g

N |

AR ELIIER GBI REES
2020 &£ 2 EFHRE

2020 %6 A 30 H

REEEAN: ERMRESEEGRAF
REFTEEN: PERRBITROAERAT
WEXHBER: 202047 H 21 H



MR i AL B 2020 4E5R 2 PR

§1 BERR

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

FEFEE NP E@R B RATRAA R A RREALS SR, T 2020447 20 HEZ T A
A IS R PRI AL G S, (RS P R RO IR R
R N U:#)

B BB R U LLSAE F L 850 57 1 R ) B E B 2 4 B8 77, (BANRIIE JE 4 — 8 B R

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

AR I 55 TR R G

AEWIH 2020 24 H 1 HiZ % 2020 426 H 30 Hik.

§ 2 B R

4 TR HeFe s Ak B ik
= oy AR 006942
S (e LTI TR
e Cilecy Ve | 2019 % 3 H 25 H
A AR B 4 4 B 300 61, 633, 638. 71 £
PR e B B, LE ) SRAG 20 il 5 8 KUR: 1Y)
% Hir RUPE R, Ju4SEalak 21 st ol 25 b 5 v (1) 4%

P, BORIEE B K I E .

L SR ECBE s ANk 4 3 BRI ) E B AR AR
A, B EFEE, R TRIEROT R T
SRR B B B SR A RAS R AL, AR AT R X
SIFTHTEE T, 4 SEBL ROl 257 L Bk v ) 450 B2
4 o A K B SR B8 A BB LA o5 2 e 557 1Y)

60-95%.
2. Bl G g AR EFIFIBINH 2
BB MG FEORUESE B B8 Pt sV 2R b, A ORI 3 <

B, SRR B SRR

A B e BN R B 10 [ 9 Ah W2 5 T8 35
RN B NI BOECR 5 B T i BRI R
XIS, BT SRR R T, HIWrTi
RIBEAE S, il E AT 057 2 s e B 5K
Mo AERUFRAGHWEME RS, AiE
N BRI E . . (&

%2 0 3E 14 0T




MR i AL B 2020 4E5R 2 PR

FIRIZERRE R B (5 T UG PR . B
HEE T BT R

3y B SCRFIEIR I BT RS AEXT T3 Rl A A B IR
AN B i N a7 g 7 A S
KT B S 5 W PR S M P B s, 4

B MAGELE ST HITT IR, SR T B SCRREE
TRIRIR ARG SERTELAT RS s KU Bt
Wi A4 3R, B EER A BRI M B 3
FRIEZFHEATRCE -

4. BOIEBBE SRS BUIE A J: 4 B PR BE T
B, HES RN R T2 e 57 8 H, AAT
T A e KBS 42 ] o ASHE GAEALIER BT AP XA
UEAR UESF AT AT I, (RIS 54525 FE AL
EEMBRA ., TR R. ZHHERITES
T Al 20 BGIEEAT RE A7

5. BUARIITRHL TR SN 7 iR A fO V0 VE B
W, AT T T R R S P AR I 60 2k
BRAEHATER, DEMRENER, SR
G KBS A S LSRR O T IR B RS, 4R
BB . ARG EERARBINEL . 2 5%k
MR b5 2, Wi % ke kB W R (E 55K
WEHEAT E IR E B . A EE A E LAY
LU SOV 5 < 30 B U0 T 40 55 LA AT 2 e
ARG DURB B BAN A SR BN, AR i
A AR ARSI E S SRR

6 FNEL ST A AR eSS,
RER e ISR BT RA . PRIEE LS, phRORIES
RIS EHIR SRR, WHEEENZS
XFTT. R, fEORRRIE SRR A 78 2ish ik
PR AT S R B AT AT RS IR TS T 80 i %
bl FRIENMARTEARSS SIS &
FEeRIEIE S AV 55 5, FEVE BRI VA v
P FEAN 503 R < 1 XS MAC B 5 1 B 0o 3 470 40
FAAANTARFER AL T, A 25K
NI VS Rk iy &SN R LR s
BB Hbro BARS 55T EL RS 42 e I AH G
IEE A E AT -

95%+MSCT H [E A 5z [ s Fig £l 25 R +5% R 1775 A

ARG FEARI% (B
S 25 AN AL, H XS 50 & Tt
KA S5HEMNEE, KTRERES.
B A i IN TR R S B PR A A
BEEFEEN R ARAT IR A IR A #
INER e S AL i HEFR A H AL IE A IR AL B % C
B I AL B A 006942 006943
F 314w



