HeF M5 IR A50 3 5 B A Fe B0IES:
BEEE

2026 4

—
N
f—a

527

=5

2026 ££ 6 A 30 H

ER &

HEEHAN: BRHHmELSETEFRAF
EETEEN: PTRHBITROGERAF
REXEH EHR: 202647 A 21 H



LB AR HAE ASOETF2026 45455 2 Ffr i 5

§1 EEIR

G N (¥ O S ARIE AR, TR B/ R IR 3R PRI s 8,
TR L A LS L R I A 58 BV AR AN Sl SO TAT

R fEE AN EARAT B A IR A FRE AR & & A€, T 2026 4 07 H 20 HEE 1 A4k
HI S5 R AR B A SN, RIEE RN B RBRICE. R PR IR
KR -
SN R LARSE AR FH - B R S 0 SR U) B B E Y HE 4 W™, (AR R 4 — 2 2R
ST AN SOFAREHARRRI. BEVA R, BBt 7E 1 B SR BB 4t Bl 15 4
e N EE SR

At I 55 BERER Z H I

AIREHIE 2026 44 H 1 HEE 2026 46 H 30 Hik.

s

ot

§2 B&7= AR
e RTRR HFZAAFR HIE ASOETF
N TR FRIE ASO (T AEAIEZ# AR :  ASOETF g A E)
F 4 FARY 563350
S (Y T 5 T IR
HeAREMH 202443 A 6 H
W AR B S B A 179, 997, 649. 00 13
g d=R i SR IREERR AR R I, A8 R BRI e B R AR R R 2 1 B M
7 TR 1. RS (BAEIE) B3 5emg

AL E BB IR K RBITESE D R AL, R
P i & B2 HAEFE SRR, DL S R ER A A FE 5L

1B SRR i 5 B R PR R 22 R B /M

2. G RRAnE: 3. GRbATA CRBHEE: 4. 57 SCRRIES
PTG, 5. BhE R FLRLIEIEYE B 55

b &7 EL R HHIE ASO FR B &
IS AL 2 A5 I AFe G T ORGP R E R G, RS R HIRI s

BTN, BA SARMIEE SR 4R B AR IR T I A AL
RIS R AR —J7 ], A TR A RS, Forliste 51t
Mgk s, HXRAR R E; J3—J7m, AT R
FEE IR BRI G 5, RS A et R A B RE S AR 4L
DRIFEEA —HL

HEEHEA BRI ST AR A
HEIEEAN HEHRAT B A R A F

§3 L EM SR ME S ERI

%20 k13



LB AR HAE ASOETF2026 45455 2 Ffr i 5

3.1 EEWM SR

fz: AR

E B SRR

Al (2026 4E4 A 1 H - 2026 46 H 30 H)

L A B SEI i A

20, 989, 970. 00

2. I

24,587, 113. 74

3. VBT 35 5k 4y BUAS J A

0. 1260

4 AR & B HE

259, 310, 306. 90

b. WA &0 BFE

1. 4406

E: 1 ERESWSHR A NAWEEE 52 & 15 W9, T A9 R SEbriias /K 2

T IroEeT.

2+ AW O SEH R R A AR O Bestlicas . AR OS2 sedirE A2 shdieas ) FnkRAH
KB HIARAL, AR 9 A S B st in_EA 2 se i AR sh il s -

3.2 B FERIN

3. 2. 1 ZEHBHERK R L5 RS B A s R AT LB

‘ MY 45 b e
FHEE KR | EEKER | SRt \ -
i B - \ TN a8 b OE6©) @—@
® PrAEZER) | HEREEEG) -
HEZ®
HE=ANH 8. 77% 1. 22% 6. 54% 1. 25% 2. 23% —0. 03%
I ESNNH 5. 38% 1. 13% 2.51% 1. 15% 2. 87% -0. 02%
A4 23. 65% 1. 02% 17. 60% 1. 03% 6. 05% -0. 01%
H 45 A
44, 06% 1. 16% 29. 87% 1. 17% 14. 19% -0. 01%
AR A

