g

N |

HET BT i 5

s S 91 F

MRENEFREES

2021 F35 2 2

3

2021 %6 A 30 H

£ig=)

REEEAN: BRMRESEEGRAF
REFTEEN: PERRBITROAERAF
WEXEHER: 20214 7H21 H

TR




BRI R IR S 2021 4R5R 2 R R

§1 BERR
HEEE AN E RS NEFRIEAR G IR A AR EIC . ® SRR BE Kbt
FERT I A BB S R A S B M A AN Il JOE A BT
SHENTEHBERRITROARAFAMREAEESERME, T 202147 H 20 HEZ T A
A IS R TP R IR AL G S, (RS P N RO IR R
R B BRI .
B BB R U LLSAE F L 8500 57 1 R ) B E B 4 5877, (BANRUIE B4 — 8 & R
& BN SR AR AR R I . B50A K, #58E EAE 43 5 SRl AT 48 B s A
AR EE SRR
AR I 55 B R R O
AEWIH 2021 24 H 1 Hilg% 2021 £ 6 H 30 Hik.

§ 2 EHE&r= Mgt

AL HEZR AT B A AU R VR
oG 001073
S (e LY RTF R
e FAMH 2015 4E 6 H 29 H
e HAAR J 4 A i 206, 179, 211. 05 73
b b I A, RIE N 2 Fh SR w5 i 4 A
) (T3 ARG, SR BT 4L A B8 7 K I A
TE 1 3RA 3 AR B RS T4, @l 4 ik i
o P AU 25 T T 3 Rl 4% B A &, R R
h FE AT 55 2 Fh SR MR R A A I T I A, BASRER
P AN T 370 B i 1 1) LR e TR A 0 P 4
b 435 bl A F v A HERAT E HIAE AR R U A
ARHE SN IR R A I 4, L SR SR X S
JAE VAL 2 AR IE FIE T R G0 R,  DR R o i S R 3 S R — 1)
RARI S, HIHIRESEN .
B2 UN RIS B E A R A
REEEN Hh [ B ERAT B A PR A

b
)
=il
P
=
=




TR BRI AT TR S 2021 FF 5 2 FREAR

§3 EEMFHEIFMESHERI

3.1 FEMFHERF

ghr: ARt
FEW 5T WMEW 202144 H 1 H — 202146 H30H )
L AR TS 2R 14, 087, 940. 88
2. AR -4, 555, 405. 53
3. BT 35 B G A AR SR -0. 0084
4 R FE G 5= 1E 250, 360, 087. 69
5. AR FE S A 1B 1.2143
e 1 PSSR bR AN EIERA NNWEEE 5 5 M & T A, th N2 5 S bR as /K12

&THroET.
A C S R FE R A AR O - 3B . HAhON CR S A e EAR SR ) SRR
KRG HIARA, AWARNE AN O Se Ui i A2 se i AR s i as

3.2 ZE&HERN

3.2.1 E&HBUHEN KR RHE RS L BRI R i H AR

Mb &5 B s ek v
AR | ERR | gk .
BB - o PR qsuﬁzmﬁﬁ O-6 | @-®
® FriEZE® W R ERE @

HE=AH 0. 12% 0. 24% 0. 28% 0.00% | —-0.16% 0. 24%
T EAMH 1. 08% 0. 27% 0. 55% 0. 00% 0. 53% 0. 27%
ot k—4F 0. 19% 0. 36% 1. 12% 0.00% | —0.93% 0. 36%
HE=F 11. 06% 0.31% 3. 35% 0. 00% 7.71% 0.31%
P T 20. 36% 0.27% 5. 58% 0.00% | 14.78% 0. 27%
H4
i kz @/ﬂ\ 21. 43% 0. 25% 6. 83% 0.00% | 14.60% 0. 25%
R 7

