
B BUIE I L SR S 4. 2022
fE 4 H AT E RS B
RIEFELH, 2022 £ 5 HilfTE
TIAFGISME 90 RIRSNHEAE 5 5 RAIE
KR ILE WIS LT, 2022 46 Fid
(EAEZR MR PRI A AR R L &1
e,

==
H

I S AL A
FASIER S
W A%
EAIUE
23

202243 H 10
H

18 4

U o EATER T EE IR A TR
AT PR A R ITAEAF, 2008
3 A& 2010 4F 4 AR S A
BRAFIZZ S b, 2010 4RI N B ZeAf B 3
S BA PR A F], AT [ 8 W aR H R
o 2012 4 6 A MTEERME M1
IEHR IS ELT, 20134E7HE
2017 4% 11 ATt s 3G A s 2
WERR RS RS LR, 201647 H
AT AR AE 5y B O T T 35 3 4 1 i
S4B, 2016 4 9 A RATEZEM KB
KM EREEEH, 2020 4F 6
H AR Z A0 B R R S e B R A BIE
I3 15 0T SRR AN B ) 2R T R
HANER RIS RS2 2020 4F 6




HFRM B a8 30 RIRENFHA 6T 2024 5 2 FREIRE

H %2022 4 12 AATAEZA0 5 = H) R G
BIRG AN R RS 1S4 2020
£7 HZE 2021 4 12 AR R % ]
R IEHL B IR SRR R R IS
2P, 2021 4 1 AR SR I A
T M R R R S A,

2022 4 3 AT MG 28 30 RIRS)
FEA GG M R R R SR e
i, 2022 4F 6 H & 2023 4 8 HAFHEZEM
His L [E) ML A B AAA FE 30 7 R FFE WIESR
BRILE R 4L, 2023 £ 2 B
R E 6 NHFFAIRIRARIES
BRILEE R ELH 202385 A 5 2024
S 6 AATAEZRAEGTIEAE 90 KIRSHFFA 5
s MO S 4 A 1 3 4 8. 2023
SR 11 A AT AR 2R3 P 5 60 KRG Wt
FANF R R GRS,

4. 1. 1 JIASRAEME R R RIS R S H 2 & 28 RS E KN m i
T WEAME IR, ARSI S L IAEE A EASE E TR R 2 TR 1 L

4. 2 EENANRE P A RSB VE M FE 18 5L U
R I AR GRS ERF A HOGER . ML AR S S RINAE, MMAEREEERA AR
S HIAT N

Bk

4.3 AP HERHHA

4. 3. 1 AP35 I B AT L
WEHIN, ARESEBOMRGE GEFRREEGERAF AT HEESEL) MER, @
AR E IR S, AFERT . AT SRR ) R AR Al AN 7] J < 8] W] BE AR 2 i
B S BT AR AT T A i N ) R SRR R DR P X R AR B AL o LIRSZ S A 5052
BB HINE . A%k KA BEVEBAT IO H A%, AEAZ SRR T R IR B A o R GUH I AP A8 oy p
B, WHORAFAZ GRS . RIS XUBS A B 4 15 00 A BRI SE 23 EAT 3 A0 20 1P Al
AN, IR AT 5 i BB AAAT IR O R 4 -

4.3.2 B ERXHIT RN T T H

W W R RIUASE S ERH L AT R MEWN, ARSI THERRAE55
B S BT ATF AR AE Sk, TR LR AL AS 5 B A8 28/ ) B30 50 G e 12T %24 ] RS R BRI
S 3 UK, HS ISR A TR BB T B I R A R A1 B

%70k 123



HFRM B a8 30 RIRENFHA 6T 2024 5 2 FREIRE

4. 4 WEH N E SRR KA fE ot

2024 T, HAKTFELINBRES, M- BORM M S FERURGI R, SMBIEE
RAYIRIFE, WE RGO FEERABIAE 2. HAT L, 2Elis—E 2. Tikirks -
Bk, REZT “FEA R UGBTI AW S, AFSREL GRS RVE R, #r
FOGLIPRBESEAE. FWNITH, — 2™ [REREEEBOT, BURSCRIT A 0k BLE B A
U R R b, — R E MR SRIIE BATIR, (EE AL RARIN TR —EA
AR -

HAAKRE, RGN PMT i alg, 3 A4S 4 A0 RIEY sKXKE)E, JReEemi A
[l v& SIS ARIRS, BT o B DT REUIESS, A A PSR SR T oK, SR TR
T EARA RESGE . erEdETE, 4 A6t WESE “TIHAE” , FERTRFSLT
B9KF-o ANkg /KT, CPT A PPT /K-F[RILLAE SR A%, 48 1L VM = 2 22 .

