IEFAGFHIEFRREES

2022 5 1 ZRRE

2022 3 A 31 H

BEEEEN: LRMHESEEGRATR
BEEHEN: PEREBRITRHERAF
WEEH HE: 202244 H 22 H



PRI BTLLLiSF 2022 455 1 MG

§1 EERR

A TN 1 3 2 2 J B R A R S T3 BORAEAE B 8 1R SHERRIR B K,
FEXF LA 2R LS A AT e B M AR AR AN I B BT

HE AR NP E @R AAT IR R A AR AR S AR ME, T 202244 H 21 HEK T A
Wity PO S5 48R . HER IR A ARG SN, REERABRAEIERRICHE. &I
R E ORI .

HEE AR LA . SRR 5T 0 S A FRE R W e, (R RIE R & — e )

FE G A SOFA R HARARR I BT KUK, BB 7R 30 SR A0 A4 ] 15 A
e AR E ST

ARG P 55 SRR R T

AHREWIE 2022 4 01 H 01 HE2 % 2022 47 03 A 31 Hik.

AFEET 2022 453 A 11 HARIRUCE T7 300 A, B C M, C AR AR N 2022 4 3
J 11 HIFR5

§2 HE RN

FEETRIRR LS5 sfiT =R et
e 000186

S (e LTI

e FRAEMH 2013 4E 11 A 13 H

T AR I e A L

8,012, 284, 235. 83 11

BB A bR

FEA B AR RS O JE At _E, 3B SRk G 087 K AR (1
(8, 5 SEHbEBOLY Z LR HE A B W 2t

PR SRE AIELNGAEXT I TFER . FIFDIERA . IS il
LIV ABWANR ot FARFA T A 2Ea B, ZrEiEH
AR PERNE . WABR S P TC B RS . TR . B IR
W S AL BTN, RS I I LA A 5 R A
A

Mg L S v —HEHERAT B IR R R (BUE) +1%

A WL 2 AR AT J8 TR 545 T i o AR RS it o, AU A
AU RS = T gk, KT IREG R RS
ME S

FEE AN RIS E AR A A

EEFEE AN Hh R B ERAT It A R A

N 5 I A R A TR TR TR 7 A HEFRAI =T 557 C

T B R EEE A A 000186 015370

T IR T I 7 S 2 < 4 B

7,887, 485, 277. 72 1y 124, 798, 958. 11 13

8 20 3k 11




PRI BTLLLiSF 2022 455 1 MG

3.1 EEMEKIEHR

§ 3 EEMF AT SFERI

A ANRMG
‘ _ AR (2022 4E 1 H 1 H-2022 4F 3 B HT (2022 4E 3 H 11 H-2022 4F 3
B 4% dE R a -

H 31 H) H 31 H)
R 595 A ERMER T T7 C

1. A O sk 25 51, 429, 299. 43 151, 607. 22
2. AR 45, 625, 035. 63 103, 058. 69
3. S 18 e 4 44
ML S5 28 8 6 5 0. 0074 0. 0066

AR

A4 R B G 5™ 1

8, 386, 293, 941. 06

132,671, 152. 80

5. IR S0 B

1. 0632

1. 0631

TE: 1y Prid W SHE IR A OISR A NNW B 5 8 e S I A, TN S SERRI R KT 22

&THroET .

2+ A O SRBGEE R R G AR RN . BBt licas

HAN (A&~ Fe i EAR SRS FHERA

R IEIRE AR A C s Bzt in EAH A se i E A2 shiicas «

3.2 EEHERIN

3.2. 1 B MBUHER KR &I 5 RIS B A e 2R i R

R MIFFLATF A

b 4 b e Sk v
VR K R A ML &5 bl 3 S e -
B [EEEKEO » " WK HEZE] O—G @—@
HZQ I ERELE)
@
HFE=1A 0. 82% 0. 04% 0. 63% 0.01% 0. 19% 0. 03%
TEARTH 2. 28% 0. 04% 1. 26% 0.01% 1. 02%, 0.03%
it E—4F 5. 81% 0. 04% 2. 53% 0.01% 3. 28% 0. 03%
HFER=F 11.90% 0. 06% 7.61% 0.01% 4. 29% 0. 05%
TEHE 28. 73% 0.07% 12. 68% 0.01% 16. 05% 0. 06%
HIE4 5
56. 57% 0. 10% 23. 58% 0.01% 32. 99% 0. 09%
ERER S
TR ZEZL AT 57 C
B IREMGKRONE KRG b B RN G B ] O—0) @—®

8 30 3k 11



HIRMEETFLLGSF 2022 5 1 TR

HEQ Wi KRG  Mam R AnEE
@

HEEEH
RO EA

0. 19% 0. 04% 0.15% 0.01% 0. 04%

0. 03%

VE: CREIEX AN 2022 453 H 11 HE 202243 A 31 H.

