L2 B R B R G e ELIR A RIS BB ek o il PR EL (R

L

CxHEF R REEERSHIEFRREE
EEr-murzE CGE#D

g HH: 2020 4E 8 H 27 H
EHH: 2020 48 H 27 H

FHERBAEGHNERRFBE, RHFUHAPHN—ED.
PRI IBRE AT, PR e B S PEHE X

—. i
FE R L2 G iR & HERG 005360
EEEHEA L BEEEHARTIEA BEEREA H EERAT R 0 A BRA #
=
HEEAFER  2017-12-26 WG EETH - -
H #
S i RAH R 5 mH AR
BIEA R e 3 I Vipi S AT H
FipiEAREESE S 2017-12-26
WG I H
WEZE ML H BA 2000-06-01
Benn FiREAREEHESE  2019-03-13
JEInsc £ HH#
WES5 ML B #A 2007-07-16
HAth (GEEAFDY A3UG, EL204 T H HBE SN FiRE AEARH200 NS E i 4

AR T500077 TCHE T, BE i BN 2978 8 Wl i o 7 DA s s 34260 T
TEH HILRTIR TS 00, 2B BN 2 i o IR i i SR A T 58, iz
B SRR G GIFEL L GEeaR) &, HFATERENHRA AR #T
Ko FHNEMBURE ST A AMER, MHEME. EedR) £E, EL200
TAF H B 0 3 A NBOEANH200 N B0 5 6 587 1 (K F75000 73 TT B 19,
B PN A E R T T DA s 1260 AR H I ILATR SRR, M
YN ICIE e s i i) (27 S 1L e S ey (ST NN S B (LR e P S
1 (GEeaR) &, HFAFERERHRA ANRSIATR R EAENEBUEE 15
MERT, MHBE

= REREESHERN
(—) BEBEIRERE A

HB®EHIF ARFEGAERN AT TSR F, S8 RGO E . ARG B S 7 1 KU
B, NGB ST MR AR E IE, BRSO
BRI AFE G BVEE OV B RIFRAIE e TR, 5 E N RERAT EHRECE (B

B BEAR R oAb 2 b R M S E BRI fFir (BARE R e,
JATEE . WOTBUG R kB ARGL PSR IR TR TRRGTR. o

Foa1ow k4w



L2 B R B R G e ELIR A RIS BB ek o il PR EL (R

58 5 BT H A 57 *¢ﬁﬂ%%ﬁ”)‘%#ﬂ%\ﬁ%ﬁﬁxﬁﬁﬁ%<@%
AR R R L HARRAT A O BEmmii TR, BUE. B SCRpEss. Btk
%ﬁ‘Eﬁ%ﬁ%&&ﬁ&ﬂi*Iﬁ%%ﬁﬁ%ﬁ&ﬁ%ﬁﬁéﬁiﬂ(@ﬁﬁﬁ
H ENIE 2 AR SRE D

A AR B E N BLS e v R e e B et i i, RS E B BITE MY A,
A DLKE H g N5

HERHRRAE Gy ARG BRI B0t L v & 517 [110-95%; FE2E 5 H
HALEBRBHE &2, B S AFTHNN L HIRESR, REFAMETREER
PAAHE IIS% B e B B HAE — S LN IBUR 67, b, SleE M BmaE &4,
A7 DRAIE S AN SR RS s BGIE S AR BT FE T30 B J e A <t T HL AR 450 % ELAD
W%%&%ﬂﬁWMMWmﬂE&
ﬂu%ﬁtﬁ%%%%ﬁﬁqﬂIluEH£é§EZEE%%E&nn$¢E@{Qﬁﬁthﬁﬂﬁﬁﬁﬂ, RS EHNERATE AT
Ja, ATUL B E IR b A R4 L

FERBRNG ARG RSB o B S AR R GRS (1 5 B SN AT BB . ARl BT L E
SRS, RRET - RCE NS . FIAIBlack Litterman®i~HCE R, 45
ELTMIRIL, WK TIIEE . 2 KUK EiSH &8 BT R B K5
B FIAT LA, G0 B B A #5 R A3 AT B L BN S an 4 B, Sl Y]
T g IR R At -

AN AR T SRS T AU AE U SR . SR IR . UG B SCRRE
TGN L BRI BORT [ 6 S BB SRS . BUIER BT O 55

MESELLER L JPUR30048 B 25 2 X T0%+_ 1 3iF [E i 8 50l 35 % X 30%.