b
=
=
=
=




BRI R IR S 2021 4R5R 2 R R

3.2.2 HESESFRAEMURES RiHFEE KRR KI5 RS BE Al
R R
e Oy SRV (S 32 55 [R]3A ob 23 b B NG G SR 00 7 SE FE Bt ER

26.04% 4

23.44% 4

20.83%

18.23% -

15 62% 4

132.02% 4

10.42% 4

7.81%

3219

2.60%

0.00% 1

5017-11-17 kb i
0B N 3 O NN | NN .- JONNR SN SOONSS: SO SUOMSS SRS SO
501820623l il i e

il s 85 o | UL NN i LA R
5019-05- 16 lo-de b h b T

2019-09-02 (-

R I | DU SO SN S O,
5020-0d07ldoe A i h i e i
2021-02-28

Y i felop A0 10 | O SRS ISR NS Sua,

2015-06-29,

2015-10-18

P Ty (e U IO ) /AR AOUPUSER) | KRR, (PUSIRES JITPUPUES SRR PUPUBIR /RIS ABUSEL | TSUPLE
2016-09-07 -

T D T e Ll M, UK (., SN | PSRN, SRS o SN, | SIS, ST | SIS | S, S

|— SRl B L BRI — ol S PRI S

v BosHEI N 201546 H 29 HZE 2021 46 A 30 H

§4 BEAWME

4.1 RE&2E (RESLE/NA) FH

AR B <5 1) ik < 22 AT PR
i H UEZ3 ALk i B
w4 B % THA EE AN ESF AL £EFR L]

T EY
Al B % g%fi%ifﬁﬁ
I H H
. H | 201546 -
HT i%ﬁﬁ %EE - 19 4 FRREH, 2012 4F
am 8 FI I\ AE B b i
B G EEA WA,
2013 4F 8 R AE A4

%4 70 k14 7T




BRI R IR S 2021 4R5R 2 R R

3 A0 38 i VR A Y
WEFF RIS WIS
23, 2013 4F 10 i
fEA A RS AR,
2014 4£ 12 H & 2020
T AR E
A ik RS il B IR A
TR 77 4% % k4 1) 2
G4, 20154 3 H
AT A 22 A0 Bl Ak 2
1TIR A RE J5 B ¥ 3
EMEELHNES
ZH, 2015 4E3 HE
2020 4F 7 AR
By B A UK Bh R TS L B
BAERIEF R TS
¥4 243, 2015 4
6 H AT S FR A0 S &
R ERIGRERA
TR 77 4% % 4 1) 2
& & RN I
A 45 555 AL 2 B S o A
FEIBOR A B ik IE
FHREREENESZ
. 2016 4 5 (T
HE TR AT B = A X AR
g W 2 JH T OR &
AR 2 IE 5 5 %t 3
SR EEH ., 2017
3 HZE 2018 & 11
HAR 40 5 A R
T B VR A BE SR
BHEREMNESEH.
2017 4F 5 HefEEzR
Fa 3 = AL B R G i
BIRA AN B 5t
SR ELH ., 2017
9 H ARSI
AL B RV RS B B
BAERIEF R T LS
¥4 24, 2017 4
12 H & 2020 4 7 AT
T Z3 M s U I JE =1k
R B IR A RS
WHEEEMEEZ

85 0 k14 i1




BRI R IR S 2021 4R5R 2 R R

B, 2020 4 11 H il E
16 75 M s e Ak B 2 TR
E AN R TS
FEZH, 2020 4 12
H AR ha 5 4k
B IR A R 5%

