LERAFRNREEEBRSHIISRARSES T RARNBRE (FH)

CEBEFRHRFCEERSRIEFRRESE S RBRE CGEFD

i H: 20234203 10H
EHH: 20234037 11H
AMERBARSNEERFE, RREFHRABK—ES.
EHBHE VT, HREE SRR HEE A BEHE .

—. FEREEA

FE G TRFR 2B PR & A 005360

4 TIFRA 2R RN EA F & ACEA 005360

B & HFRC ICZ R &0 R4 017213

4R A gggéﬁﬂﬁmﬁﬂ3 TN o LTI 5 A

WeAFAKE | 2017412826 EAZERIRL g

7 H 3

34 Yo TRA A8 5y il AR

iE1EH R L3 T FFARE A5 H

e S| HRHAE AR SR G2 H ) H HEZF MLk H 1

| 20224£05 H 19H 2012407 H01H

S i 2022408 A 05 H 2016411 A 16 H

(GEEER) UG, HE8200 TAEH HIE S M FRA N B = ARiH200 A5k

R AT PR HE AR T 5000 T JUAE K, BE 4 BN 2 78 i A S T LA
B S0 TAEH HILATARE M, S AR 4 [ A EHIE I 45 IF
IR, ks E . 5HMEES S e 20l (EEAR) &,
A ISR NR ST R %

—. EERRE5PEFIN
(—) ®H B SRR

ARIEGAERN P EA T FU RS b, 8 R i E . KK E S

TS A PR R, 14 I e Ve R R R, IR AT
R R A IR BT T e T L, L P R AT

R R AR N S N 2 e L IS « 1455

o . % RS, SRb. TR, TR, Gl A

WA IR TS WG B A R R TN AL 5
) L fEEIE. FDEAF R RATER (BIEMER. &R AT
0~ BMT TR BUE. B SCRHIESR. st [B6UH 5T LA

B, H#5]




LERAFRNREEEBRSHIISRARSES T RARNBRE (FH)

A R M 2 R VR RE G BT 0 HLA e TR (L0755 v IR M S A SRR
ED o

AR AR B E UM DU FoVF 2 e 0BT ot it o, SR PR B AT I
HREF IR, ATDOR AN BB

B ALE LGy, A G B TR B 3558 LU Il 2k 4 587 1/ 0-95%;
T 5 H HAEMBRRIE 54, EfE S ATHNNL S RIESE,
DRAFAVIR T 2 G B 19 (10 5% T DL < B0 20 H AE — SE LA BUR 607, H
T, SRR A S AR ORES NI BUE. BRI,
] 5 391 5% B HLA < it T L ) 350 B8 LA AR R I vk R e A LA B R AT

AR R B R 2 73 B AR A A PR30 9 BB R A, i < N T
TIESREF T, T LS BRSBTS A 5t Ll

AN HE R K2R 72 e BB A B A R 0K 50 1) 45 % SR iR AT R 1 B . AL G
BB SR AING G, TBROCET B E k% . FIHBlack Litterman
B, SEAT AR, @ RRETRAVIRECE .. 2 XHE13)
B A E TR AA R ME AT AL, FExF BBk 3R bR (34T %5 77

EEBBE | o AR, 9B K MR B s
AV S A P B N RS NG RV S
S RS VR R « AR L T 5 e e« KRV S . 774
AV A
b 435 b B L v TPIR300FE UL 2 28 X 70%+ I 31F [ R 8 Ho i 25 28 X 30%
- RS NRA TR, TR B T HUMAR 5 RO T
R 2SR

ALY L RN N = A T R 77B ot i 2t O it

(=) BRAGHE-REER / XBREERER

IREIEH: 20224128318

(=) BES AR PRESFFIFENE KR &5 RSB B A

W
)
=
H
o
=




CRAFRARAEERSHIISRARSES R AR (BH)

