HERMH R TITTHIEFREESE
2026 FF 1 FERE

2026 &£ 3 A 31 H

EEFHAN: BRPHmELSETEFRAF
EEEBAN: YERITROAERAF
WEZEHHRE: 202644 A 22 H



A BTN 2026 5 | FEMRE

§1 EERR

S TR 3 R B R AR S TR OR A AE B AR 5 PR S K
SR HO IS YRR P 52 R AR A B B AT

AT A EAYTIR IR A AR A S & FHUE, T 2026 47 04 A 21 FALIZ T A4R4S
I S A IR VAL AR A, (RSN B AR B AR 1R PP R
HE KR

N\ AR B (3 PR BSOS 1 B RS P 2, (S B e — S A

SN SOE RAE HAARIL. ST R, V83 0 5 e SR A7 Al A
S SERE AT EL

A RO 45 R R B i

I 2026 45 1 1 HESE 2026 43 7 31 HIE.

§2 B &= MM

F 4 TR MR MFR BE T

e AW L 460006

R (S LTI

EE&ERAEMH 2009 %5 H 6 H

A5 JHAR I 4 0 44, 694, 726, 759. 87 £

ot Hbw A SRR & T P L M m R E T ~, Bk
e I M £ S o () A g PR TR U A

Pt A AR FE G KB B ()45 0 A PR SR Mg o A I B T i 3% T A
HATHE, ROl R0 R AR £ Rk TR B 12 DA
SRR M 7R S P B SR I S S A B A
TEARIUEFE S W 72 () e AR s P L |, $R15 5
e HE TS 2

b 45 Bl A ik i HARATIE WA AR S A R

AU SR R AE AT 4 B TUF VI S i sl e . XU 4
Fofr, JLTRURA SRR AN TN 2 2R AT T I R 2 4L R
FERitE S e ivE S

A== N R R S E A PR A A

EEFEA o EARAT It A IR A #

B 3 I A I R 4 TR AR RN A | HERMEG TN B | LR TL C

BRI GG 460006 460106 021174

L T R4 e 0 A 43,512, 8@/53\1, 145. 771 188, 144;;\925. 56 | 993, 722/;\688. 54

§3 FEMFHEIrMESEERI

%20 k121




A BTN 2026 5 | FEMRE

3.1 FEM &1

R

fir: NRJT

AR (2026 4E 1 A 1 H-2026 4E 3 A 31 A)

.
P ERNTRT A | PREHETD | AT C

1 AR E s 110, 275, 324. 72 629, 485. 07 3, 224, 759. 02
2. A A 110, 275, 324. 72 629, 485. 07 3, 224, 759. 02
3. AR & B =1 E 43,512, 851, 145. 77 188, 149, 925. 56 993, 725, 688. 54

T AW CSEHGEE fERE eAIRR N . BRIk . AR CR &2 fefivEAR s as ) FHkk

FHR B A KA,

A S A S LS B EE n_E A oA sl s, T iR mmiin e

RAPERBEAEZSE, Bk, 2B T, AR OISR AA I ) S U S .

