g

N |

2020 4

.
.
f—a

5272

i M HHIEF R R EE

=R G

2020 %6 A 30 H

REEEAN: ERMRESEEGRAF
HEFTEEN: PEBITROARAF
WEXHBER: 202047 H 21 H



SRR 1T T 2020 4E58 2 R

§1 BERR

HEEE AN ER S NEFRIEAR G IR A AR EIC . ® YRR BE Kb,
FERT LA B B S R AT S B M AR AN ) JOE R BT

ESIEE NP ERATRM AR A A REAEESFME, T 2020 47 H 20 HEZ 7 Ak
I S5 4R RS . HERIAR AR EENE, RIEERABAFERERICE. RSP EL
N Y ud

BB PR W DLWCSEAS FH S SR S i SR A8 BN G2 P 2R 8 987, (EANVRIERE & — € BH o

HEEW AN GIEARRILARREIN . BT R, REE A BT 51T AT A5 A
&R .

AR I 55 TR R G

AREWIH 2020 24 H 1 Hi2 % 2020 4£ 6 H 30 Hik.

§ 2 B R

4 TR HEZR A0 R T

= oy AR 460006

S (e LTI
e Cilecy Ve | 2009 5 H 6 H
A AR B 4 4 B 300 8, 359, 261, 665. 11 {7

FEH R PR ST 2 MR ERI TR T, 18K
SR R A BTN

7% 3 < SR U Bl (R 50 R BRSO X L B T T4
HEATHHE, RSB R 78 70 A DA el T AR 2 i
BB MG DL BB 7 M T R R R R BB R SR S i S B
P, FEORUESE G U3 1) 2 A PEA Bl PE R BEAE 1, 3R
AR B .

BB A bR

& Ll A v INEAT I IR U e R
KRB 8 TR R R SR M s It RS Y

A WL 2 AR Fo, - P XU A P A 7 2 R T M SR A e L TR
GRS GRS

FEE AN RIS E AR A A

EEFEE AN [ RAT B A PR A

N 5 R A R R A TR HEZRAOH BT A BT B

T & F A 5 ARG 460006 460106

i WK T 8 70 G B 1 1y LS 7,702, 840, 441. 22 43 656, 421, 223. 89 43

G
[\
b=
H
p=i



SRR 1T T 2020 4E58 2 R

3.1 FEMFHERF

§ 3 EEWMFIRIIMESIFERI

Bfr: NRMIG
Est il s r N WAEH  20204E4 H 1 H — 202046 H30H )
ML A EZEAIFR TR T B
1 ARSI s 32, 416, 334. 52 4,371, 435. 83
2. AR 32, 416, 334. 52 4,371, 435. 83

3. IR ET A

7,702, 840, 441. 22

656, 421, 223. 89

A A S

RIS AR . Bt

HAbe N CANE A SRMERSIESD HER

R IAREL AIRIE A S se B in EA A sebirEAR st i s
KPR RAVERZ S, B, A S B EaEAE, A O SR AA SR F <8 U 45 o

3.2 EeFERI

3.2.1 FIREHESH B E R R KI5 FHAL ST B &R i H R

TG BT A

e | PG | TGRSR sk | - T T
£30 BEQ | BRNEO | NRERED
=
)I% 0.3910% 0. 0005% 0. 0885% 0.0000% | 0.3025% | 0.0005%
A
it/\)% 1.0301% 0. 0022% 0. 1769% 0.0000% | 0.8532% | 0.0022%
T E—F 2. 1826% 0. 0016% 0. 3558% 0. 0000% 1.8268% | 0. 0016%
TE=F 8. 6499% 0. 0033% 1. 0656% 0.0000% | 7.5843% | 0.0033%
T EHF 14. 3418% 0. 0029% 1. 7763% 0.0000% | 12.5655% | 0.0029%
EER
[ A= Rk 32. 5544% 0. 0045% 4.1691% 0.0001% | 28.3853% | 0.0044%
£
M B M B
gy | PR [ | stteRs | skl [ O T
® BEQ | BKEE | MEERE®
=
)I% 0.4511% 0. 0005% 0. 0885% 0.0000% | 0.3626% | 0. 0005%
R
/\)I% 1. 1503% 0. 0022% 0. 1769% 0.0000% | 0.9734% | 0. 0022%
T E—F 2.4279% 0. 0016% 0. 3558% 0.0000% | 2.0721% | 0. 0016%

