g

N |

HIm m % =AY H & BT Ui ss Bk 27
REEE

2023 4

.
.
f—a

5272

S

2023 %6 A 30 H

EEEEN: ERHmESEEGRAF
BEEEEN: HTRBITROERAE
WEXEHBEH: 20234 T7H21H



A 2l 2 = A ETTR 2023 5 2 AR

§1 HEEHRR

WS EHANESE S MEFRIEARIRS I SRR BOC B 3R T IEMRR B KR,
TR LA RS L VRN 8 B AR RN ) B DT

S FUE NWTR BT IR A PR A AR YE A S e 5 I RLE , T 2023 4F 07 A 20 HEM 7 ARG
R S AR HMER IR UGG EN R, RERRN B AR EILE. RSB

BB -

He N R VI ABSEAE T B ST SR N BRI IS F 26 B0, (HANDRIEZE & — € B A o
RSO ARIAREZI . BRI, BEBE AR BB R SATNAT 20 P 3 A

SR ER IR

ARG I 55 R R 2 i
AREWIE 2023 44 H 1 Hil2%E 2023 46 A 30 Hik.

§2 EET ML

A LIL R FR 33 % = A A e s
R4 FAY 015852

KeaiafkE R LR e I X
HEeEREMH 2022 % 11 H 8 H

At R I 3 A0S 0

1, 056, 870, 713. 89 11

Fe5E Hbr

FE A PR ] KRS (R At L, 38 SRS B0 IR A, 04 S8l
b 557 U T ) 3 B A 2

~

BB SRS

1. K& ™ hc B RN

AEEL DU MA T ss DL I B8 BUR B AL S 1), 5 R %7 GDP 1Y I
BBREIK AT R AR5 DR B ML R & 55 2 oM & BE 4R bR, BEH
MGG IBAT F Ak B 22355 Jo) 0 Je Sl gk i s Ry, AR Gy I BB
H BRMEBUR. ICRBUR. P BURANESR 1B E MR, o
FEXT AN 2R 5 = (T s e 7 () S, kI b & KR~ 1)
SRR RFIE, 27675 8 BAE S T I B8 S B RARIL IR B 17K F- LA
JEBMAE I, TEREEA L) e B TEE N, shas R4k
[l T ey PN T /o8 B 7 T e s N

2. FiFr e 0T SR mg

KEG AN TG VT ES . PR ot 2 M 2 S22
RAT FEEAT /B A b, 25608 F A BESERE  JARR 2544
B ORNE . WIRRNE . R IR AL R BRSNS IE (AL
Pk iR 5 .

3. A5 HR AR B SR s

RAT AT AT R DA B AT FH ) 22 o 28 1) 78 3o 7 B2 vk e 13 F 5 119
WL e 287K o AT G4 ) FH A A VPR R0 595 AT N L RAT

200 3k 12T




A 2l 2 = A ETTR 2023 5 2 AR

I AT 5 VA, oA 240 Us: LA K45 BR A AT Z2 K1, IR
PHME . ANIE Rt S AT R B AR IAT W R AT S TizbAr, 2
AVAEL, W55 PR (RERM S fEbR T, SRS A GUKT . 21
BE/T. BB MR AR ES) . M HNEER, SZaith
B ARG o ANFE iR 2 0T BB FEARBEAT S0, e iR A it 244
EHRGLIARAL, TR B A5 T AR, X3 BB E . A BE G IE N
RVEAF IR 22 i Z AR B 5y, 3 i xof 2 WL 28 B Jo) 390 10 S0 7 5 5 o £
FGAEA R AL FIRDL . I e a5 A sl P N 3
G TR PR 22 2 A2 s ke 35 ¥ 5 BRI, 85 15 F U AR A 2y
AT T E LR

4y FLAT$ 58 s

FUAT R HRAE R AL & DA 55 Bk, 1 [0 <5 5 3Rt AR A
B, JSKEAT R 6, DUHIRBCE A o 31 7 e A
F R Bl 2 5 I ad 26 ARM 2 AT LU, HIT I 547
FERZEE R 25 6] AT B0 5 A2 75 AT AL AT 4R o REAT LA UK SEmE I
BE B BRI A5 P XS A e RS o TFBOWIN , ATk 4 B¢
PR A I B I E ) 140%;  F AT, AFEE T RE
AN < B HEL AR 200%.