3.2 B FERIN

3. 2. 1 E&MPUHEREE R R H -5 RS B R 2 5 EL
EFEME LT A

. . . . N N &5 58S
N ER R | R | gt |
B B s e | GRS | O—6 @—®@
® WHEZEQ | R EREG s
HZD
HE=1MH 0. 2522% 0. 0003% 0. 0875% 0. 0000% 0. 1647% 0. 0003%
LA 0. 5068% 0. 0003% 0. 1769% 0. 0000% 0. 3299% 0. 0003%
it —4 1. 0498% 0. 0003% 0. 3549% 0. 0000% 0. 6949% 0. 0003%
U e 4. 3552% 0. 0012% 1. 0656% 0. 0000% 3. 2896Y% 0. 0012%
it HAE 8.1791% 0. 0014% 1. 7753% 0. 0000% 6. 4038% 0. 0014%
HEeNR
Eii&i@ggf? 45. 6393% 0. 0040% 6. 2108% 0. 0001% 39. 4285% 0. 0039%
% 5
HEZRFH T2 T B
. . . . N N&5 58S
n HEHRE R | M EE R | gtk | T
B B N e | GRS | O—6 @—®
® PEZEQ | HERERE e
HEZD
TE=AH 0. 3115% 0. 0003% 0. 0875% 0. 0000% 0. 2240% 0. 0003%
T ESNH 0.6271% 0. 0003% 0. 1769% 0. 0000% 0. 4502% 0. 0003%
it 1. 2926% 0. 0003% 0. 3549% 0. 0000% 0. 9377% 0. 0003%
U e 5.1091% 0. 0012% 1. 0656% 0. 0000% 4. 0435% 0. 0012%
pU R T = 9. 4842% 0. 0014% 1. 7753% 0. 0000% 7. 7089% 0. 0014%
HEE
Eij&;gg%jl 50. 8804% 0. 0040% 6. 2108% 0.0001% 44. 6696% 0. 0039%
% 5
LR TR C
S . . . N Mk 4 bl s
n EERE R | R | gkl |
M Bt N e 5t T 28 b OE6) @—@
® WHEEQ | HEREREG "
HEZD
TE=ANH 0. 3115% 0. 0003% 0. 0875% 0. 0000% 0. 2240% 0. 0003%
3T Ok 127



A BTN 2026 5 | FEMRE

i EANH 0.6271% 0. 0003% 0. 1769% 0. 0000% 0. 4502% 0. 0003%

o2 1. 2926% 0. 0003% 0. 3549% 0. 0000% 0. 9377% 0. 0003%
e A lE

i;{@%/\ 2. 4386% 0. 0007% 0.6125% 0. 0000% 1. 8261% 0. 0007%
X 7

TE: AJEEE 2018 4 12 A 19 HE B AT, 1 “BH2N. ZAS” WS “4&
Horl % H 3

3.2.2 HESEFAEMURE S RTHHEWR RRF) R H 5 RS R E R

RBFHI LB

fZ0Tn AR ISER S Z 5 F RV LR B A A R A0 h 58 E B L

45. 00%

40. 00%
35. 00%
30. 00%
25.00%
20. 00%
00%

10. 00%

2009-05-06 7
2010-03-26

2023-07-16
2024-06-04

o o o4 o -— [} (=] (o] (o] M= oD O O O
— (o] o4 — (o] (o} — o o (=] o4 — (o] o
A I
o (=) -— - (=) o (== o o (=] -— - - (=]
T L I
— — — — — — — — — — — o~ o o
[an) [an) (=] (o) [an) [an] (e ] [an) [an) (e (=] [an) [an) (e
(o] (o] o4 od (o] (o ] o (o] (o] o o4 (o] (o] o
|— e aPARIT P EREE — EERREPART L S |

feZiln B RITIFEWEE R 5 B4 P R s S [ 58 RE B X EL ]

2025-04-24

2026-03-31

50
45
40
35
30
25
20

00%
00%
00%
00%
00%
00%
00%
00%
10.00%
5. 00%

0. 00%

2009-05-06
2010-03-26

2023-07-16
2024-06-04

o o o o4 — o [=1] = = i o =] - )
— (=) o4 — (=) o — o o4 (=] [} — (=) o
N T E G
(=] (=] — — (=] (=) (=) (=] (=] (=) — — — (=)
L A T A S O N .
— — — — — — — — — — — o~ o o
(=] (=] (=) = (=] (=) (=) (=] (=] (=) (=) (=] (=] (=)
[ ] [ ] o (o] [ ] [ ] o4 [ ] [ ] o4 o4 [ ] [ ] o4
— R RIS EBEE — ERAR AT SRR E |
B AT 12T

2025-04-24

2026-03-31



A BTN 2026 5 | FEMRE

LI THCRIT AW R 5 FEHL LR PR MW SR A9 52 & B ST EL ]