3.2.2 BESAFAARURES RIHFENKRED EHE RS HERE AR

R THI R

iu‘—@*ﬁﬁ&ﬁﬁﬁf&t#ﬁ%ﬁ'&Eﬁﬁ$§§%ﬁﬂﬁﬂ:ﬁ§&&ﬁ$ B 58 = B2t

54.00%
48.00%
42.00%
36.00%
30.00%
24.00%
18.00%
12.00%
6. 00%
0.00%

\

|

|

013-11-13
2014-04-23
2014-10-01
2015-03-11
2015-08-19
2016-01-27
2016-07-06
2016-12-14
2017-05-24
2017-11-01
2018-04-11
2018-09-19
2019-02-27
2019-08-07
2020-01-15
2020-06-24
2020-12-02
2021-05-12

| EFmHETAESARITPERKE — ERMRTFFUESART LS e K|

2021-10-20

2022-03-3

iu‘—@*ﬁﬁ&ﬁﬁﬁf&t#c%ﬁ'&Eﬁﬁ$§§%ﬁﬂﬁﬂ:ﬁ§&&ﬁ$ B 58 = B2t

0.18%

0.16%

0.14%

0. 12%

0. 10%

0.08%

0.06%

0.04%

0.02% f___,...f-*""""_'

0.00% _ _ _
TN e T Lo r® el 5 8 R IR SKNLR S
S 8 R g 8 8 8B 8RB 88 KL8 R 88 8 8 8 B

| EFmHEFAESCRIDPERKE — ERMRTFFUESIRIT LS E N E|

VE: AREURHIN 2013 45 11 H 13 H% 2022 4F 03 H 31 H.

84 3k 11




PRI BTLLLiSF 2022 455 1 MG

CHEIRHWIAN 2022 4£ 3 H 11 HZE 2022 4 03 H 31 H.

§4 BE AWML

4.1 RELE (RESLHE/PNA) FH

A3 4 3 4 22 R | S5
FEHEM | BEAN | R

| RS ]

THHERZR G5t TR I 4
EHARAFZS AR EEEH,
2017 4F 1 A0 NSEZAn i 2 44 A TR
AT, 2017 4F 3 H & 2018 4F 4 R4S
1B s 32 [ ik R V% T B VR A A S 4% %
By AR RA RIE I E R A AR
P HE 4 AR AN AR R R B R A Y
HEF$ 08 G R A AR AT Bl AR ) R T e
RETNER RSN EESH, 2017
A3 2 2018 4F 11 AR ZM 5 %2 R
WAL E RS B F R S R S RS AR .
2017 4£ 3 H % 2019 4F 3 HAFHZEMHH N
R BB AR R e 4
M- 2, 2017 4 3 HEMEERMIm TR
e T AE R R R SRS AR . 2017
%ﬁ%ﬂ@:&%%”ﬁﬂﬂl6 ~ 114 3 A& 2020 4F 7 AAEARR AR
PN H T B R A BN R I R 4 L AR AR g
- ) R BB A RAE A PR I e 2R
FeER S A R AC B R A ANE R A 4
R 4E2, 2019 4F 2 AR
FILFHF B T S RS2,

2019 4 11 H BT A4 3 fil =4 H &
I U 5 2 ke 3R 25 4% B 3 4 1 2
G, 2020 4 1 LT
— 4 WP G5 2 R S IE 25 43 7 O
GG 2T, 2020 4F 7 H LR
iR U R B RN AR R R e 4
22T, 2020 4F 8 J A ] 5 Wi s H EE
. 2020 4 10 H AT A FA0 5 B 02 15 57
RNEAFHR RGNS 28, 2021 4 11
H AT AR 2200 3 B 7 5 05 Y UE 5 4% % ik

L,

4. 1.1 BIRFAAER SR B E TR R L8 K5 &2 2 7] 8 2 A7 i o
e T



PRI BTLLLiSF 2022 455 1 MG

4.2 EEANRE YN FEEIZ MM TE IR
WA AL GRS ERF S HRER . B LIRSS FRINZE, AMAESE e RHA AF
24T N

Bk

4.3 APRGERHH

4.3.1 AP35 %I BT FE

BN, AR AMIE (ERBRESSI AR AT SRS EN) WEk, @
SRR R B R R, IR e RIS S SRR R R R 4 ) T R PR 2
2 BV AT T BT RV P e S R AR A X AR R R . RS B MR R 4
(A RUNE . A e S S B AT ML W, R385y R e R PR L5 5 R GE I A P52 S i,
AR AT SRS . TR, R BRS04 75 ST P9 058 S AT O IR P RN IR . AR
I, b3 A5 B i S AR AT T BL AT