HeExesH., K
50 FCAE B T
LR, MBA YR T3
ESpPAINEL (Bl
T2 30 7 27 Bt

4.1.1 HRFERER-EE TR RLENES S FREHE R ER
E: T
4.2 BEANNRE AL ESIEEHEM TE B U
WA AN AIE S I ERF G OGERE . B RIE S S RIMAE, MMEEREHESRAA AT

w47

4.3 NP HETYLY

4.3.1 ARG HIEHPATER

AN, AESERARE GERREESERAF AL ERSEL) KEK,
RERR S A B SR, AT AT S S R S5 AT A% 2 1) AN [F) ik < 2 ) T R PR R B a6

B S HE EAT FE A A A RV 1 R SRR R DR AT IS R A RIS AL o HIRAES 5y B R LB
TR A RNE. AR B B BT AL o %, RS Gy i R vh R IR B 5 R GE AT 2 Sk
B, BRIR AT A G ISE N . R, RS B AT 1 S0 A 52 AT W A e P Al . AR
TN, AT 5E 5 i BE AR AT 1 DL R 4T

4.3.2 RERZHITRAKIT IR
G HIA R KIS AL T I AT N ARG AT NIRRT SRR A G S 50585
PV 3E4 IR H S 18132 By BRAS A ) B A8 5y Bl i iR 57 24 H RS EE I 5%




BRI R IR S 2021 4R5R 2 R R

4.4 WEWAZE SR B KIEHIZIES

AARE A, AKE G AR BRI 58 A0S ph g, e B B RO K B ER VPR 300 FiE A4
SRR SR, TR IR 300 AR BT S 20T X, DLSRAS A XU -

2021 4F 2 L, WIHRAREATIIH BRI . W E —RIGERBZ G, B d
RS, AT R SE i [ i SR AT T AT o N, — v (L O L AT P R A% G T L AR DAL
590 AEGUATIL G BRI _EAIE 50 ATYIAR 300 73 MK 1. 15%. bk 3. 48%, AR ERURAIM
AL AR AR« B 50 7353 LBk 26. 05%- 27. 23%, FHX Ak B {1 f H /N T A Fi5 #PaiE 500 FHhiE 1000
739 _Ek 8. 86%- 12. 56%. FEAARKE 17— J7 TN HE AT & 05 LIRS, 53— 7 DN BT A A
S —EMIEIE.

R WA FATTLE 800 B/ Ak i, I IR A 22 R 7 RO BAL R I B mS , 4550 i i O BIEA
RHX L BUAR 1 5 8 S

BN FEWETE . UES T3 S AT E 55 1 16 2 e

X SN T AR T T, R 2R AE TR B AT P R, R T R T AN R S T 1 — S
FEMSE. A2 RIS A M52 2 5k, JF 7 B BUIE A a8 DL AR R Z27E 3,
KRNI, EARM T FHLIEZER], (HIEZELA R MBI IR 2R

RS 2R 7T, FATT T AR 11 17 ) KU 2 S In A ) T M 2 B A B AR AR IR Al 2 . B
7RIS, EMPER AR T2 RO, misE e ks R R IF . 5
Tkl C R, T VSRt L LU ST . it DR BAR T, Rk KNl &%
TV LI R B A4, BRI B RS AF AT LA . S, AT,
3 W IEAE A AT A J7 Ak, JRAET RIS —ERIRE, (HRIT [ LR % BB &
[t

MR, RN TR —E Mkl . R IR AT ARk E AR S ML BRI R BB R
bR R R T A 4 LR . ERATN, 207 A R ASEAR TR, R B
RIGEE, 22 RARAVEE ) SN RURS S8 I it A BE 4 i pL 2

TEA AR LTI, AHE 0L BRI A B IR RRIE , 77 0% 6 E3h i KB AT T,
3R Rk T 7 F A A 2

4.5 WEHAZEEHWSRA
BEARRGE IR, AEEHBUHEDY 1. 2143 70, EEMBUHE LK 0. 12%, AHEEH)LELE

B HEE 3k 0. 28%.