2. 40% —
e
2.10% T
///
1.80% /,/
1. 50% -
o
/
1. 20% T
0.90% T
//
2 //
0. 60% o e
0. 30% e
R
0. 00%
o o4 =t ~ o [ b O — o Ly oo = o4 Ly M~ [=] o =t —
— — — — — o4 Lae ] L] o =] (=] (=) — — — — o4 L ] [as ] o
T g & & & &L &b G L g E S I 4 LG
(=] (=] (== — — -— (=) [==] (=) (=] (=] (=) (=] (== ~— — -— (=) [==] (=]
- - - - T T - T
(o] (o] o (o] (o] o o4 (] o4 (o] o o (o] o o4 (o] o o (o] (o]
[ = (=) = (=] (=) (=) (=] (=) [ = (=) = (=) (=) = (=) (=) (=] =
o4 o o o4 o4 o o4 o o4 o4 o o4 o4 o o4 o o o4 o4 o
|- EREBETORITS ENGEE — ERARETORIT ISR |

VE: A REIRHBIN 2009 4E 5 H 6 HZ 2026 4 3 H 31 H. BRE/RHBIN 200945 A 6 HE
2026 £ 3 A 31 H. CRE/RHEHEIN 2024447 A 10 HE 2026 4 3 A 31 H.

§4 BEARE

4.1 428 (RELSZLH/PH) BN
(ARSI S 2R | T2 A
[N)
s | ks EEN | BEAm | FR

!

St TR TEEIESRER A
PRAF. P =g A RIMEAH,

2008 4F 3 H % 2010 4F 4 A{FEhigR4e
EHARAFZS G, 2010 FMAESR
IS E A RA R, UL 2k
BRIER S . 2012 4F 6 A RAEZR A
WMiIEF R RS E&SH, 2013
TR T A& 2017 4F 11 AR EE H
e SR 0 T SR 0 e s 22 T

‘ELBE%}%E' E] ud X D1 285 517 A_AJ:A:;FL/_T; °
e s 2012 £ 6 H ~ 20 4 2015 48 7 AR SRR AL S BT T
PO 29 H WG RGZ I, 2016 4F 9 HlATEE
- I RIBE R D TGRSR EEE

) H, 2020 4F 6 A AT ERME ARG
e B VR 5 2RI 5 4% % ik G RN AR A i
F RIS HAC B R A R R S S e 3 4
ZH, 2020 46 HZ 2022 4 12 A{E4E
R F A R IE T B IR A AR 5 I
SHREEZTE, 2020 4 7 A% 2021 4F
12 AAFAEZR M s R ik [l RS G B R &
RNEHHR RS RS L. 2021 4 1




A BTN 2026 5 | FEMRE

AT AR ZR A0 Bt 5 ) 57 157 27 B UIE 7
RS A T, 2022 4 3 HiEME
MGG 5 30 RIRBNFFA M i 5 5L
IEHRHR RS MRS LR. 2022 46 H
£ 2023 4 8 AATAEZE A5G HlE )L A7 B
AAA FEHL 7 R¥FA BHUESR$8 B R 4 1 0k
ST, 2023 4 2 H R TR M
6 N H 7 R A BNE S B I 4 ) 2
ST, 2023 4F 5 & 2024 4F 6 FF
AT IS 90 RIRNFFA 5 i it 57 8L
IEFR RGPS, 2023 4 11
H & 2024 4F 12 FAFHEZRAOE S 3G 60 R
FA MG AR R TR S RS E
., 2024 4 11 H BTN 67
FRNEF R R SRS AT . 2026 4F 2
HEATAEZ IS 5 60 RFFA W1
EH RS MRS,