Ed

300 13 )




BTN 2 2020 4E5E 2 FEFIRGE

b =4

9. 4167%

0. 0033%

1. 0656%

0. 0000%

8.3511%

0.0033%

% AR

15. 6283%

0. 0029%

1. 7763%

0. 0000%

13. 8520%

0. 0029%

HEeA
[7 A= e

£y

35. 4449%

0. 0045%

4. 1691%

0. 0001%

31. 2758%

0. 0044%

3.2.2 BEEAFAERURES R E R R 25 K5 RS R A AR
R R

AR T E I G B 55 (RS b 2 bR R RN B A B S AR LR

32.55% 4

29308

26,043 4

22.79%

19.53% -

15, 28% -

13.02% 1

9.76%

6.51%

3.26%

0.00% -

2009-05-08

2009-11-25

2010-06-18
2011-01-05

[
i3
[
(=}
|
—
—
(=}
(]

2012-02-15%
2012-09-05
LRI EEr | T S et s Wanasted chmaneas istons aattons Tastes Stenate Histoe 2

T S G i i s i i B iy A S 1 e iy i iy iy i b

2014-05-07{|---trromemmmrooemenionees:
0 e o et s SCHESACRS PR IEECHEt (i, ™3 rRERE - CRE e SR S CHIEE G (S § S5

2017-02-15
L A L2 R0 [ § PR oo o 34 i R e SO T o, 0 Al e

— ARRE A W TR R EE — ARl 20T b gReRE g B 4 PR

=

H
_
w
p=i

T e B e g ] e e e e e
0 A DL e o RPN | PSP MMM ONPUM | PUDPRNORRL L JUNSPRL ORNUSIORN . SRSOS SRR ., | TR

R e T ST B I B B T B B S




BTN 2 2020 4E5E 2 FEFIRGE

35.44%

31.90% 4

21.26%

17.72% 4

14 18% 4

10.63% 4

7.09%

3.54%

0.00%

2009-05-08.

B AR A < RPN a3 55 TR ol 23 e B i RS 2 FE A 7 S RE SO EEIE

2010-06-15-
0 1 ] 1§ . 2l oot 0 e s, O, ks o S

L
[}
|
—
—
|
5
o
b=t
™

.50 T 5 T 7z | ST o S

[T}

—
I

™l

(=]
I

=
—
=]
[}

|— BBl TN R R —— DR 300 R L R

e B HMN 200945 A 6 HAE 202046 H 30 H.

§4 EEAMREL

4.1 ERE&2E (RESLE/NA) FHi

a4

IR %%

EAE R L IR

IR H

A H

EZF Atk
FIR

L

il i 2
AR
ZINE b
Rt

201246 H
29 H

15 4

15 4FiES: (8D MILEL,
Ut . EARER T EE IR
Fm AR AT P2 3=
AR STEAA], 2008 4 3
HZ 2010 4 4 AR R4
EHAHRARZ S 01, 2010
G IDNEEE R R Sk R ]

b=
H

=




SRR 1T T 2020 4E58 2 R

AR, EFFFITT G . 2012
6 AR R M
kR R RS S A,
2013 4E 7 H&E 2017 % 11 A
AEHE 2240 5 5 38 ) ot 75 AL
EFR RSN EES M,
2015 4 1 H A2 AT il e i &5 40
. 2015 4 7 A R
TAAER AL G B B T T H
&2, 2016 42 9 Hil
EHERMERBER T Y
HEMWIEEZLHF, 2020 4F 6
AT 46 22 40 Hifi 3B R R T
BIRG AU IS | R
3 R R I BR A BLIE
F5 BB HE 4 A AR R B 5 R
R B TR A AR g AR B A
RAE s