3. 2.2 BEE & RAAMUNREE R HHEE KRR R EE RS R
RBZHI LB



LB AR HAE ASOETF2026 45455 2 Ffr i 5

HHFMIRPUEASOETF RiTIHEIG KR S E VAR LR M 2 R [ 2 E B X b

48. 00% ho
42, 00% u*‘f "mu"'f
36. 00% M‘H_’ﬁ' *f/\/\“‘)h ,’| 0
24. 00% /L \ s”wﬂll.'ﬂw ™ P
18. 00% " At Py
12. 00% \’1 ﬂwjﬂw\p‘j”:ﬁl !ﬁf\‘“ o ’
PPV
&. 00% 4 '1.'
0. 00% Wﬁk \1‘/4\@
~6. 00% R
=12. 00%
2 ¢ 8 2 § & 5§ 3 5 3 3 83 2 g 2 8§ 3 I35 3
g 3 £ 5 8 ¢ - 5 8 3 8588 - g g8 B
I 3 O3 3 3 3 L8 OL L8 OL L L k8 s 88 8
|— 5 PIEASOETF RT3 A — 4R cPIEASOETF Rt R Bt
A EURE A 2024 42 3 H 6 HZ 2026 4E 6 /1 30 H.
§4 BEEAMRE
4.1 Z&4H (HELSLE/NH) FHN
EARFEE MFS LI | iEH M .
A\ BF e | mmam | R B
16 BBUR A U 2 B SR B . AT
AT g vl 1 X SRR . 2015 4F
3 AR M R S A R A A,
DHAEFR B A B B T 02 . WL
2019 4F 11 H & 2022 4F 12 AT FiFd
INEEAE Gy BAF I AR E I I3 2 B 5k 4
HEZRA G EAE s NSRS 5 BT TG dE L
IER RSP SNESSH,
FREHL T 2019 4 11 HilEAT LIELFIAS 5 R
%%%%2w4$3ﬁ6 AIEHOE RSS2 . 2020
AP (B, AT ¥ - 114 [ 12 e e R sg 5
SMES RGBT T A 6 RN
27 HIE IS I8 50 22 5 BT i Fe BOIE 75 4%
BRI ESLP ., 2021 4£ 1 HE 2025
T 6 HAT IS SO MR R ELIE N 52
Gy RIFFREOE R R R S MR &4
HE, 2021 4F 2 & 2024 4F 5 AR
v E HHIE R BB VA ZE AL B B de
BOEFF I TR G B EG eS8
AL oy BITF IR AFRHOIE R4 B B AE
ZEAOHGHUERR LML AE 5 BT s da £
5 470 3% 130



LEFRHA R HAE ASOETF2026 455 2 ZRAFHL

IEHRBREE R SLH, 2021 F£3 H
22025 7 1 JAREERMEIE 1000 58
Gy RSB RO R R B R S A
P, 2021 4 3 H & 2026 4F 4 AfFER
e E HRAIEP B ) 3 A2 5 B TR 4L
EHRBREE RS LH, 2021 F£9 H
& 2024 9 AR S RS i I8
50 A2 5y BUFF T T e 77 4% e R 4 ik
RSN ELP., 2021 F 11 A
EAT R TG _EAELLR) A 5 B i e
BOUF AR SR S S A B,

2022 7 1 H AR E: TR R =
THE A 5 B TG FE HOIE 23 45 98 2k
S E LT, 2022 4F 4 AT ERM
Bty HHUE M 8 e i SR A8 5 BT s
FRBOEF BRI S (QDID) K& s