4.2 |E WA FEEBVE-M FE 1B 0L
W N AT GRS ERF S HOGER BB ARG RINAE, MMAEREREERA AR

SHIAT N
4.3 AP G TR

4. 3. 1 A3 G BERBATER
WGP, ARSI GFEHRRESEEATATLSHIREESEN) WER, &

Rk 5E 8 RO SR, AR S8 e ORISR SRR A% ] AN ) 56 2 T mT R A e I
SR I (R PSRRI (R A P R SRR AL o O B e 8
RAMRELPE . AR R TR TS o 0%, 550 5 R o B 5 AR G R A P22 5 1
B, WIRATA G St . IR, XU E B4R 55 BT P9 50 SA3EAT H 6 M A AT
AP, b AT 5 Gyl BE AT UL R4
4.3.2 RER ST AT R
R N R RIS AFE TR IT A
I, AKESE T B BERALE 2 S0 AT SEN A Sy, I H R IR152 5
AR (BTN A8 By AR 24 R BUAIAE 5 46 7 U, AR B AL A R
S T T R AL R 58 5% -
4. 4 REWA RS KRR RN BT
2026 4E—ZBFE, BIAUHIRNLE, B 12T LA, 15 DR AR
RPN T, SEATMFE TS, AR AEFLTIEK HIRBUE RIS [, YiratoE

Foen I o121

03



A BTN 2026 5 | FEMRE

RO RE Lkt oL R O E T, 3 H¥iE—5 bAT, MR — TR B 0%L) L.

TRBBCRITTH, JATIRERSLMEIE L TR B BOR, 5618 F 2R IR HBOR TR 4R st
oM, FEAESROR. HIWEIRDS, 1A, 2 A0 nli$ 80l 12384 147t 8219 147t, 3 Hi%HI%E 8167 1¢
TCo WABRBGR T, ARFFSE BRI B SR, —ZR BEBURF 05 RAT A B 5T R 71, &
B FE 1k

Wi, BERRZEB. TGRS F . AR, BRGNP EE L IE
FEH, LLDROOL MARZR M5 &R FREARLE 1. 30% 1. 40%I81T . FNLAFHIT T, 1-2 A4, SZHAT
FEFTF I VARG, ST EBIG T IS, SInJATBAEEE MLF, R R R AT,
3 34, FNLAF R — R IH R RO TR R 5, B NS iy 0] B R LA B T — 2
FEAER, W THR SRR A T~ T, BB K, HEaFENMAE AR RS T T

ARHE LI R G B LR HE AR, T ORBE AR TR IR AR S IR AR AF KT
TEH R A BN M 2 A I, 5% 0 R ot SR AR e I s

JRHE AR, {EJUTEREM I RBORMEE T, REHTTER-FRIMRNES, —ZFE
RALGE IR, FALAF R TOHRALR S, A RBUR i fhan il . IR TUP RS E= 15 1
RPES MR FERIFE AT 5bp KU L, SBWICERREN 2. FATR R D) B 4 KL bR
1, PRIEHETBINE, FHE R P B DUP AR A IR KT, (RIS JRA T 4k 22 1 5
HURE(S R EE S, DA “FELRIIE 2 A AR ME R AT SR T, S5 sk b 4 L B R e i AR
Begilieas” At ARSI 1E H R
4.5 REPHNES KNSRI

BEAMAE IR ETAMIE IR A ARG RS BB RN 0. 2522%, [FIHLST L
HEN a2 0. 0875%, BUZEAIR & HIRERRMET T T B AR WIS BUHE I E N 0. 3115%,
IS L B UE I 2 3R 0. 0875%, AWM IR LI IR C A IS I
TEHN 0. 3115%, [F LS LB R MEYR 25 % 0. 0875%.
4. 6 |MEMAZESFE ANBERESH = ERE N

BARGEIIA, AR BES: A TR H RS B N B AN 0 N G B A AR
THT I TTHTEE .