5. BT B s

AT R FE AR SRR AR LR, AR U B U, DL AR
B EE, G560 ZE AL A MBHE S R HIWT X677 1 AT
SEPERE BT, o E U SR ML B R 2 L E AU i sh k. s
KO BB AT R S F AR AT BREA MR 1, FEIBSRIAE @50 24
R b, J7oRSEIUE & B 1 TP KRR I E . AROK, BEEIESRTH
IR TR EMEE, BerEBRITE AT e, MR REAE
AR SCHL B SR

6. 15 HIATAE PR g

AN A2 IR RS BR K U, BLXUBSE X o H K, 2 508 AT R AL
Gy o AEHEATAE IRTA R ARG, R $ 08 R A5 0%, (5
FATZE ok FLEE B A5 5 (045 XU HEAT 642 - e R T, Ke
I AT A AT A S A A 5 (0 1 A R 2R, P B — S (5 A
ZE G FIATAE b SRR R AT Bt IR e (5 AT A i S L g
PATR R B B8 B IR o AR g R B T 15 5 UE 57 28 5 I AR AT 1]
A 35 FU (5 AT A TR

T JFBOYIBE g

AN DU T O Sz, BRI B A N B P A B S
daf P 1) T IR 32 4 05 30 JFBOWW, RSk ey R RO 4L
BUBIE, JI B N HHR B, R AT A SRR B PR 5 1508
LIRS T 5 32 2B T i s vk (B 5t b i, B v i sh 1 KU »
i A2 T O BN L ) 755K

Mk & Lk MU N R R AT

RS AL 2 R AFe oM R G, JLHUIRS 5 UG M T R A S, R
TIRG R SRR RIS

SEEHAN R & T AR A A

% 300 3k 12T




A 2l 2 = A ETTR 2023 5 2 AR

HEtEA

| e 6 B 24

§3 FEWMFHEIPMESIFERI

3.1 ERMFER

hr: NRMJT

B )

AR (202344 H 1 H-20234F6 A 30 H)

N TR S

5,427, 322. 74

2. A AH

11, 056, 500. 20

3. DT H4 35 e AR S 1

0.0109

A IR B G 5™ 1HE

1,066, 157, 177. 24

5. WIRE G AUTHE

1. 0088

e 1. RIREESWSHRIR A OIS REE NNWEEE 5 2 G S, TN S TS LRI KT 2

T oHeT.

2+ AW SLBIGEE TR S AR B SO « et licas . HARIRN CA S A el e sh it ) fkkAH
KRG HIRE, AR A E seiliieas n_ B 2 se i (E A2 sh Ui -

3.2 EeFERI

3.2.1 ZEEHFHER KR RIS RIS B A 2 R K LR

Mk G b g Jk
HEEKR | EIE KR | gtk ‘ -
M B o o IR 2 bR O—6G @—@
) EZQ | HIEERG »
HZ®
HE=4NH 1. 08% 0. 04% 0. 94% 0. 04% 0. 14% 0. 00%
TEESNNH 1. 50% 0. 03% 1. 22% 0. 04% 0. 28% -0. 01%
HIE4& 5
1. 88Y% 0. 03% 0. 40% 0. 06% 1. 48% -0. 03%
R TS

3.2.2 BESAFAARURES RIHFENKRED EHE RS R A R
RRFHI R



A 2l 2 = A ETTR 2023 5 2 AR

EREBERER="TAEARITEENEKESHAVS L BRE BWERNHBE
E-Fod ]
1.80% -
1.50% df/fﬁvfj
1.20% s
0.90% wadrff/
0. 60% A
0.30% W T W e RN
0.00% L——""" o k-
=-0.30% |4 7 /,«'
-0.60% {1\ A e iR
" \ ¥ — e L —_,/
~0.90% - R
-1.20% '
8 R 8 T 8 5 ¢ 5 & ¥ 8 R 53 2 &85 ¢ 5 958
T | Y 5 7 I T | o | e I I T | i R
- o] ™~ o~ ™~ bl = L o™~ ] = = = 0 0 O
B 8 2 8 8 8 B 8 2 8 8 828 28 @ 8 8 =22
|—EimuER= N BEARIDEEKE — EFERaR= AR AR I EH R E]
VE: 1. BURHEIN 2022 4E 11 H 8 HZE 2023 4£ 6 H 30 H.