. 2022 4F 12 H RARHEZ A0 e
JIE 38 4 Rl IR 25 28 5 B I AR E0IE 25 4%
PiH 4 (QDID) MIZE4Z8HE, 2023 4E 5
H AT Z2 A 5 A g b 2T R 2 5
LD G AR s A S A

i, 2023 4F 6 H AR AT I Uk HE Y
I e e A A8 5 B I R e 5 4%
TR e R R SR &4,

2023 7 9 H AR Z A0 E TR R =
THE S 5 BT TR BOIE F# $ E 2k
SRR SR &2 . 2023 4
12 F AT 220 5 A HIE A e A 2T R 58
5y BUFF TR T B HGIE Z7 45 B8 5k 4 b e
B G E 2T, 2024 4F 3 FigfreE
ZeAER R A50 A2 &y BRI I A Fa ik o7
BRI EMFRESZLT, 2024 4F 4 AR
HEZRMEHIE ASO 58 5 R TT T\ Fe $iE
IR IS R AR S S 4

. 2024 4F 9 H AR AEZRA B 1E AR MR
18 e i R 31 A8 By BT Il X d R ik 7
WRESHRSLTE., 2024 F 12 AE
2026 4F 1 HAEREZ M E A Q2522 5)
RTF TR BOIE T 4% B 52 4 (QDTT) £ 4
FIRE G4, 2024 4F 12 F & 2026 4F 2
HARHEZEMHG EAE 180 28 5 R sals
BOUFF R RS RS 2025 4 1
H #2026 4F 2 AR5 FiiE 180 &2
Gy R AR E R R 4R B R S e L 4
MR E2 R, 2025 4 9 HEATHEZ AN

=
pes

=



LB AR HAE ASOETF2026 45455 2 Ffr i 5

HHIE AAA BHE AT A J153 58 25 B 78R
TREGE SRR S S . 2025 4F
11 H AT S 20 i 1E A A 0 s i S I
WehAZ G B I Fa BOE S 4% B R
B I S [ &2 1. 2026 4E 3 H
AT ARG HFIE EARIE R A R L 5 A
TR BOE R R A S 1 a4,

2026 4 5 H i EHEZ s PR RAT A 5
RIFGUIRBOEH R R R & E e

H,

4. 1. 1 BIARFAER BRI R R A H 0 E &L RN EHK ™ M 1E
T WEARE IR, ARSI S S EAEE A TR P T R R IR (T L

4. 2 HEH ARG A EEB/E - T EH KU
WG N AR G N ERF S AAOGEE . AL AR E S RINAE . B ST N S ir
ANFRANRE, AR TG AN AT N

4.3 AR HE TR

4.3. 1 AP BB RHATE R

WEWIN, RESEHIRGE GEFRRESEHEAFATLHHEEIEIL) WER, @
A RFA BN R PiRE, AT S PN SR PR R AN [ 2 < 2 1) AT RE AR 2 ik
B ST AR AN U A IE A A SR SR AR A DR A PR AN R B AL S . R B i R 5 5 4
MIEREIE . A RGeS A BT ML B %, RS Byl R b R R o RGP AT S SR,
BOR A T2 S S ft e RIS, KRS, B 0T i o 300 PAY AR 58 2 AT L M A A A PP A
AARE A, IR AT 5 5 ] B SR AT R O R4

4.3.2 RERZ AT AR TN

WE N RE A I AR EZHIT A

RGN, ARESEMABTIAREHES SRS AT ST, [FHRIESE S
A B B AE By BB RS 2 H RS R 5% S A 4 K, R IREE R B A S R
R SR e T A E R RIS 5

4. 4 REFINE S KR HEFRAIBIESAT
I A BRI R R ATROR T PR SR, R 300 WCT 4979 AT,
FRE LK 1L 9% Y AR R R SRR 3 TILo0 BT, BT SRR UM . A AT e AT

Foen I 131



LB AR HAE ASOETF2026 45455 2 Ffr i 5

PR ET, BaREIL RN KIEE, R, E R R R R ) ik
90. 92%. 63. 84%. XAt FAL I BT IR RONE 5 B0 il 1T A (B 01K Ik 7 S AR -

SECEWEEART, —Z=REEN GDP [FILL 5% R Fhe, —ZFEEZEbm i B33, e
HANRUbREE, SUr RIS T R NI K BUAHE, 5 LR A, (A O0EE
T, WA O SR 15, 3%;  [FRF PPT B BRACE FILLEL IE, AR Be i oF TR AT FHiE
SOARATLE TR HUT A T 7 e