N

§5 |EAESHME
5. 1 EBIRELETE=HEHFM
5 | & () RS ST (%)
1 [i] 72 WAL 2 45 T 28, 382, 380, 275. 58 57. 81

BT o3 121



A BTN 2026 5 | FEMRE

Hrp: fiidr 28, 382, 380, 275. 58 57.81
BEPE SRR ) B
%
2 FRAREERT 2, 899, 605, 514. 80 5.91
o SERr R G
S\ B 4 5 7 ) ]
AT A7 K N &5 5 %
3 it 17, 810, 095, 105. 64 36. 28
4 | HAwwg 1,987, 729. 28 0. 00
it 49, 094, 068, 625. 30 100. 00
5. 2 1R B o B R BT 15
e i H i B ST IE R EL ] Co)
1 T N 3 25 1Bl ey ik % AR 0 7.28
e W = [ e i % -
. e i A
¥ i H &H () BB (%)
2 T JHAR 5 75 [ml ey ik % AR 00 4,372, 804, 559. 83 9.78
Horbre S e ey i % - -

T R TP 05T 73 [ R 58 AR 0 o e < W 7R ) LA DR A ST N R385 L R ARt o B 1

(B LA ) 3 B 220 EL

A5 I 1 U 14 3 < AR A S e < 8 7™ YL ) 20% T 358 B

o
5.3 HE&HBASFHFARIIR

5.3.1 BWAHES PR R EIRE A

I L

Wi

KA

e AR I B A AP S 3 AR IR

97

7 A BB AL 5T R0 AR R e e

110

T TP 4B 2 T 2 R R IR A A

91

WREFAREA G FEHRAYIRET 120 RIEHL I

T

5. 3. 2 EHARE K A& TR R 21 Ho

BIIBR BT o e B 1

B IR AR o e B

o PR {EILLE] (%) I (%)

1 30 RDLWN 25. 58 9. 78
o AT 397 KRS | i
ZES

2 BOKR (&) —60K 26. 16 -

S RIRAF S 397 RAVIFS)

BESTE

% 8

=




A BTN 2026 5 | FEMRE

3 60K (&) —90 K 8.61 -
o RIS 397 RAES) 1 i
| A5

4 POK (&) —120 K 13.93 -
Hodr: RS 397 RT3 1 i
| 2 A5

5 120 K (&) —397 K (&) 35. 29 -
Hodr: RS 397 RIIFESN 1 i
2 A5

&1t 109. 58 9.78
5. 4 EHABRA S PR RFEIAEIT 240 RIEHLUEH
s AR E A A TR SR T AR R IR R IE 240 K.
5. 5 MERIREFF B RAHFRRAES

F5 55 AL A PER A o) b 3 S P A L] (%)

1 E K i d5 - -
AT S - -
S5 2,377, 969, 400. 64 5. 32
Hoh, FErE 4
;;qj' BRI 2, 377, 969, 400. 64 5.32
Dl

4 iz - -

5 A b K5 3 R B 5 20, 054, 675. 70 0.04

6 Hh A - -

7 ENZEa:S 25, 984, 356, 199. 24 58. 14

8 HAth - -

9 it 28, 382, 380, 275. 58 63. 50

0 Pl R A7 AL 397 ] i
KT SR A5 5

5. 6 WG HIRIEPER A 5 S F= 1A B R/ HEL M ET T2 R R R i 4
. o i e . e e

Fa | s 575 44 K ’iéi'zﬁﬁm$<m>£%$ﬁ#@ﬁww<%

1 112621060 26 il BT 6, 000, 000(595, 996, 474. 95 1.33

CD060
2 112521372 25 HIMHRAT 5, 000, 0001499, 531, 719. 32 1.12
CD372
2 IZIN AT
3 112580887 5 HUREUT 5, 000, 0001499, 089, 407. 87 1.12
CD185
2 3 : fH
4 112521397 o ENGRUT 5, 000, 0001499, 086, 362. 49 1.12
CD397
25 bR ARAT
5 112512193 ALEHRAT 5, 000, 000499, 041, 190. 97 1.12
CD193
25 V= AN fH=
6 112521401 f?ﬁii?ﬁT 5, 000, 000498, 952, 944. 92 1.12