2. A EFRME, AREHEEEFAEMHE6 MAN RS, BERSHRALEN
IR BT LA ik B3 15 [R50 B i T P e Y LR
3. B A FAMGE B ARG ARAR —F.

§4 BHAWRE

4.1 RELE (RESLBE/NA) FHir

EAIE G R S22 P IR

EZR AL

a4

IR %%

AR H 3

B AE

R

B

BT

[ S WAL A
FASIEK 5 2
. A
SR
23

2022 4F 11 H 8
H

BRERENHEGF bt SRR S
EHARAFZ S AL RS,
2017 4F 1 H AR s 2k 4 S TR
AN BT S S SR . 2017
M3 H & 2018 4F 4 AR RS Ik B
i RG L B R A R SR 4 RN
B 2 ) R EIC B IR A B U SR B A 4 L AR
MR A RIS AL B TR A A S o A
ST AT AR R R G B VR A BLIESS
BRI I SL 201743 HE 2018
11 ARG 2 R R G A B IR A T
IEFR RS MRS, 2017 43 H
2 2019 4F 3 HARAEZ A0 MR RIE I E
A MIE R RSN EE M. 2017
3 ARSI A R AR SR
PR FEE IS L 201743 H 2020

12 4F




A 2l 2 = A ETTR 2023 5 2 AR

T AR RIS E R A Y
WS 0T 5 4 L AR A0 B SR RS i B R
A B SR 5 0% Jk 4 AR ZR AT s 0 P R
Fic B VR A AIE F I R A S e

2019 4F 2 A F 2021 4 4 A(EEZREMEF
g ALIE R R e e 1 R 2 8. 2019
SE 11 H EAT AR R A E f il = A H e T
T Y, G v W G S B S e
B, 2020 4F 1 H AR A0S o i —4F
S W IS 7 B ke SR 25 4% B Bk 4 1)
e, 2020 4F 7 AEEEREMERE
i o i 27 B UE SR 4R B R e ) SR S A B
2020 4F 10 H e ATHE 200 S 4 e e 057 BLIE
BRSNS LT . 2021 4 11 A2
AR B B o 53 27 AL UE R 4 BT AR 4 1)
FE%H. 2022 £ 11 H R TR
LA I I SR AL R 4 B Ak 4
34248, 2023 4 1 H AT LR
LR — R MG B R R B L 4 1)
Heam,

4.1. 1 BIARSERFE R EE I R R A BN E S A H FREEH N> RiFL
T WEAG IR, A G S I AAEAE AT RS2 B TR 2 BRI T

4.2 EEASRE Y N AESIE/EBTE U
WE N AL G IR S HOGER . AL S G RNZE, AMAAEBRE e R A
AT

4.3 ARG ERUEH

4.3.1 A PR EH ERHITIHLR
RGN, ARESEHAMRE GEFRRESEHAR AP HHERETFEL) KK, @
ERRATE R MR AR, AT S ORI 5 S5 AT R A AN (R i 22 1) R R M) 2 ik
T S BB AT U A I RV 1 R SRR R R A P X R A R B A o HIRAT 5 B0 5058
BERMEMIE. AR KA BT ML B A%, AR SR R R RGP AT AL 5%
e, MR AT SN RIS, XU B4 35 I 8058 2 #EA4T L Ha 4 A A vF A
AN, RT3 5 il BB AR AT I I R4
4.3.2 RERXGTAKERGH

W WIN R RIS G AT AT -

%60l k1210



A 2l 2 = A ETTR 2023 5 2 AR

REHIN, ARESEHNBT A RRHES 50T ATTENZ ST, R H RIS 5 K
A D IR B AT T BRI AR S5 24 H S B B%IIAE B4 5 IR, Hod 1 AN RIS e 4 A
1R 2 5 8] PR 45 B SR AN R 1T A A2 R S TR AE o, FoaR 4 RODAR B A BT 4 A DRI 18 S 5 21
IR AL S o

af]

4.4 WMEHNES T REAIBED

2023 4F A, RENEMKA T AT EERER RAKCE, EBMEINE —K, t—ZE R —
Wo IR MBS, EIRYERE T 4F P4k S B0 BT . B 95 TH, A3 R
A FTRES, BOERIRHAC T I, B RAERIEE g, TR LR A e, (HIR
ARG . PMI/E 4 FJR 5 H SR HARTZ=51E, 6 WG /ME 3, HALT 50 B
To “FEEEWNERERT —FEAKE, SR IREE TR, RHECETH, —ZE TR
OMO- MLF A1 LPR S5 EUSEA R 10bp, H 5| SRATFRAR 1 AFa ERRA R, MBI R AL T 90k 4
s

W77, ZZRE R —BE K, ROOL I ROOT Z=FEIIME 433 F % T 45 20bp.
BRBHRAE TR RLF, R T AT

WA, A S BRI T @SR E I BTRREGE, g5 T I8 A i A ARLAT K Rt
177 —SE B BURAE .