JRE =R, FRATHIET A BREUIA N VESS EAT N, T R E R RR: —
ARV, TP ERE IS RATING, ARRAAITEURRICE, SIS R A
RLIE TSN E IR, 5 i) A JBER R A s 2 B SRE P HT R, AT Pk
23 R EREBURS, NERATE SRR, R SULIUE SRR . ASEAEERE, Mnr)
% 300PE-TTM 7 13.9 5. PB1. 29 1%, AbTJisafmilrfir; SOWEAKRTEE, GIMLAR T £ 20k
52.99 fif, B FLA HIAFT RN P LB, R EIAR N, 4RaE PAT AR IR I
%

4.5 HEMNESKLSRI
BEARR LG ARAZE S D IIFEN 1. 4406 76, AIRE RS DIIHENK TN 8. 77%, W5
U FEHEIR 25 A 6. 54%.

4.6 ME AR ETTE ANBEE ST HERE RN
AN, R HBLES: A TR H RGBT AR AN 0 A8 5 57 E AR
T T AT

§6 WAAEGWMT

5. 1 MEBRZET=HEEN
[ HA 5% G ﬁgééfﬁmww
0
1| B fss 255, 590, 799. 42 98. 51
Hrp: B 255, 590, 799. 42 98. 51
e - -
] 7 WA 7 45 7% - -
Hr: iz - -
B SRR - -
AR AL R - -
BT A S R - -
SN IR 4 il ot 7= - -

| B | =




LB AR HAE ASOETF2026 45455 2 Ffr i 5

Forbre SRl D ) SN IR A5 4 ik % i -
}i:
ITAFR M J &Gt 3, 794, 632. 36 1. 46
Eﬁﬂ“ﬁﬁ 60, 492. 63 0. 02
a1t 259, 445, 924. 41 100. 00
e BRI R AR FE TR B AR A B A
5.2 MEMRIAT WA KPR ERFAES
5.2. 1 |EFRIBER BT ROBEANRERTHE
] ATk ARME GO i 3 & W P VR L BT (%)
A PR RRS B vk 2,292, 019. 95 0. 88
B EREMIL 18, 824, 059. 00 7.26
C [fili&ik 168, 676, 389. 46 65. 05
CIVANEE VAN S W S
D - 7,776, 886. 00 3. 00
E [l 2, 135, 714. 00 0. 82
Foo R AEE - -
G Pz, SegF Bk 3, 179, 607. 00 1. 23
H o {EmEAEDOL - -
I @ifﬁ\ MG RIR 7,901, 753. 36 3.05
T R 29, 817, 783. 45 11. 50
K ek 792, 656. 00 0.31
L SR % RSl 3, 054, 572. 00 1.18
M R T RIEAR AR S5 7, 350, 323. 34 2.83
\ IKF S PREE AN He 5 it o 2 | i
MV,
0 RS B BRI H A IR 2% 1 i
MV,
P BB - -
Q |PARRESTE 904, 701. 28 0.35
R Bt E MR - -
S EiA - -
At 252, 706, 464. 84 97. 45
e BRI R BT HE v R B AR A B A

5. 2. 2 MEFHIRPRBE AT RO BB ER RS

N AT ARME o) i 3 & R PRI E L B (%)
N S NN SN[ - -
B PR 115, 104. 06 0. 04
C [l 2,611, 229. 88 1.01
VI NN A N /S W e Vs 121, 299. 78 0. 05

p=i
H
3
p=i



LB AR HAE ASOETF2026 45455 2 Ffr i 5

GIEEINA
e - -
b AN - -
pabliibe e a4 1, 583. 46 0. 00
3 T Aol - -
GRAE . ARG BEAR
lis&: 4 - -
SRl - -
5 =l - -
R 5% 17 25 AR 55l - -
L 2E I A AN AR S5 35, 117. 40, 0.01
IS RSN it i B
N ] -
& RRSS . A AN HA IR 5%
N ] -
HAE - -
PAE RIS TR - -
A AR E AR RO - -
ety - -

Gaan 2, 884, 334. 58 1. 11
R ER A AR SR E G .