MR i AL B 2020 4E5R 2 PR

ER BN VYt s 61, 258, 837. 67 fit [ 374,801. 04 f |

§3 EEMFHEIFMESFERI

3.1 FEMFER

Bf: NRMJG
FEW 5T WM C 2020E4 H1H — 202046 H30H )

TR s AL IE A HEFR M R Bk B C

1. AH O S & 6, 595, 819. 15 38, 439. 42
2. AR 14, 640, 790. 73 86, 405. 36
3. IR ¥ 35 4 o BUA AR i 0. 1808 0. 1820
4. WIREEE T EHE 77,726, 078. 83 472, 207. 75
5. WIRE &M HAHE 1. 2688 1. 2599

E: 1. b e SHR IR A IR AW B 5 2 e 1% B9, v A\ 38 A SERRIS e 7K 22
&TProET .

2« AW C S At f ik AR BN . Bestlicas . AN (RS A SR ERS D FERAH
KU IARET AR A E Bz in_EAH A s AR s as .

3.2 BEEHERI
3.2.1 ARG HIE S0 B E K & H 5 F HANL ST L B B 3 ZR A B

HeZR A I = AL B IE A
e HHERE | WEIEK R | bgithissE | gt D—6 ©—@
KRO | WHEEEQ® | HREERO MRIRUEZED
TEE=AH | 17.33% 0.91% 13. 75% 0. 88% 3. 58% 0. 03%
THEANNH | 13.26% 1. 49% 5. 66% 1. 45% 7. 60% 0. 04%
tE—4F | 24.91% 1. 20% 13. 32% 1. 16% 11.59% 0. 04%
PaNE éE;‘:
Ha %ﬂg%ﬁz 26. 88% 1. 10% 11.72% 1. 23% 15. 16% -0. 13%
4
TeZEFAtm AL B IE C
e VB | ERKER | Agihei R | ISR Rl ) ©—@
KEQ | WHEEQ | HEREEOG | mEWEZEZ®
HEZEAH| 17.27% 0.91% 13.75% 0. 88% 3. 52% 0. 03%
THENNMH | 13.11% 1. 49% 5. 66% 1. 45% 7. 45% 0. 04%
TE—4E | 24. 24% 1. 20% 13.32% 1. 16% 10. 92% 0. 04%
A= EE/*»
H ”Eif 25. 99% 1. 10% 11.72% 1.23% 14. 27% -0.13%
45

&
AN
b=
H
=
p=i



MR i AL B 2020 4E5R 2 PR

3.2.2 HESAFAYURES R iHHEEKRLS) LS RS R E AR

R R
AER L < (3 B VT UGG 38 5 [R] A b 43 PL B B v U R SR A0 5 SR SE S5 U

27.60% {t----- . ...... . ...... ... ....... ....... ....... . ...... . ...... . ...... ... ....... ....... ....... . ...... . ...... . ...... ..

SO A U A O 0 O O
M SHENENE N RN N
S O O O O RO 1L Y
13 80% - é ...... é ...... éuuué“_”é ....... é ....... é ....... é ...... é ...... é ...... én_né_ .é.””j ...... é ...... é ______ i- ”én LEH._é
10.35% 4
5. 909
2.45% 1}
0.00%

-3.45% 1

-6.90% -

2019-03-25
2019-04-17
2019-05-10
2019-06-02
2019-06-25
2019-07-18
2019-08-10
2019-09-02
2019-12-03
2019-12-2%
2020-01-18
2020-02-10
2020-03-04
2020-03-27
2020-04-19
2020-05-12
2020-06-04
2020-06-27

— ASRRE AR T DO T — ARl S0 SRR S A




MR i AL B 2020 4E5R 2 PR

CEB L S 3 B v TETHE 1 56 5 R A b 230 e B v K 3 S i 7 o S 35t EL
26 89 [
2T G N R g _______ .- g ______ ;”_;
RPN GOS0 O T O O O OO0 O O
i §§ ______ ______ ;qmg _______ §§ _______ _______ ; ______ §§ ______ ______ ;gmj _______ Qﬁ _____ sl im]g
N AN | | |
10 08%
6. 72%
3.36% 1
0,003 4

-3.36% -

-5.72% 1

2020-06-27

2 e -0k | WS O SRR O . OO OO

B T2 e PR e | N SR WL - PP .. <000 N UL SN
3 L g o ' Mot et SRSl S

A L G Y iy IRREC SNURRR. . MNNSR0SO M

1 1,4 T i [ | SIS NSRS SSRE et

02003 =0 fomome b T
2020-03-27{b b e Ll

P86 L P T - | P I
20 0 B S g | St SRR s S

2019-05-10{f----i=
T A 7 | RN, o 7 i 2 GEPUURY PRV (BTN SRR e
2019-06-25{f b i

2019207184 fntrmeees

2019-08-104f--+3

2019-09-02 -t B4 B

2019-09=25 b

[
—
|
==
o
|
oy
—
o
™

2019-03-25;

|— CEB ket B S B 3 — OBl 200 Lkt 3 R s

vE: EosHEIN 2019 43 H 25 HZ 2020 6 H 30 H.