JEYE 2023 FE =2, 5 EUEAK A 5F HIPETITE , AHERR T 48 SR AL G 4k 22 hn 8 5 ) o
[ Py 7T, 2 ENH A R B, P EKAAR T —E Pk, AN A A IR e ek
JEE, SUFHMKHUIHEIEAEN. BER L, FREMECR IS T I, R AT R BN it
R, XN TRV KA — B S . BRI, ARG R T A AR R A, F
BEAT T — € M B ERAE

AR AT G A FE 7 1) 47155 RS R B L RS (RT3 T, R FE (8 A RIAT AR AP, AR
BRI SN2, MAHERE, BRSPS, )4 3RIUB L e .

4.5 MEHAZSHNL SR
BEAMRE WIRAIE SN FIFE N 1. 0088 J6, ARE WIS FIFEIE KR A 1. 08%, Ak5:
IR IEAE IS 5 %0 0. 94%.

4.6 MEMAZRSFHFE ABRES R HETE LY
o



A 2l 2 = A ETTR 2023 5 2 AR

§6 REHAAGWE

5.1 EMRESH=HEHIL

FFs i H e o) L B B BB ()

1| Baa s - i

Horre R - -

BB 5 3

3| M st 1, 217, 204, 047. 39 99. 96

Hrp. ffiz 1,217, 204, 047. 39 99. 96

B SCRFIESR N N

4 | BRI . .

ERbATA AR : .

TN A il 7 . .

Forpre S m] A R SN 3R B < i %
F

AT RS H &S5 500, 711. 80 0. 04

o Bt 5 -

it 1,217,704, 759. 19 100. 00

5.2 MEMIRZITU A RIOBERFAS

5.2.1 REFRBATIL T REIR A B EREA

T RIS ARE AR RFTA B

5. 2.2 REWIREAT L R BOE R T BT

T ARG ARE NIRRT AR BB SR B

5.3 IR SR E o 2 B 1$E LU K/ B IR SR B B8 B

5.3. 1 MEFIRIEA WHE HE ST 1F#E IR/ M HEF AT 2 BRI WA
E: ARSAREWIRRFABEE.

5.4 MEMREF S MM RN GFRRAE

Fs 177 il AfehE Go) G R HE LB (%)

1 H X i - -

2 | ST - -

3 Eatidligsy 1,217, 204, 047. 39 114. 17

Horb: BURYE SRl 1,217, 204, 047. 39 114. 17

i - -

A e 9 i % 7 - -

TSR - -

N |o o e

A CRIAZ 0 A50) - -




A 2l 2 = A ETTR 2023 5 2 AR

[Fi A - -

oAt - -

10 &t 1, 217, 204, 047. 39 114. 17

5.5 T HIRILA SRMME o5 T 3E LB /N HEFF BB T 48 i 257 B 5 A 40

P | G | fira [ BE K | ARME o) | HESTEFEESELE] (%)
1| 220332 | 22332 | 1,500,000 152,475, 698. 63 14. 30
2 | 210218 | 21[EJF18 | 1,200,000 122,886, 279. 45 11.53
3| 200208 | 20[EJF08 | 1,100,000 111,310,172.13 10. 44
4| 200203 | 20[EFF03 | 1,000,000 102,992, 082. 19 9. 66
5 | 230203 | 23[JF03 | 1,000,000 102,138, 986. 30 9. 58
5.6 MEHIRIEA RME GES T E HBIR/DHEF KIET+ 48 B SOFIESR 3
K

T AEEG ARG WIRARFFA B SRR SR .

5.7 MEWIRIEA SME o 2 7™ 13E LI /N HEFF BT T4 St R4 B A
T ARESAREWRARTFARSRBE.

5.8 RE ARG A RME A S B E ELFI /N AT LA BUES 3 A
T ARIESAR G AR ARG

5.9 MEMAKRAZR SR B WE MR ZE U

5.9.1 AW MR B HBUR
T ARG AIRE WA ARG EGU 5.

5.9.2 MEWARAESHT N EGHA RIS R HA
TE: ARG AR WA KA B U 18

5.9.3 AW E MR EIPM
T ARG AIRE WA ARG B

5.10 BBRHAESREMRE

5.10.1 ZAEEHRHH +LZIEFRRITEREFR T HIAMRER TR FE, =
FERE R HAI—FENZB AT, LTIRIER

75 30 PR 2 S B R AR AT 44 IE SR I RAT AR B B AR T I SL S B R, A R
gl AT —F A B ATHETT. LTI

% 90 3k 12T




A 2l 2 = A ETTR 2023 5 2 AR

5.10.2 ZEEREMI T ERERTENEE S RAMENEILRE
T RIS AR A B

5.10.3 HAWBE =R
VE: ARG AR A IR R R A

5.10. 4 REWIRFFA K4 T BOA K AT ¥ B 5 A4
TE: ARG AR RIS A AL 5 O I T #4051 57

5.10.5 & HIARAT 14 B3R F A ETUE Z PR I1E LA i B
s AR SR WA RS

5.10.6 HBEAGHRE MEKIHAR I F R
GENUECEION S P R pap A LTI ZeR PR

§6 FFAE S ML)