R AT

AT TR A 2021 4E5E 2 R

4.6 MEMARERE ANBERE SR HEE Y

5.1

E: oo

5 REASHRE

MEMRE ST A S HIL

i H

S (o)

A BB ] (%)

Bla $5 5

176, 927, 642. 68

70. 19

Hrr: R

176, 927, 642. 68

70. 19

R

[ 5 AL 2 3 B

Horr fiigs

B SRR SR

BRI BT

ERLAT A AR

TN A il

Horbre K RIS\ R AR
ERh B

RATAE RS H A e it

53, 312, 722.52

21.15

oA 5t

21, 833,916. 85

8. 66

it

252,074, 282. 05

100. 00

5.2

WE R IZATIL 7 R B R

g

5.2.1 MEHRLATIL - RAIFABRERTA

AR

k25

~ARfHE G

o 5 < B 7 (L £
(%)

SR 4

469, 530.

40 .19

R

3, 058, 116.

36 1.22

il k.

100, 562, 870.

52 40. 17

HLJT. #. BRR R KA P R
I

2, 206, 058.

39 . 88

S|4

3, 358, 624.

37

LR AN

1,062, 609.

62

ALiBisk . A E A EREDLY

4, 046, 678.

08

|| T

ERRIE Y4




BRI R IR S 2021 4R5R 2 R R

I AR BAERE B AR AR S 5, 548, 914. 37 2.22
J | aEl 42,965, 213. 65 17. 16
K | ek 3, 295, 862. 06 1.32
L | FSTRIRE 55 R &5k 3,095, 573. 45 1.24
M| BEEEF AR AR AR Sl 2,203, 779. 18 0.88
N | KRS PRESAN s Lkt & B 77, 689. 33 0.03
0 | JBERIRS . BHEFHAD RS - -
P | #HE - -
Q | PAEMMESTAE 3, 848, 943. 20 1. 54
R | 3. BRI S 1, 127, 179. 70 0. 45
S | &E - -
&it 176, 927, 642. 68 70. 67
5.2.2 |EHREITV 2 EXBRBERERERHHE
T ARERES AR A WA KA B 5 .
5.3 A HIRILA SAME k5 H S T 7= A B IR N BB+ 4 PR R 58
e _ HEEFEI1HE
Fe | mEmem | mEmsn | KRG | AcfE Go | D Eaa i
Ee (%)
1 600519 HwHMFEE 5, 131 10, 552, 927. 70 4.22
2 600036 HRHRAT 102, 077 5, 531, 552. 63 2.21
3 000858 TR W 13, 800 4,110, 882. 00 1. 64
4 601318 i [E S 22 62, 509 4,018, 078. 52 1. 60
5 601012 R 3L Ay 36, 178 3, 214, 053. 52 1.28
6 601919 ARV TR 100, 502 3, 069, 331. 08 1.23
7 300059 R E 71, 309 2,338, 222. 11 0.93
8 000333 FEEH] 28, 700 2,048, 319. 00 0. 82
9 601328 AL IBERAT 407, 000 1, 994, 300. 00 0. 80
10 601818 HKERAT 506, 900 1,916, 082. 00 0.77
5.4 & BREGS M RNGESREAHE
E: ARSAREWARAFFE T
5.5 2 IR A S H B 5 2 8 P UK /N P U0 B 46 S 4 B
VE: ARSAMREWARAFFA T
F9OW 14 W




BRI R IR S 2021 4R5R 2 R R

5.6 HEHREA SRYHE & E ST 3E AR/ ERFKIBT 42 B SCRAES B
R
TE: ARG WIAR R 5 SCRHIEST -

5.7 REWIRIE A SRE L EE T 3E HBIR/ D HEF RIRT T4 St e R 3 A
E: AREAMEWRRFARER.

5.8 & HIRIEA SOME b 2 B 8 HLFI R/ HEFF IHT A BUE R 3 91 40
TE: ARG WIARR AP,

5.9 MEMRAZ SR B HRBBLRZ S 1E LU

5.9.1 REWREEESBRHIBIRH RSN HAH

e wi | TEEOV pney ey | AR R 0]
5] 5 (JB)
IF2107 IF2107 -40 | -62,294,400.00 | 128,809. 09 -
IF2109 IF2109 -73 | -113, 144, 160. 00 | —991, 320. 00 -
ARMEZ S AET O -862, 510. 91
e HR BA T o A AU R (o) -22, 800, 589. 09
e FE A TR T A A A et (AL (o) -5, 323, 810. 91