ZINE b

u/:‘
L PP

2016 4E 7 H
19 H

8

e R R . 2012
10 H ISR MG AL 4
FARAF, P e e
WER B R LB, 2016
T AR R T
Yy iE 75 15 % s 4 AR 2R A B
I o TR T S UE g R B Ak
S ZLH, 2019F 2 A
AT Z M B A5 FH 3 F1 52 55
RNERR R RS MRS,
2020 4F 5 H AT 22 0 5 1
) G 5 f5E 7 B IE 95 5 5 Ok
SNEE S,

4.2 BEANRE A A2 EI2 VR 5 O3

WA N AL G REISERF S HRER . B LIRSS FRINZE, AMAESRE e RHE AF

KRR

Bk

4.3 AFRZHETUY

4.3.1 AP35 HIEKIHATHH
WA, AEGEHARE GEFRRESEHRAR A TSR ERTEL) KR, @

Ed

6

p=i|

13 W




AR T 2020 4555 2 TR

PR S8 A L SRR, NIRRT b S S BT A% ) AN [ 66 < [ T PR e A a6
B S BBE B AT ST AR A RV 1 R SRR AR B R A TR R AR B AL IR S A B R %
MIEE . A RE &S B AT AL B %, A S iR b R A 5 R G I P38 S ik,
BAOR AT AE S (STt . [RJRE,  JRURS: 8 B AR 4 ot 390 A R 52 5 14T L P AN 0 M VAl

AR A, B AT5E 5 SR AT RO R4

4.3.2 REXHIT AT I
WE AR KA R SR T Z TN AT AT NI : fra SR A G2 505
B FF a0 IR H S R 28 5 S35 /0 ) 00 A2 5y Bl I IR 27 24 H A &1 5%

4.4 WEHMAEEB R RS EL

B il 2 BE A o R L2 B A el SR TR, RE 2GR KA BRI, BT fRaF K IYTT
GRS JRy, TR A R SRR GHR BRI BLIA PREGE . ARSRIR E A2 A O 58 MBCHORs S 55 & 1, 4%
BAUSHF LR TR R 5] RpE R e SER AL B . SRATRE SR 538 FI I BT 2 e B T BUGR
TR, REFRBIIES HEISH, SREBORKN “HBME”, Tl mik 32 Rism, EEriie
AR BERARDTRA R MTE . BRI A —FEBRET, FEUFENFRENE, &
HIEMAGAEFERM BT ¢, RS E R

LTI B IR TR SRR, AN 2R T, (H AR AU A FE L KPR
I B MBCREAVEE PR R T, ARG B 2T B T 52 g v Wi (R T £ 1 R AR
SRR L A (RS PR I 77 o S A R B T 2 e U0 K 2R SR ORI RUE M AL B PR, 84L& fTX
Bt 7y. WV ER GRS, WRAEART M EIEAER g, HBRATE IR R 547
AN B 2B INBCR AR BRI Z2 55, DUEAE B e bSO I i, REBSIRIEAZ LB, o
2H iRt sl VR X Bl AR AL Y e

4.5 MEMAZSHIFRA
AR RO BT A PR S AU E T R0 0. 3910%, AR WIHEF AN BT M B (12
SR HUHENEEF I 0. 4511%, [FIIDL ST AR 2 0 0. 0885%.

4.6 WMEMARERE ANERE SR HEE Y
T

#
<
il
P2
=



SRR 1T T 2020 4E58 2 R

§5 BEAGKRE

51 MERREEH-ASHER

T T H GH (T d AR R BRI (%)
1 [ 2 W 25 3, 208, 662, 848. 26 36. 22
Hrp. ffiz 3, 208, 662, 848. 26 36. 22
GdR & A ) -
2,442, 833, 835. 46
2 SENIREE G Rl U 27.57
Hodrs LW mIE R B B
RES ﬂﬁﬁ
3 ﬁiTTZ? e 3,092, 106, 823. 50 34. 90
T
HoAh %= 116, 147, 526. 38 1.31
it 8, 859, 751, 033. 60 100. 00
5.2 s B 5 B a5 1 O
s WiH RSB P E R ER (%)
1 | HA P 505 o] A i % AR 0 9.17
Horpe SR (0] g i % -
s |TiH SR On) [EREVFHER G (%)
2 | WK 527 [0l A R % R 395, 899, 602. 05 4,74
Horpe SR [a] I i - -

TE: 0 YT 7 0 D i S 0 L i

S HAHEL I LA AR 9T P R R B R B T L

o ] B S AR
5255 1E F W ) 5 2 R AU 2 8 B 1B 20% 0 T B
.