Tlo|o|lom

ZI=|C|= |

o

| = o |T

5. 2. 3 MEHRIAT WA RIBBERHMEREAS
T ARGAR WA RFFA BB

5. 3 JIARAE A FOMME oy B 3 7 15E LA K/ INHE P O B SR B B8 B 4
5. 3. 1 IREHIRIEBIEEA FAME G E ST FE BN ERF AT 2 B R

Bt B 4

F5 | BEAR | BELKR (HE B | AiE 0o | HEEEFREE (%)
1 300308 RN 21, 600 27, 432, 000. 00 10. 58
2 300750 T AR 63, 248 24, 857, 096. 48 9.59
3 600519 D) ERS 14,972 17, 749, 156. 28 6. 84
4 601318 P22 254, 900 12, 168, 926. 00 4. 69
5 600036 FHEHRAT 297, 123 10, 547, 866. 50 4.07
6 601899 HeH 395, 800 9, 950, 412. 00 3.84
7 002371 B el 10, 400 9, 199, 424. 00 3.55
8 000333 e ST 116, 400 8, 791, 692. 00 3.39
9 002475 SR % 122, 400 8, 616, 960. 00 3.32
10 600900 KATH S 293, 800 7,776, 886. 00 3.00

T R BRSO AR B A S

Foom 3 131



LB AR HAE ASOETF2026 45455 2 Ffr i 5

5. 3. 2 MEHIRPRIH 1A oM E (5 S B B LB R NERFP AT T2 R R

Bt R 41
e | REAE | BRESKR | BE B | ARMME o) | HEESTEEEEE] (%
1 688802 NS 965 741, 978. 85 0.29
2 688797 BRERE 1,045 697, 913. 75 0. 27
3 301666 X 462 214, 058. 46 0.08
4 688790 5 3 ik 1,043 131, 887. 35 0.05
5 001248 HEIE e YR 11,998 121, 299. 78 0.05

T EIRBCEERE AR A R AR A A {E

5. 4 MEWARE G M RN RFHRRAS
E: ARSAMEWIRREF G 6.

5. 5 A MR A RPE G E ST 1#E BN HETF RN LA s R R A
T AREAMEYIRARFFA 657

5. 6 W HFHIRIL A RME 5 E ST 3E HBI K/ HERF R BT +48 B SCRRIES L5
R
T AT GAR T WA ARFFA B SHFIE TR

5. T B HIRIZ A SME o5 E T3 E LB RN HRF R BT T4 57 & R85 4
e ARG AR St & BT

5. 8 & MR A RME 5 E ST 13#E B DN R A BUES B A 4
T AREEAREHIRARFFABGLE.