ESEEVEMIERIESEE, #88EIFH 2021128318

£{i% 2858

30 26.18

20

10

-1124 -18.74

-10

@ C=ETeamEaA B iSEhEsEE
B OARESH20224E11 H 14 H & B KM 5.
@SN GAMRE AR KL

= BRAESH KNTEA

(—) EESHEMKRHEH

PAR SR HIAE NI / F 0l /e [l i < e A P i
LR BRI A

et et B (S) BEH QD /FEAHIR () Wk or /e | &iE
M<50 75 1. 50%
Bl # (F | 5077 <<M<20075 1. 00%
1§ @) 20075 <M<500 /3 0. 60%
M=50075 1000. 007/ %
N<TR 1. 50%
TR<NGBOK 0. 75%
T[] 2 30K <N<365°K 0. 50%
LAE<NC24E 0. 25%
N=24F 0. 00%

LB R s iR &C

i
w
=i
A\l

/1

ol
=H



LERAFRNREEEBRSHIISRARSES T RARNBRE (FH)

IS B (S) BEH QD /EAEBIR () & W& S I S
N<TR 1. 50%

R[] 2 TR<NGOK 0. 50%
N=30K 0. 00%

FSR A: T MOy

AT GRS I B E R, EEA T AR SR WIMN . HE. SILESTERMH, A5
N7~

FRRR C: TS C REEGMBULH .
BEEBE A: i LR “E” R 365 MEHARH

X REA B0 T30 H R S BT RE [F1 9%, A8 AL X TREA A T-30H
{E/DF34 A 5 S T SO e a] 3%, HL75% T ANFE S 7, X TR A T34 AEAF64
H S BT SCRURIRE (R 9, FL50% T ANFE G s 0 TR BIA > T6/N H R S0 BT ST
W[l 5%, JL25% T NFE GV = RIP NFEG = B0 T304 e e R B F 2L 5k . (R A
RN H 30N EHAR D

BEE % C: i LR “E” FRIIE 365 MHARH

X R T30 H AL O BT I IBE (01 9%, At AR 75 xR IA > 130 H
{EZD T340 F O BE < 03 BT WSO AR IBE (0] 97, FLTB% TR A TR 3 T3 A A T34 AEA T64
HRISE 0TI e 8 2%, FL50%TH NSEEIA = X R IIA D> T64 BB & i BT
Mele B, HL26%TH AFEEIA o ARUE ARSI KA T SO IR S E T 2% CRTIR P
RIS H 30N EHAA ED

(=) E&BIEHEKRA
PR 9% FRs I B 7 PP TR -

By W 277 30/ 4 9
L 1. 50%
B8 o 0. 25%
B R 55 2R C 0. 50%

AFEG UL B, A% LR A A B I S B 1R -

(FEEFD) EXUE5HEEMHRIE BRI

(FeEF) AR 5EEMRIK Mo Ik, s mirii s,
v BEEHBEA NS TR

v BEEIIESR . AR S T A

v B ERATIC RIS

Ol =~ W DN
P P

W
AN
=i
H
o
=



CRAFRARAEERSHIISRARSES R AR (BH)

6 S HIHIRIK T HIOT 7 R 4 9% 5
7. BBEZFERIEM GEEERD) L%, 7 AFERE S o 31 SO HAd 3

M. XEHERSBERR
(—) RE#En

AIE A PPUEFTORIE. B0 AT RERUR B A &

BB AT L, BB W LA G DA AT G SR S E T,

L. SR TAREMEZNAT: IR ERXAR FaiPEXE . e . &
TR A SRR UL ik BN ST 2 0 OB« e MV ASATL ) 80 DX R E A XU

2y PR TAILEIRAT WA : RIS AR S RATA S BB R/l AL 55245
BB B SCRFUEZF B0 R I 52 BRAUESF 35 5 XU A7 AR RS B XU

() BERR

U ERE M X AT S SR MM, NI LR AL B (0 A (B AU 23 E Hh 55 2 0 £
WA RIR BT T AR S A

B NRRRIR R BRSE . WS E . T  r) J U) A E F B =, (AR R 4 —
ERA, WA RUE AR RS -

e TH AIRES A RIEERSMHL BB EESmERa NFEEA RN S EAN,

F. HABRER TR
DLR %R I3 G4 70N /9355 [www. huianfund. cn] [010-56711690]
1. BE&AF. FRE. HEHHS

EMIRY, BRI SERS . RS A R R

v EEMBIHE

v EEENI RER T

v oA EE TR

[ B P\
7/

7N FAhtE L
Too

i
(@]
=i
H
(@]
=