§4 EHARE

4.1 E&LE (RESLBE/NA) FHr

Ty —
B, % EARFESHIEGLPMIR | BRI -

{FHRH H#A EAEHM PR
B NS i1 NE= 28 € 2 Y I
= 2007 4F 10 H & 20104 3 H

% A {£ Wilshire Associates &
. SR | 2019 3 EBFFE 2, 2010 4F 11 A&
5 4w ABH | 125 2012 4F 8 [ 4F Goldenberg
‘e Hehmeyer Trading Company
2 A5 5. 2012 45 9 A INAAE

T S E AR A,




MR i AL B 2020 4E5R 2 PR

DTS TR T 1 B
SLFIIF. 2015 4E 1 Hild
FEEAR T E R, 2015
10 H AR FR M 5 E 1L
ik R G B B IR A AR SR
0% FE 4 RN A B AN I = AL
UK B R G A B IR A AR SR
BHEEENEESEH, 2016
12 A% 2018 4 11 H 4%
HZR AT Wb 5E G 3 R
T L B R A AR O 1 B
SIS, 2017 £ 3 H
% 2018 4F 10 AL M5
BRI RS B B IR A RIE SR
BHEENEEEH. 2017
3 HE 2018 4E 11 A1E4E
7 A0 i 2R RS B BIR A
RUEFHREERSENIEES
FH, 2017 5 3 HE 2018 4F
3 FATHEZ M0 5 5 1) R T
BHRAMIEFREEESMN
HELH, 2017 HFE 4 AR
2018 4 4 AATLEFRM G = F
RIGEE R E BE 5% %
R4, HERME A RIEE
BRAINEHFR RS, £
2 A0 B A R R TS B BIR A
RUE R EERSENIEES
F, 2017 5 4 HE 2019 4F
3 AATHEZ A 5 2 F R BT
HRAMIEFREESN
HELH, 2017 HE 6 AR
2020 4 6 FAEHEZR M A ik
o] i R 3 i EIR A AR 55
BHEENEEEH. 2017
9 H AT A S = AR
IR RG B B IR A BE SR
BREENEEEH. 2017
12 H AT HEFR R I HE i
HEA R IE R E R A BE
FREESN LS LI,
2019 4% 3 H R A5 &
b B 3 TR B AR 95 % B

ARt L

#®

b=
H

=




MR i AL B 2020 4E5R 2 PR

BR3P A s R T {5 1 L FA
G IAASE G REB AT SR IGER . MU LSS FIAE, AMAERFE SR AR
i AT A -

4.3 AP 5T YL
4.3.1 AP35 B R BAT B

AN, AESGEFARE GEFREESEHEAR A5 HIERESEN) KERK,
R} TE B SRR, AT Frh FIE 5 S R P 2 A ] i 4 2 TR) W] e PR R 2 Ik
T SR BT AT 5T ER 8 I R ) SR SRR DR A R AN AR A S o HAIRAS G FR R B 45 4
IS FE . AR &G VBT AL H A, XL SR R R AL 5 RGP AV E SRR,
WIR AV AE Gy (R SE T o [FIRS,  XURS: 7 B 45 2 SN B G kAT H 3 AR BT oAl o Al i 401
W, EIR A Gy il JE S AR AT T 0 R 4

4.3.2 RERZ T ANE T
W N R RINAR SR EZGIT N AREHA T RIS T EREHES SIS
BT A FE5e A [7) H I 0] A8 55 i AZ 1B /0 1 Bl 28 5 i il 25 24 H A =11 5%

4.4 WEPAZE SR B RIEIZIES T

TR, AR IECRIE R k. 4 ), BEE E NS DR, AR, i gt
By, HEMEIER R, Wy Lk E. 5 H, BT hRRSIEE R, Wa TR .
6 5, BEZ5. RO TH 9 R TSR IR B ke SV 2 i SRR 2 17 L
BORIREE B . — TR BIHASLIRTT, it XS 4 A Fr [ 71