A7 4 A A3 PSR RAT 2 RS A B AT R KU, A B sk, K
A, 10 FEE A HRTE TAT 10bps, ARt 30 4E[E Fillas % T 4THGE 6bps. {7 Ml
R TR AR, TR TAT 30-40bps ANSE, K AMUE FHRILEIL -
AN, AR AR A GOFECE, 30K AR R G B AT G R R
K, BT AT REX TR AL, W AR BE M AT .

[

e

4.5 WEHI N E S KNSRI

BEARE WK BRI a8 30 RIRBIRFA 6T A FEESHBUHEN 1. 0722 5, ARk
B GBI 0. 86%, RIS L AR AEWN T 30 0. 57%, #RE AR & IR HZ8 A0 B 2
30 RIRBNFFA KT C M BUAED 1. 0673 JC, A& IS BUHEIE K F Y 0. 81%, [HH
MG B HE N 28 205 0. 57%.

4.6 MEHINEETA NBERE S H - ETE T
o

§6 WEAGWME

5.1 REWREESH=HAHN
75 it H &8 OB b 3 S BT I LR (%)
1| BT - N
Hee RE _ -
Fe - -
3| BRI 106, 827, 936. 80 99. 81
¥ 8l 4 12




HFRM B a8 30 RIRENFHA 6T 2024 5 2 FREIRE

106, 827, 936. 80 99. 81

B SCFFIES

e E R

SR A SRR

KNI gl

}LL

FHorpre KW IR i SR NGR 45 g

AT ARG H /AT A1

171, 203. 29 0.16

HAb 5™

33, 749. 81 0.03

it

107, 032, 889. 90 100. 00

5.2 MEMIRIZEIT U RPBKERHAS

5. 2. 1 EWIRBATIL D RPN R R R A S

E: AREARRERRFFARE

5. 2. 2 MEBIRIBAT WL REBEB BB B ES R A S

T ARG AR WA R T B BB BB

5. 3 JAREE A FMME o EE & B 1E LA R/ R B R B B 4

5. 3. 1 MEHIARIE LA SLHME S ZE B rHE P KN HEFF BT 48 B B B 4

T ARG AR RFFA IS

5. 4 MEHIRZE ST MM RN BFRRAS

e 7% Bl

~ReiE Go) B R R E ] (o)

1 [ K 77

RATES

w | DN

SRl iR

25, 786, 900. 34 30. 01

Hrb: BORME SR

25, 786, 900. 34 30. 01

b fiFF

Alb A R T O

R

81, 041, 036. 46 94. 31

A CRTAZ )

[ b A B

O [0 ||| O]

HoAh

10 | #it

106, 827, 936. 80 124. 32

5.5 ME AR A RMME G2 & T 3E LI R/ R BB 142 57 8508 A 40

F5 |G | BIRAR [BE 6B | ARME Co) | HEEFEEERE G
1 150308 | 15 ki 08 100,000 10,299, 904. 11 11.99
2 150210 | 15 FJF 10 100,000 10, 290, 120. 55 11.97
3 |102380465| 23 Fig[E Bt 50, 000 5,225, 010. 96 6. 08

%90 #1211




HFRM B a8 30 RIRENFHA 6T 2024 5 2 FREIRE

MTNOO1
4 |102380330| 22 /DI 50,000  5,216,856. 16 6. 07
MTNOO1
5 | 240205 | 24 [HFF 05 50,000  5,196,875.68 6. 05
5. 6 W& HIRIZ A RMME G2 T 7 3E He B /N EEFF BRI 148 B SCRAESF R