5.3 EEHHEAS TR KWK

5.3.1 HBASFHRRWIRELRER

i H

RE

T IR P B 20 5~ 23 A IR

&
b=
H
p=i




BTN 2 2020 4E5E 2 FEFIRGE

07 3T PN £ 58 2H 51 2 R R IR e v

107

WE N A S TR BIRERE | 79

ME RN B RA G TR AR YRE L 120 RFL 3
T FEARIRE N AT 75 SRR A& T R IR AT 120 K.

5.3.2 G HIRZ B A ST IR R IR 747 Lol

o . FIHBR BT AR B | &I IR 76 G B B I HE
s e FIELHI (%) FIEL I (%)

1 30 KLA 47.19 5.92

Horb: FIRAFELIIT 397 ) )
RIS HI 2 A

2 30 R (£)-60 X 8. 24 -

Horb: FIRAFELIIT 397 ) )
RIS R 2 A

3 60 K (%) -90 X 13. 38 -

Horb: FIRAFEIIT 397 ) )
RIS HI 2 A

4 90 K (%)-120 K& 15. 06 -

Horb: FIRAFELIAIT 397 ) )
RIS R 2 At

5 120 K (%) -397 K (£ 21. 80 -

Horb FIRAFELIAIT 397 ) )
RIS R 2 At

it 105. 66 5.92

5.4 REMABRA S FHRKRAFEHEL 240 KIEHLEHA
e AR WAL T 725 SR AL G- TR IR R T 240 Ko

5.5 MEMIREFFHBF RN GFREAE

e fie 77 i A FERBA OB 7 R BT B R (%)
1 XK fii 77 309, 818, 687. 94 3.71
2 | JUTER - -
3| ERkfiFE 110, 033, 398. 35 1.32

Hor: BURMESRL 110, 033, 398. 35 1.32
4| kg 49,974, 348. 43 0. 60
5 | Al D AR T SR 589, 964, 342. 02 7.06
6 SR e - -
7 ERIZ:) 2, 148, 872, 071. 52 25.71
8 | HAth - -

9om 13




SRR 1T T 2020 4E58 2 R

9 [ &if

3, 208, 662, 848. 26

38. 38

10

PR AF B 397 R
EIES e

5.6 G RRIEHER A o G 5= E LU RN OB+ 48 i 27 B 5t R 4

i A . e IR E
s s %5 4K - WA A () )
” rorE () Fefsil (%)
1 209918 | 20 MEPLEE 18 | 1,600,000 | 159, 908, 003. 53 1.91
20 ZIbiE2
2 072000084 ARALIES 1,500,000 | 150, 000, 006. 93 1.79
CP003
17 BTN ERAT
3 111781322 UM RAT 1,000,000 | 100, 026, 830. 78 1.20
CD144
50 I
4 072000159 [ RS 1,000,000 | 100, 000, 128. 32 1.20
CP0O07BC
5 012001033 | 20 HL® SCPO17 | 1, 000, 000 | 100, 000, 027. 43 1.20
20 b AR TR ERAT
6 112093088 LERERIT 1, 000, 000 99, 613, 805. 02 1.19
CD036
20 4T
7 112093134 IR RAT 1, 000, 000 99, 610, 741. 13 1.19
CD009
20 /\g N ‘j_[_{
8 112093131 %F’“?%fjﬁﬁ 1, 000, 000 99, 606, 129. 09 1.19
¥34T CD054
20 LA FERAT
9 112093517 LR RAT 1, 000, 000 99, 561, 889. 78 1.19
CD041
19 BRI ARAT
10 111976613 LR 1, 000, 000 99, 424, 255. 08 1.19
CD194
5.7 “TFEN" 5 PR RAE"HENEES T E WS
T H i 5 155
At 3 PN i 25 P AR £ (B AE 0. 25 (8) —0. 5%[E] F IR B 0
e A P O B P ) B e 1 0. 1614%
e A P O B P ) B A 0.0121%
s BA P BEAS A H b 25 555 10 266 X5 1 7 F-F 4 0. 0967%