Bfr: Hy
s HA A 35 4 4 400 1, 049, 409, 325. 69
e 1090 A 25 4 L FR A 5 456, 620, 823. 64
el AT I ) 3R 4 A S [m] 4 449, 159, 435. 44

5 ST 1) 5 S PR 0 AR B A (A AR
SR V] D)
s A HH AR 3 4 1 A i 1, 056, 870, 713. 89

§7 ZEBEANCHBEARERRFEESFR

7.1 ZEEEAFHEEEZSHIRHER
e T

7.2 ZEEENZHERRERRFEE 5 A
E: e

§8 B FE RRIHMEEF R

8.1 ME MW BB EFEESHBELAIAT BRI 200595

A = ANE
z 45 S A e A 1 ﬁﬂﬁxgﬁ%ﬁ%
RS ORLeE W e e e |5
KB Bl 20nint | {4 (0 L I

o100 o127



A 2l 2 = A ETTR 2023 5 2 AR

Al &) [X[&] %)
20230401-20230630| 300, 000, 000. O 300, 000, 000. 0] 28.3
1 0. 00 0. 00
; 0 0 9
20230627-20230630 258,090, 133.0 258,090, 133. 0| 24. 4
2 0. 00 0.00
ML ; 2 2 2
| 120230613-20230626 200, 018, 000. 0 200, 018, 000. 0] 18.9
0. 00 0.00
; 0 0 3
20230401-20230620| 250, 056, 250. 0 250, 056, 250. 0
4 0. 00 0. 00 0. 00
: 0 0
P2 iR AU

AT WA G B — A N R AR 2015 T2 . 0 R IX L B A H R 4% 5%
LR, AR BRI R, TS AR AR, AT RERS R AR W R R (1) SEMIAR R
(e FH 5 BT 5 [ P RSz o 2 R 2 AU (M, 3¢ 8 2 T e T o JBE ] PR 935 S S0 B L A 2 S A B
PERER AR o (20 F BB R IE BN RS o J <8 B 17 RS A [ mT i s 1) P 52
TR AT, IR HE G B P B LR AN RSN, (RIS 7T RE R A R [ 2 Y AN B e 377 L 2
A AFHE OR B ALK DY 53 IONSE R, XSRS R] e 2 0 Ak B HE I BRI B . (3) R ef
BE AR 2 0 XS, o B — P BT B R URE ] i T RE S B0 < AL /), i <ol T s 430 DR ARAT 18] £33 9%
5L o Tt 27 58 o R HE I T, AT A4 S0 G 5058 H AR AE — AN E 1. (4) FEe A [
SERTZS LR o U SR BE E RARE (] W] g 3 Bk G B UL /N, ARET R AP EE I 26 1, a4
Rk & A R 2 5 R 2BV L RS U o AN B B R S ) 0 FRRE Sl ), o
AECVPAt A0 FR B0 i g AT SR L RO, (R INRE S 3 T s P U AL RO PR B A PR 2
AR NS .

8.2 MEBERKNHMERRFR
o

§9 ZFENMHFHZ

9.1 ZFAXMHEX
Lo AT 0 o FEIE B S i S ST
2 AEEH (GEEEHD
3y AREEEM (FHFUHIH)
4. REEM FEEHD
5. HEGE BN B HEAE . B LR
6. AEEMAE

9.2 fFHHH R
TR AR X R 1199 SHERTUE L) 3 1 58 17 )2

9.3 ERHR

Bo11m o127



A 2l 2 = A ETTR 2023 5 2 AR

B F BN ] S S A ], AR DA R SEE . A AR S i s, Al
B IS EHANERNRESEHEARAT .  BIORSMLL: 400-888-0001 (FKik
#H

) 021-3878 4638 A& MAL: www. huatai-pb. com

ERMEHESEEFRA T
202347 H 21 H

o120 o127



	§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国债期货交易情况说明 
	5.10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 