5.9 MEMIRFE ST R KB IEHI B 5 18 0L it A

5.9. 1 IREHIARAESHH AR B K @45 28 A
T ATEEAR T AR FAT AR I

5.9.2 AR SEHBIIP R P BKEBUR
T ARG WIRARFFAT IR M0

5. 10 R E AR A EE B F K H FUH KL Z B LA

5.10. 1 A B T B 5L BB SR
T AR EAIRE WIAREA E 65

1070 3L 13 ;W



LB AR HAE ASOETF2026 45455 2 Ffr i 5

5. 10. 2 5 FHARATE G B ) E 630 B2 15 A2 20 B A
T ASFEGAR T WA R FFAT EH G52

5. 10. 3 A3 H G LB PP
T AT G AR WIAR R [ i 152

5. 11 FHEA SR MHE

5. 11. 1 ZESH BRI HBUEFRIRT ERAML T HARBEMIIVLREE, B
ERGHF B —FAZRATER. LTRER

ARG HT+ AAER I RATE AR, FHRHRAT (600036) 7EIR 4l H AT —4F 1 84 32 3
P 5 <l M LA R AR

At 3 T AT UE i ) 5 DR RF A A DR, o R A R BB

T I 2 BB AT A TR I HAR R AT T4, AP E SR ENE L, Wil
FEAR S i H AT —F N 2B AT AT

5.11. 2 S H B+ L MER BB HES A FA K EEREE
GG HRT R BER T, BB T e R E R BRI

5. 11. 3 HABE =1k
BN & OB

17 HHARIIE 4 -
IS YSCIIE 5 775 B K -
IS ) -
YR S -
RS FR R -
FoAth RIS -
T o 60, 492. 63
Hofth -
it 60, 492. 63

5. 11. 4 |EWIRFFA B4 T HBOH K T R S5 A 20
T ARTEEAR T WIRARIFAT T H B0 T 55 -

)
dio

O ([0 || [O1 | ]|W (DN |+~

5. 11. 5 | EHIARET 4 B E P A AERE 2 R AL i B
5.11. 5. 1 & MRIGHR B T +2 B E P FFERE ZRF SR 3 A

BT R 13T



LB AR HAE ASOETF2026 45455 2 Ffr i 5

T ARSI IR AT+ 440
5. 11. 5. 2 R A AR AR B 5 148 B P A7 AR 8 2 PR B AL Y 5 B

5 B2 AN AEAE YL IE 52 PR AR 1O o

TEZ IR HI | HEEEFE | REZRER
Fe | BREAE % 22 44 5 B ‘
E o) HEEH (%) 15t 1
1 688802 IR B A7 741, 978. 85 0.29 B EHAN
2 301666 e 214, 058. 46 0.08] FrRRELEHN
3 688790 5 ER 1% 131, 887. 35 0.05 FRREEIN
4 001248 13 T e 84, 913. 89 0.03| FERELEEN
4 001248 AT RE TR 36, 385. 89 0.01] FEARLM
5 688797 BRERE 49, 210. 35 0.02 HIRBUEIHN
5. 11. 6 HHAH A G MER AN SCZH#IR I 2
HF e ENPRR, 22 f5 & (6 o] fe A4 R %
§6 FFAE S M HEZE)
BfL: Ay

T S < L A0

221,997, 649. 00

7 1300 ) 5 < 5 H D 5 0

70, 000, 000. 00

el ST 11 2 < B 40

112, 000, 000. 00

I 7 S TR e 3 A2 B T (A B
/I\u “_» iﬁﬁ”)

T SIS AR <ty U 0

179, 997, 649. 00

§7 H&EHACHERRERREESHR

7.1 B&EEAFHFEESHHRINIER
e AREHIA, REEEARFEAREEMH

1.2 2eBENGHEARSRRFEER S WA
e AP, AR O B SO A e L

§8 B R E R A EEE R

8. 1 REMANE—BRERFAESHFLHIE R EGEIT 20681550
TE: AR A ARAT B B E A 2 e B LA B S0 T 20%80 550 -

8. 2 MR E R M ERGER
E: k.

o127 4k 137



LB AR HAE ASOETF2026 45455 2 Ffr i 5

§9 ZFEXMFAZR

9.1 FEXMHE=R

1\

2\

3\

4\

5\

6\

AT G ) EIIE i et S A S
RGN (GEEEFD

ARG (FHEFUY )
ARG GEE B

G EE NG B LR B
RIEEEAE

9. 2 FFTHCHY A
I ATE AKX AR 1199 FHE KT L) 4 1 58 17 2
O AT

9.3 T AR
B E BN R e 2 ), Wi TARGLE M. ERENAREWAHEER, A
MRS EENERMERESEEEGRAR .  BFREHML: 400-888-0001 (HKikh)

021-3878 4638 yA]MAk: www. huatai—pb. com

ERMmELSEHARAA
2026 £ 7 H 21 H

13| 3L 13 ;W



	§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