5 P A B B R AR E TR B 0. 25% T 10 5 A

H: oo

R 39 P IEw ES FE HY ZE NH{ELIA 3 0. 5% 15t U B

e k.

10 7T 313

p=i|




SRR 1T T 2020 4E58 2 R

5.8 ERRIEHER A & 2B 3E B RN ERF I+ 42 B SCRRES R

R

T AR A WIRAR R 57 CRRESF

5.9 REHAGIHEHHE

5.9.1 E& 0 kil

AH ST R FER AL, RITHXT RLSENRAFIIR, 3% 52 A 23R 8 2 B3 2% 5
SENESFI T S0, 72T AR IR 4% I8 Se Probl ik i H T HR IR
NI el IR H U SR R I e i s 3K, A e BB A AR RFE LR T 1. 00 JE

5.9.2 AESHFEKIE+ZIESRIRIT ERAHIZBRE R AL T #0915 5L
AT AR N AAEAESL B AT+ A2 ES7 IR AT AR T IS S 2, e A 75 2ol

HET—FAZZIATTETT. AR,

5.9.3 HABBE =M

F5 £ Fix &% O
1| FFHRIES 9,918. 07
2 | BISCIEFRTEH K 88, 986, 243. 55
3| RCRLE 27,103, 542. 67
4 | R H I R 47, 822. 09
5 | HAhRIEK -
6 | FEESR -
7| HoAh -
8 | &it 116, 147, 526. 38
§ 6 HFBXEEHHE)
B
i H RGN A MM BT B

e IR 2 < 0 00 i

10, 327, 835, 742. 58

1, 035, 156, 180. 01

e 7 ST 1] e < 53 D0 3 80

61, 788, 655, 819. 24

151, 848, 095. 31

5 ST 1) A < 5 B ] 47 A5

64, 413, 651, 120. 60

530, 583, 051. 43

7 T A I < 0 90 i 0

7,702, 840, 441. 22

656, 421, 223. 89

#

p=i
H

p=i|




T

HEFRMIFR TR T 2020 4E46 2 Z R4

§7 Z&FHEANZHEARERRAE ST S YIH
L

§ 8 M EEH RRNHMERRED

8.1 MEHNR—RBEFHES M LEIE R BT 20%HH L
AT AR A RAT B — B R 2 S AL (1 SISO 20% 1 L
&2%%&%%&%%%@%2%5

T

§9 BENXMHHEZ

9.1 ZFAEXHHER

v AR G [EAIE B At S AR S A
2. AEEN (EEEFD
3. AFEEH GHEER YIS
4. AREEN GEEHBO
5. BB ST TR AL B R
IRt pAT=,

j}:
6\ %

Bt

W

9.2 TR A
HETR AR X AR 1199 FFUEKRTLEL 3 1 5172

9.3 R
W B n B [a) fe B A ), 0 n] # TAS 3% W SE 5 B4 o
BB ARG UWESEN, "JEEESEHANEEARESEHERAF .

PRSI E . 400-888-0001 (FuKik?h) 021-3878 4638

12 71 13 ;|



AR F B T 2020 45 2 FEPEIR

ANFHE: www. huatai—pb. com

EREHESEEFRA T
2020 4£7 A 21 H

13 T F13

p=i|



	§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 
	债券正回购的资金余额超过基金资产净值的20%的说明
	5.3基金投资组合平均剩余期限
	报告期内投资组合平均剩余期限超过120天情况说明
	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序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序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
	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