AR A, FATIRFF AT 2 7 R R RS, S a X T, SREBAR A
R S o

#ZE 6 H 30 H, UK 300 1Y PETTM (2010 H2E4) AT 10 £ 50%50 07 45 B 211
M, HAETFIR 300 FEEH S 3 ORI 10 S E Gl as 28 Bk %8k R sh PRk i
W B R 0 BRI AT, T VR B 1 R T T R RS 2 S ) B AT IO E, R A B
WSRO

H AT RS A R RS, 5 R BEIZ DM, EPR R GT S8A S e R AT 5K
WS T AKX — Ao 5 RSB a2 1 DRSS S FH PR R [ 0 25 R 36 R, A BREUF 2 I AR A — ik

>

il

%8 0l 314 W



MR i AL B 2020 4E5R 2 PR

T, % [ BUFAE S B 95 40t A A 24 RS 0, i RTE I KU AR, & [ AT AT RE
S e A S ) R T AR AR L B K — BUR [, 8 PRSI 2R P B R v e R B IR IS TR] . X
LV HEECE LW KAR R E O, B ARRER I .

M alpha (BI/RIED) IIFRE, A5 DLRBERE 15 5 19 XU (i S22 [0V I 7T, JEAS T A
T A RS IR R AR B BT, BATR R ATRELLAER 5 dA s, RN kS MR AT L
F AR PR 2 R

AT G IE e AR I B A I ISR, FEA R B BRI RTIR T, IRk S 3115
T 37 HR A 2

4.5 WEHANEEKSRR

B AR MR AR S AL ITIE A JE SR ENFE A 1. 2688 TG, AR WAL S B 15 K
BN 1T, 33%: BEAIRE WA LT EG EA L C B mBUFE N 1. 2599 J6, AR WIE S 7
B ER KR 17, 27%; RIS R R 2 13. 75%.

4.6 MEMARERE ANERE ST EE i Y
o

§5 WHAAGKE

5.1 EMRESE AR

e TiH &8/ o) i3S ST (%)
1| B st 73,985, 307. 73 93. 42
Hrpe IR 73,985, 307. 73 93. 42
FHERTE - -
fif] 5 WAL 7 5 % - -
Hrp: fiize - -
BEE S FRIESR - -
Dkl E s iy - -
ST A R - -
6 | ENREERATE ™ - -
e S R 1) SEN IR
SR BT

#
©
=
P
=
=



MR i AL B 2020 4E5R 2 PR

AT B & & 61T 5,087, 856. 11 6. 42
HoAh % 7= 119, 681. 60 0.15
&1t 79, 192, 845. 44 100. 00

5.2 MERRBATU D RHBERRAS
5.2.1 MEHREBATW I RAFAREREA S

v 17253 ARUME ) i 5 & P T E L ) (%)
AR MRS R Dk - -
B | Rk 1,149, 013. 00 1. 47
C | &k 42,725, 072. 46 54. 64
D BT BT R SOREF RIS 1,942, 713. 32 2.48
A4
E | 850k 1,892, 111. 48 2. 42
Foo| iR MEE 1,418, 079. 72 1.81
G | Bk SHMIrENL 2,537, 019. 00 3.24
H | fEfE ok - -
. 33514§$w\EA##$ﬂ1a£§ii7kH&9$ 4, 963, 740. 97 6 35
J | &Rl 14, 680, 641. 78 18. 77
K | stk 1, 957, 526. 00 2. 50
L | FLBERIRE 45 MR 45k - -
M| BEEEF RO AR AR 5 95, 680. 00 0.12
N | KR BB e it HE 91, 756. 00 0.12
0 | BRMSS. BRI H AR - -
P | #FE - -
Q | PAMHSTAE - -
R | 30ty RERER 531, 954. 00 0. 68
S | %A - -
it 73, 985, 307. 73 94. 61

5.2.2 WMEBRBATIW I RAINERER RBRBRAE
VE: A AR S WA R OB VR

5.3 RE WKL A SRME GBS T 3E HFI K/ HERF IR+ 4 B R B 5 B4

e
e | RS WEaR | MR B | ARSE GO gﬁzfif
1 600519 GVMERE 2, 900 4,242, 352. 00 5.43
600016 RAHAT 293, 200 1, 662, 444. 00 2.13
601390 Hh [ HR gk 323, 500 1, 623, 970. 00 2. 08

010 71 14 ;W




MR i AL B 2020 4E5R 2 PR

4 601336 LRI 36, 300 1,607, 364. 00 2. 06
5 601818 HRERAT 440, 100 1,575, 558. 00 2.01
6 300433 SV REST 52, 500 1,472, 100. 00 1.88
7 600027 A [ R 428, 100 1, 464, 102. 00 1.87
8 601601 Sy NS 53, 000 1, 444, 250. 00 1.85
9 603609 ARFEHO 95, 800 1, 427, 420. 00 1.83
10 600216 WL 71, 600 1, 379, 016. 00 1.76

5.4 EMREFRFBMATRNHEFREAE
T ARG WIARRFFAH T

5.5 i HHIREA RME G ST 738 IR/ HEF R8T B R IR 5 5 B 4
T ARG WIARRFTFA T

5.6 & HIRIEA SOME G ST = E LB RN F IR+ 42 B P SCRRIESR R B
k]
TE: AR ARG AR RS A B8 SRR .