4.3.2 REZGTARTIHEH
G A AR R IUA I AL R LI AT N ARG AT NI A R A G S 505
PP 3E4 IR H S 18132 By BRAS A0 ) B A8 5y Bl i 1% IE S 24 H RS EE ) 5%

4.4 B RN ESHI BT RIEAZIED Hr

2022 FE—FFPE, WANATHIREINBORKIEMK AT, Sl 2 UCR SR 548, JF T 3 AT 1
HUOME . X FIREMIA AR LT, B2 T EF RN, BN 5552
R, RGBT R E IR B AR, SR K DO R T A s K AN
CPT 4EFFAEBAR/KT-, PPT FIEL TR, ZFHKITH, —FENWBURIBOvW S, HZM T
AHII R, SNEE RS R, SBETHKIE B, X5 E N 8 b ECKR4E
FERAN, NIRHEATIE 1 A0 FE% 7 AIF IRl 10bp, (HFFTCRRAERRIE .

Wi, —Z MRS MR e, B i R — E RS, Foril et RAEF I &
Js 3 R P e SRR B BT, ERE R AR BUR RS T sk R T AT BBl . AR
—ZFEGIF NI 2R RS AT, 10 FE AU R AT 2. 67%-2. 85%N X AN = H . 15 HIfi
RMZESRIEAR G R, BARAERFBARKT o 5 XS 5 SR S vh 72 ROE ™ 1 0% .

G HIA, AR 3 B TR SRS R GONA R 6T, i 138 A AAALR K, JF
25 T zr BB H il .

JEEE 2022 4 "L, WA AT AR K AT IR TR AR ERICR B MBOR, SRRl R 4RSI o
ENKE, R KEIE EOR, ZSEI A4 5. %G H, 752 BB B TR AR A

60 3k 11T



PRI BTLLLiSF 2022 455 1 MG

R 2 MR KA 6o F NGB AR, BRG0P il B8 v Aot B
RV F X T IR . CRa kG, —FENTIREIIRAAAEATENE, 67 T i
HIREEA K, A K T EE R R AR S TR

AR e AL P2 A5 P OB A S P XS R R B T 5 R332 (0 2P AL AT KT, B
LRBBZ G2, HHEHE, PR, 774 SRR T i

4.5 MEMAEESH SR

HEAREWREZL A WESHTREN 1. 0632 70, ARG B S M 85 E KX R
0.82%, FEIIINVSTLI IR ZE RN 0. 63%. Z=ZL C RS MHEFEE N 1. 0631 J6, AHR 5 B %
ST EIE K FE N 0. 19%, [FEL St bR R ZE 2N 0. 15%.

4.6 MEMAESRFE ANBERE ST EE i Y
T

§5 WAEAGKE

5.1 EMREEFHHEH/N
e i H & (B B SRS (%)
1| Bass st - -
Hrpe - -
2 | ReH®E - -
[i5] 5 AL 7o $52 % 9, 381, 078, 232. 45 99. 57
e iz 9, 381, 078, 232. 45 99. 57
B SRR SR - -
HERINE - -
ST AE ST - -
KNI G R 5™ - -
Horpe SEW R S N IR B 4 Rl it
F
AT H &G 28, 726, 763. 45 0. 30
HoAth 7t 5= 11, 741, 509. 78 0.12
&t 9,421, 546, 505. 68 100. 00,

5.2 MEMIRZATIU A RIREREAS

5.2.1 MEWREAT WL R FABRERBEAS
VB ARG A WA RIS



PRI BTLLLiSF 2022 455 1 MG

5.2.2 MEMRIBATI RIBREBR TR ERRTAS

T AREESAIRE WA R AR B

5.3 WIRIEA SMME o2& T 1#E LI R/ D HEFF I B R

g

5.3.1 MEFARIEA FOYME o B & B 8 EL I R NER P U BT+ 42 R 55 9 4
T RIS AR A B

5.4 WMEMREMSF MBI RNRFERHAE

5 i 75 s ARME o) GRS B EHE ] (%)

1 K fii 500, 033, 287. 29 5. 87
2 JAT A - -
3 SR 1,871, 219, 307. 31 21.97

Horp: BUEME &R 997, 795, 576. 90 11.71
4 L7 1,046, 313, 924. 95 12.28
5 A B R %2 699, 802, 428. 50 8.21
6 W SR s 4,842, 870, 174. 80 56. 85
7 Al (AT AS #f57) - -
8 [ A7 5 - -
9 HAth 420, 839, 109. 60 4. 94
10 it 9, 381, 078, 232. 45 110. 12