Foom o121



A BTN 2026 5 | FEMRE

7 112514088 25 LT HRAT 5, 000, 000|498, 896, 262. 85 1.12
CD088
8 112585733 25 AEMHRAT 5, 000, 000/498, 778, 883. 78 1.12
CD188
£k 4
9 112585700 26 T BT 5, 000, 000498, 778, 760. 80 1.12
CD151
10 | 112690687 26 FI AT 5, 000, 0001497, 529, 871. 61 1.11
CD004
5.7 “BTREM” 5 “WRBAEE” Hie KZES Hr= s
i H TR
R U Y O S P R 4o HELAE 0. 25 (B7) —0. 5%Ia] R Bk 0
i U P 25 P 1 e e (L 0. 0220%
i 1A A S R 1) S A AEL 0. 0001%
s 3 N B A H i B9 5 0 4 XA 16 17 R 4{E 0. 0097%
WEH A TR B R4 STHEIA R 0. 25%1F AL Ui B
x.
WG IR S B I e HEIA 2] 0. 5%1E B it BH
x.

5. 8 & HIRIBMER A G E ST 13E I RN R T+ 4 B SCRAES R
Gk

T A AR IR R U7 Y RHER
5.9 BIEA AWML IE

5.9. 1 EE M iEU B
ARSI TR MR RAE, BITH R R LR AN 7R, 252 A 2 B0 R A R 25 g A

SN AT SO, 2R AR IYIR A $2 B SRR A 3954 H Skt .

5.9.2 ZEERHEMETTHIEFNRT EAEHRE NP RERILRFE, K
FER g H ol —F N ZBIATED. ATTHEER

7 A JE BT AT+ A4 IR IR AT BB B E IR LR BRI, A RS
Gl AT — AR B AIFETT . AT .

5.9. 3 HALBE =ML

75 ZFK & G
1 17 H ORAIE 4 -
2 NESCIE 2537 Bk -
3 YR S, -
4 JREYAT U 35 1,987, 729. 28
5 FoAth B -

o100 4k 12 51



A BTN 2026 5 | FEMRE

6 HAh -
&t 1, 987, 729. 28

5.9. 4 BBA WS IERF AR 7
VE BT MR, I R A I T AR

§6 FI XSG B

L VANNG)
| EFEME LT A TR BT T B LT C
Ei =g i
o
& fr W
JeL B
e
LUNEIEES
S
g
e
LUNEIEES
oS4
(5] 4735
e
B OoR S
& fr @
JEA R

44, 326, 906, 058. 02 223, 283, 012. 33 1, 022, 049, 458. 00

88, 969, 622, 185. 22 13,131, 511. 68 5,351,692, 812. 77

89, 783, 677, 097. 47 48, 264, 598. 45 5, 380, 016, 582. 23

43,512, 851, 145. 77 188, 149, 925. 56 993, 725, 688. 54

§7 REBHEANBRHERRSRREAR S 5 WA
FEe AN, EEARTEENI. BB S AKE S L.
§8 B HE RN AMERGER

8. 1 IEHIN BB REFHESHFELHIX B EGET 205891550
T AR WA ARA B — 4B A B S B L]0k 2 B8 20% 01550 -

8. 2 MR E R M ERGER
k.
§9 #AEXMHER

9.1 HEXMHER
L A G ) o IRty S At e 53 B2 S0

% 11 3k 12



A BTN 2026 5 | FEMRE

5\

6\

v AREER (GEEEFD
v ARFEER (FHEFUYA)
v AREER GEEBD

H G EE G B HLE L E I

&
e i

Pt

9. 2 Tt R

VTR AR X AR 1199 FRHIERTFLE LT 3 1 S/ 17 2

FEAE AT
9.3 T AR

BB LB [ e P A D, AL DA SCR BN, SR AR i B, W]

MRS EENERMERSEEARAF .  BIREMLL: 400-888-0001 (HKikh)

021-3878 4638 /A MAk: www. huatai—pb. com

HRARESETHEARAH
2026 £ 4 H 22 H

§ 1270 3t 127



	§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 报告期内本基金运作遵规守信情况说明
	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 报告期债券回购融资情况
	5.3 基金投资组合平均剩余期限
	5.4 报告期内投资组合平均剩余存续期超过240天情况说明
	5.5 报告期末按债券品种分类的债券投资组合
	5.6 报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	5.7 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	5.8 报告期末按摊余成本占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.9 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