REESIFAE ARSI NIR G REE S, & TEZF 852 G rh WU XU 5 T ot o 2 A 35058 A i,
KSR KT T 5 Mg R e MU R &, (R T BRI &

(=) BEA ﬁ?ﬁﬁ@%ﬁﬁﬁﬁ@%

¥ EE 2H S [ =2
FrdEaEk e B Eﬂ ZOZOEGE 30 K1

I AR E R
26. 22% o

(=) BEESSRAERR/BEHE () E2E&BENFER KR RS Rk St
idin)aazdZl



LR PR ) R I B IR A RSB e e i BRI EL (R

Bl ik 2 S 16 A 28 1 e R o a5 P R B S A CHL A5 [ M b 20 B R L R M A SR B SE Bl el

2615 %

0.05 %%

0.00% - e e q
-4.29% 4
-28.58% 4

-12.87%

-17.16%

2017 = 201849 2019

[ i RS 5 e i L A e s |

W OARRESERAERH AN201THE12H26H . & FEARCUERLIRELINTE, RNBA 5 REF AT
PrE.
@QAFEE RN GERMEIEHIHN20194FE12H31H, EEMEALSA R L RRIL.

=\ BRAESYW LA
(—) EeHEMRIEM
LT 2% FAE DA/ F /T[] 2 < R P

i et BE (S) BEH D) /FFEHR () WHFR/HBE Z1E
M<500, 000 1.2% -
. 500, 000<<M<2, 000, 000 0. 8% -

N L
2, 000, 000<<M<5, 000, 000 0. 5% -
M=5, 000, 000 10007T/% -
M<500, 000 1.5% -
. 500, 000<<M<2, 000, 000 1% -
%R (ATWkeR)

2, 000, 000<M<5, 000, 000 0. 6% -
M=5, 000, 000 10007C/ % -
N<7H 1.5% -
7H<N<30H 0. 75% -
B 5] 3% 30 H <N<365H 0. 5% -
LA <NC24F 0. 25% -
N=24 0% -

(=) EHEBFMHRTEH
LT 2% FRe AR 4 B P Bk

2 250 Bk R/ ERE
ST - 1. 50%
HiS#H - 0. 25%

F 301 ka4



L2 B R B R G e ELIR A RIS BB ek o il PR EL (R

HERE - -

T AEEUUN R, AZSEPR AR BB & B0 F1Bk -

V(e ERD) ARE SIS KNG B AL

AREERED) EESEEMRISTINS . FIN%E . R AMURL 2
FE AR NK 2

ISR WAL 5 B s

FE ARATIC R

ARSI P K 4Edm 9

EIRERA RHEN (FEEEF) L5, W RS G P31 SR AR 5 .

N O O W DN
P J J P J

9. REEHER~SEERR
(—) KR

AFE S A PRAUTARAE . BT ETTREPUR T AL,

BETA S, B SR SR RN B RS E (FHSEU 1) 88t

1. BHETARBEEHEERNA: dsgR. EHXR. WP BfE X, B, &8
G ARFE S PR A ARG . 28 4 BN BR 57 28 b JRURS: A Ath UGS o

2. BHETAEES WA RNEA: BB ER TR SRATA ST BN S5
O« % 77 SRR 5 43 B8 XU AT 8 52 PRIE 2545 8 UG
(=) BEERR

W IR MR X AR R S SR M, AN TR B OO AR G i (i ASC & 1 HE ST 1 A T B AR IE,
AR T T AL EA K.

eI N RBRSE . s . E R B0 R N A S, EARIER S — e/
F, WAL SR RS

e THBKES S RPREESNH, OSSN HEE NREE SR FEA.

Fi. HARBERIAE T
PLR SR I FE 4 27 2 354 [www. huianfund. cn] [010-56711690]
1. &SR, B8, HEHUH
2. EWIRY, BREEESFERSG . PHREMEERSE
3. BEhEE
4. FEEMENM AR T
5. HABHEZETR}

7N~ FeAh i OLUE A
o

#
S
=
P
S
=