5.5 T HIRILA SRME 5 E T 3E B R/ HEFF BB T 48 i 27 B 5 A 40

e | AR fFEam  ([HE K | ARE O |[HEETEEEHERE] (9
1 220003 |22 S EM 03| 5,000,000 500,033, 287. 29 5.87
2 220201 22 [ JT 01 2,500, 000 250, 841, 575. 34 2.94
3 220205 22 [EFF 05 2,500, 000 250, 720, 547. 95 2.94
4 210215 21 [EFF 15 2,100, 000 213,632, 136. 99 2.51
5 1928036 19 qﬂ{agﬁﬂ(ﬁ 2,000, 000| 207, 463, 616. 44 2. 44
A

5.6 T HIRILA RME G E & BB E I /D HERF BRI+ 48 B SCRRES L5

e

T ARFESAIRE WIARRFFA 57 LS

5.7 MEMARILA RNE A E ST E ELFIR/NRF AT T4 St R 5 I 40
E: ARG WIRRIFFA LS.

5.8 & MR A SRME G ES B 1#E HFI/DN T RRT I A BUES B 40
T ARSI WARRF AL



PRI BTLLLiSF 2022 455 1 MG

5.9 MEMIRFE ST KK E UL 5 1% 0L i

5.9.1 A E MM B B W BUR
TE: AR AR AR A E AU .

5.9.2 WMEHIRARSHRE I E MBI CMHEHA
TE: ARG WA AR S A E G 6.

5.9.3 AHIE R BRI
VE: AEA ARG WA R R G 5

5.10 HEAEMEIE

5.10.1 AESHEEKI +LIEFNRITERABRTHIWBER TR FE, =
RGP HAI—FNZBIATBI. ATIHIER

7 P B - BB AT T AR TR A RAT R R B AR T LR A R, R R
G AT — A Z B ATFHETT. LT HIE I

5.10.2 ZEEREMI T+ ZRERTENEE S RAMENEILRE
T RIS AR RTABEE

5.10. 3 FHAthBE =%
F5 b4 &8/ o)

17 H ORE 42 38, 147. 09
N SCHIE 5597 B K 153, 458. 48
AT -
AR 2, -
JRZYST HA ) K 11, 549, 904. 21
N IE -
FoAth -
it 11, 741, 509. 78

5.10. 4 REWIRFFA H4b T 5 BOA K AT ¥ B 5 A4
TE: AR SR AR RIS A AL 5 O I T #4051 57

0| N[O |O1 | | W (D |+~

5.10.5 & HIARAT 14 B SR F AT Z PR I1E LA i B
s ARG AR WIAR RS

5.10.6 HFEAGREMHERHAMICFRIRE

%90 3k 11T



PRI BTLLLiSF 2022 455 1 MG

2] N FAN ) U PS P Y P TS e e el G I = R eSS =

§ 6 JFAZEE MRS

AL

731 H R FTLHF A

BRI C

T ST A] e < A0 0

4,872, 608, 305. 58 -

e ST 1] e < 5 DI 3 80

3,879, 985, 671. 41 124,798, 958. 11

Bk - 1 7 2T 1) e < B ] 850

865, 108, 699. 27 -

e S0 300 1) 2 g AR o AR B AR A (A AR
LU =T )

o T I A I < 0 90 i 0

7,887, 485, 277. 72 124,798, 958. 11

§7 ER&EHEANZHBEERERBEAESEN

7.1 ZEEEAFAEEZSHIRHER
T

7.2 ZEEBENZHERRERRFEEST 5 A

oo

§8 MBRE RN MERER

8.1 MEMA L —BBEEFHESHBLHIE B ST 20%K 15 5L
T ASHE QA PN AT B — B AT R S AL i B i 20% 5L«

8.2 MHBRERKMHAMERRFR
e T

§9 FEXMHEXR

O

1 EEXHFER

L ARG 0 v I o i S S
2. AREEH (EEEF)D

3v AEEH (HHEUMA)

4 ARG (FEEID

5. FEGE BN SIS HLAE . B LR

A
e Sl

Bt

o100 11

=




TR 2022 5 1 RIS

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

9.3 HHR

Pt AR E LA ) G S A R, AT AR 9 T S A A
RO E I AWG WA BN, AR S H AN G R S A PR A A .
FRS AL 400-888-0001 (Hufi&dh)  021-3878 4638

NE]M3E: www. huatai—pb. com

ERMHMEEEEARAF
202244 F 22 H

Bo11mn e 11m



	　 
	§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 