5.9.2 AEEH BB B BBUR

AT P IR I R T KU, 0 s B AL ek T 4 IS B (L) Sk femioe
G BIR AN A A AL IEN KR BRNLE ., WAL R ESERER R, E54
PSSt 2 AT IO, 3 % Sk M4 (R AL GG S i 3 o

5.10 WEHREEESR BT WE R S ER A
5.10.1 A3 H R B B BUR
Ve ARG ARE AR R R A E 15
5.10.2 R BR AT SH I E R 57 035 25 B 4
Ve AKE S AR AR R R A E G5

b
S
=
T
=
=




BRI R IR S 2021 4R5R 2 R R

5.10.3 23 E R BRI
e REREGAIR G WAR AR A E G

5.11 T HERIEPITIELR
BEARSWAR, ARSFHRIEHRF 176,927, 642.68 Jo, (5345 FE N ELE A
70. 67%; & FH AR BSR4 ph ) 2 Sk B 20 {E. ~175, 438, 560. 00 JG, (34 B 1 E I LU A
=70.07%, ARk L WA S BEE T HIEG D -99. 16%.
ARG A, AIESPAT T SRS BB sy —22, 124, 067.56 75, A SMER S
A —18, 643, 346. 41 JC.
5.12 #BHEIRE ME
5.12.1 AESEFEKETTRZUEFFHRAT EARAHZ 2R A PR AL T 1515 1 36 B
I FE AR B AT T RS R AT BRI AR I E I LR M ARG, WA ERE
Gwhi AT — A Z B AT LT EE.

5.12.2 EERENETT 2R EE HEE & RN &R EEE IR 3
BRI AR, BT SR Tl I e e 6 R IR P Z AN E

5.12.3 HABE =R

FFs 2R e (o)

FHARES 21, 273, 822. 63

NSCIE 58 53k 537, 605. 64

WY A -

MRS, 22, 488. 58

ISZYAC H D -

Hoph SR -

HoAth -

|| |01 > |W ||+~

AR 21, 833, 916. 85

5.12.4 5 HIRFFR 840 T B0 i mT e e it 27 B 4

T ARFESAIRT WIAR RS A AT 5 B o] 3 5t 77«

o1l 14 0




BRI R IR S 2021 4R5R 2 R R

5.12.5 5 MR AT 148 MR th AR Tl 52 PR AR 10 A it B

TE: BEARGE IR, A EHT 44 BER AR GUE R PR A O

§ 6 TFIRAEEHHARZ

ALy

0T ST < 00 i 0

607, 293, 803. 38

5 T T30 18] i < F DU 3 0

16, 693, 798. 04

9l - ¢ 5 TS0 ] e < A B ] 5450

417, 808, 390. 37

e S G2 0R D B A R b~

H))

T AR S 0 LS 0

206, 179, 211. 05

§7 ZEEEANCHERRERRAEEER

7.1 E&EBARFHFESHBRIHER

B
A5 HHAWI A BN R (AR 4 3 4 18, 752, 966. 66
et BRI TE) SE N / R A7 0 0. 00
i A5 H 3 () Sz M/ [ A7 0. 00

W5 B AR S BN FE A AR G050 18, 752, 966. 66
Wt WA R BR A AT S0 0 5 3 4

BT () 910
72 REEBEANCHEERERBARE ST 5 WHH
E: L.
§8 MEMKRRBRARE S REXEESRFE HHIEN
: 5 LAY
- %ﬁ{‘ﬁmlﬁ ‘ - EE@%\E et VU
TiH FFEMmmSE | ZRESME | KEMEaE | ZESmE |
Bl (%) VA R
HEEHANEAE | 18,752, 966. 66 9.10 | 10, 002, 400. 00 4.85 34F