5.7 WEHIRIEA SME G2 ST EE HF /N R BRI St R R R 4
T REEARPEARRTH TR

5.8 & IR A SRME G S B EE F I /N BRT T A BUES 3 B4
T AREESAR G AR A PG

5.9 MEMRAE SR T HBREREZ S E LA
5.9.1 REWIRAE S BIR HIBIR I S R A8 28 4
T ARG AIRE WA ARG BRI

5.9.2 AEEEHERIGHRHREBUR
VE: AHEG AR A HIR R IR 18

5.10 HREWIRFE ST K E B 5 1% L i

11 v 14 5



MR i AL B 2020 4E5R 2 PR

5.10.1 A3 EFHH R BRBUR
E: ARRS AR EWR R A E AR

5.10.2 & IR S I BB TR 5 25 B 41
TE: AREGAR A WIARAR S A E G 6.

5.10.3 23 E R R B R R
AR AR WR R A E AR

5.11 HHEAGREME

5.11.1 FEESERKET+ZIEF I RAT EAREIZBRE LR T BB 5L # 9
T W N S BB A AT AR B R AT BB BB S LR M A RO, e R

G AT — A Z B ATFHETT. AT RIS

5.11.2 ZEHBHIRT 42 B H 2 S R E 12 1% 8 5 2 T OL I A
S BMIRT 2 BERE T, BT BB A e R A R I SR 2 A D

5.11.3 AT = AL

F5 b4 &8/ o)
1 17 PRE 42 53, 690. 16
2 IESCIE 55975 B K 24, 521. 50
3| MUBER -
4 JREYSCRI 1,121.88
5 JRZYST HA ) K 40, 348. 06
6 | HAdSYEK -
T | TR A -
8 | HAh -
9 it 119, 681. 60

5.11.4 R HIREFA K40 T B BT R M5t 35 B A
TE: ARG AR WA RS A AT 5 B AT #4555 -

%12 714

p=i|



MR i AL B 2020 4E5R 2 PR

5.11.5 & WA AT+ 44 R A7 FE il 52 PR 1% DL i U B
TE: BEARGE IR, A EHT 44 BER AR GUE R PR I O

§ 6 TFIRAE SRR

B

BgE| HeZR A E LB IE A HEZR A0 AL B IE C

i 35 HH A A A A 97, 167, 740. 31 553, 449. 63

i 5 131 ] 5 4 Y D 4 0 2, 063, 866. 04 39, 666. 55

U s T ) 35 4 U ] 47 20 37,972, 768. 68 218, 315. 14

5 A R B S 4R 40 AR B 8 (4 Ak B B
WAVNESE VD

i 35 AR S A7 i A 61, 258, 837. 67 374, 801. 04

§7 ZeEEANCHEAREREALREEHR

7.1 E&EBARFHFESHBRIER

T

7.2 REEBEANZHEAFRERREAEST 5 WA

.

§8 MBRE RRNAMEZEFR

8.1 WEMNE—RREFAFEESHTLHIEI BT 20%H1F 5

TE: AR AR A RAT B — BB R A 2 e BT 53 B kT 20% 1 .

8.2 MHBHEFRMHAMEERFR
e k.

%13 7 14

=



MR i AL B 2020 4E5R 2 PR

§9 #ENMHER

9.1 #EXHHEZ

Lo ARSI 0 o B IE B e i S ST A
2. AEEN (EEEFD

3. ARG (FHEF M)

4. REEH FEEHD

A BEY A dvig 5 A L= A Wi

SIS

H*>

Bt
it
%H>

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

9.3 AR
PG AR E NN (A G S A ), TR TSR SE R BN, R A ARG WG S, g
WERESEHNERMEESEHARAA . BFARSINLE: 400-888-0001 (Hik%h) 021-3878

4638 A&} ME: www. huatai—pb. com

ERMMESEEARAF
2020 4£7 A 21 H

%14 7 14

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报告期末按行业分类的股票投资组合
	5.3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