LR
T ARG ARE WA RS B SFFIETF -

5. T WMEHIRIZA RME G2 T 7 3E He B K/ NHEFF HBT 148 5 & R 3% W 40
T ARG WIRARFFA St /B

5. 8 MEHARIE A FMHE o H & T 13#H LR/ HERF B BT TL 42 BUIE SR B 40
E: AREARREARRFABGLE

5.9 B HAR A S BB A 3L 5 B L v A

5.9. 1 REWIRA RSB BB BT R AB 28 A
T AR GARE AR BRI

5.9.2 ARG H BRI EBUR
ARG WIRAR A IR .

5. 10 5 MR A S HH 10 H GO 5 B AL 3 A

5.10. 1 A H GO s 8L R BUR
T AEEAR G AR A [H G5

5.10. 2 HEWRAE S TR K B FUH T M8t 2 P 4
T ASEEAR WA R R EH G0

5. 10. 3 A H U BLE PR
T AEEAR G AR A H G5

5. 11 R H ARG

5.11. 1 AR EHRREMBI+ZIEFRI KT ERAHR T HIAR B ERT I ILREE, R
RS b H el —F N ZBIATFEST. ATHEER
T A B B R AT+ A B RAT ERRA R B S TR E R, BRA R

o100 & 1273



HEFRAAFRIE A 30 RIEDN

FEA R0 2024 £5 2 FRPEAR G,

il H AT — SN B ATHIEST. LTI

5.11. 2 BB B AAI T2 B E R Tl 24 FHE K &% R %

ARG WIRAR A -

5. 11. 3 HARBEF=MI Ak

TS ik &8 GE)
1 17 B ARIE S 56. 80
2 |MUCIERIEHE K -
3 MU -
4 MRS -
5 MUK 24, 393. 01
6 oAt AR 9, 300. 00
7 [HAh -
8 &t 33, 749. 81
5. 11. 4 MEWRFFE WA T BN AT #5550 40
TR RIS A R RFFA AT 5 B v #4515
5. 11. 5 MG WK BT+ 48 B 2 A7 Tl 52 FR 15 00 A5 B
T RS AR IR KA RS
5. 11. 6 FFEH SRS MR HAA S FHIAR I o
P& B MRE, 202 A5 A1 [0 ] fe e R 2 .
§6 FEHIEE S HZR T
LR VRN
GiH HERMEGG E 30 RIRBNFF | LRMES 2 30 RIRBNKF
” 1591 A kA C
S W) I 4 4 A0 s A 19, 775, 560. 95 73, 009, 009. 51
5 S 1R) S5 4 5 ER U 47 00 3, 224, 673. 30 8, 685, 515. 69
ek - Fie i 3 A (5 25 4 A B2 Rl 4300 3, 893, 554. 16 20, 372, 899. 60|

i SR B 4k AR S A (4 B0
UL - 3B

T SR <ty UL A0

19, 106, 680. 09

61, 321, 625. 60

§T HEEENCHEFRERBELAEEE R

7.1 B&EEARFHEESMHPRINHER

E: oo

B oo k12



PR a8 30 KIRBNFFAT R 2024 E5 2 LR

1.2 2&EBNZHERRERRAR ST 5 WA
L.

§8 I B E RN M ERFR

8.1 MEMNE—REEFHAES MG RIS 20550
T ATEGARHE I KA e — BB AT S A L A USRS 20%6 T

8. 2 MR EE PR MM ERGER
E: T

§9 ZFEXMFHEZ

9.1 FEXMHHER
1o AR 4 1 i [ 2 v 3R A
2. AEEH ()
3. AKEE CHBERLYIT)
4y ARG FEEBO
5. JEGATER AL VR ILIE. EILUR

B4
A AN

g

6\

B

H?

9. 2 FRCHh i
A ITH AR X AR 1199 FiF K FIE 778 1 286 17 J2 AT AERT

9.3 BB
P AT LE S ) S BR A ], AR T DA SR ST B R S AR B, WG
WEA S N LN RS S IAIRAR .. &% L. 400-888-0001 (4 Ki&%)

021-3878 4638 /& MHE: www. huatai-pb. com

EEMmELEEEARA A
202447 A 19 H

¥ o120 & 123



	§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