12 5 14 0




BRI R IR S 2021 4R5R 2 R R

%4

HEEHANEH

o - 0. 00 - 0.00 0.00 -
=2IPNDA

4 PR \ T 0. 00 0.00 0. 00 0. 00 -
HEEHANKE 0.00 0.00 0. 00 0. 00 -
HoAth 0. 00 0. 00 0. 00 0. 00 -
&it 18, 752, 966. 66 9.10 | 10, 002, 400. 00 4. 85 -

§9 MBRERRNAMEZFR

9.1 WEMNE—RREFAESHBHEI BT 20%H1F 5

# A I AT e T s BT A S
P
VAN
FEATIE G Gy L 13 | \

|y | TR 547 | |
# |7 | s 20nomt ' - - FEH G0

7 N 1y 1yt 1yt ke
il [B] X [8]
f/J-L 1 | 20210618-20210630; 41, 580, 041. 58 | 0. 00 0.00 | 41,580, 041.58 | 20. 17%
VA

2 | 20210401-20210617; | 144, 234,633. 18 | 0. 00 | 120, 000, 000. 00 | 24, 234, 633. 18 | 11. 75%
/I\ _ _ _ _ _ _ _
A

77 R R

ARG WA G B — WA R S S AR I 20% A1 T o 0 S IX S 3 BT RFAT Ll BB R (15 3 et [l
FIRERELE AU, T SR SRS KRS, FTREXS B AR R RN (1) SE R BRI (] A B
P [ PR PR o 224 A AU T e, 5% % 2 T T S ] 7 0 Y0 SHE 2 S A B £ e [l ) XL
(2) FE i RIEEENHI R o G BN 1 REXS RHUB: [0 T REAE I 18] P9 BEAT 937 A2 8L, IR 5t
BB AHE P AR, RN AT e A AR RURE (] 9% PN B 7 L ik e 0 A R B 6 K0P
FINGE R, XL e 2 I BRI B HE RO B . (3) BEE BB H bR B KR, 1%
B KRR 0] 5 W] B 3 B e AR 4 /), B G T Wi 5 B ARAT TR 55 L 22 5 P (515 I 52 ) VR A R 5 7
MTIASEAF S I S # 5 HARAAE — B A E E . (4) JES A RIRATZ LR AR . A R B8 KA
B2 0] AT i B0 < B AR /N, ASBEE AP BRI AT, 2k R AR 2 < 5 R O 20 2 ThI i 5 R 2% 1L 3
A tE R A= 8= YN L 7 PRE L o LRGN P RPN T o B St SR S ui- gt AT D
[ I 4 58 B sl PR KU B AR ML, BORBR B R Ry e B A N S a

9.2 B RERKOHMERRFER
E: .

b
=
=
=
=




BRI R IR S 2021 4R5R 2 R R

§10 FEXMHEXR

10.1 £EXMHFHEHZR

Lo 2R A r R M 2 b v S A S A
2. AEEN (EEEFD

3y AREEEM (FHF U

4. REEMH FEEHD

5. FEGE B B HEAE . B LR
6. A E

10.2 F7JcHh i
T AR X AR 1199 FIERTIEL) " 1 5417 2

10.3 ZEFE AR
BB AN (A e S A ), Wi AR SE R e, #R A ARG a5, TiE
WG NAERAF LSS T EIR AT . BRG L : 400-888-0001 (FKi&%h) 021-3878

4638 A7) MHE: www. huatai—pb. com

ERMEHESEEFRA T
202147 H 21 H



	§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市场中性策略执行情况
	5.12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报告期末发起式基金发起资金持有份额情况
	§9影响投资者决策的其他重要信息
	9.1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
	9.2影响投资者决策的其他重要信息

	§10备查文件目录
	10.1备查文件目录
	10.2存放地点
	10.3查阅方式


