RGN MTTGES
2018 £ 3 FFWE

201849 A 30 H

ESHEA: ERENELEBAMAT
ESHEN: HERTRHHRAT
Rl AR —O—\E+H=+AH



TEFEARENAR T 2018 4B 3 BRFR G

§1 EERR

ReEHENKNEHE S KEFRIEARIRE Prf SRR BOCE . R MR IR BUE K8,
FERTFEA BRI FLSENE L AR PR AN T8 SRk ARAE ANl BT DA

BEEFUE N ERAT B A R A FRIEA S G S RIPUE, T 2018 £ 10 7 24 HEK 7 AIRE
I S bs . HERDINMBRA GG FENE, RIEERABEAEEERICE. R FIHEHRR

B -

He BN R VA LARSEAE L B0 T i SR 8 PR 38 I3 4 3577, (EAMRAERE B — 2 &
BRSNS AR IRREI . AR, BB R0 B33 GRS aT B4 B A

e AINEGEE SRR e

AR M 55 SRR A 1T

AREWE 2018 7 A 1 HilZ® 9 H 30 Hik.

§2 EEr M

AL RN
e AN 004493

5o Y 004493

e A (S LRI R
HEAFAMH 201744 H 20 H

T YA A7 B

6,694,921,335.77 1

FET MR RS L DR AIVE 3L 1=, 145N

Bt Hbx S MAEA NCIERE R =Tk S M
Y EEE
I GAERFFA G R RS TERATIR N, G X E N
HNEMAGHEAT . ERTTIZIET. BRERshiEFE. 5

HE TR Mz e R SR T T, SR HEA

) EIIBREE, BINGEFEI ST TR, R SRR

SRS AV AL AR T, AEFERIRIRTIR T, Sepidk
BB H AR,

b & b A BN RARAT 2 A 7 FERERIR (BUR)
AIEG BT E, RUETFI BT & AR XS

IR WAL 28 4 Ak o A < P T PSS T FTUAUA 2 FRAIC T IR SR A A
S REMEGMBTF IS,

HEEEA HRRMIEGE AR AT

HEIEE AN H ERAT B A R A F

N E Gk R RIAR

ERBNIET A EE%a:

F 212w



TEFEARENAR T 2018 4B 3 BRFR G

B R FEE S 5 Y

004493

004494

WK T R 0 PRI AU H

28.,654,663.24 1}

6,666,266,672.53 1

§3 FEMFHEIRMESIFHERI

3.1 EEMEEin
Bfr: N
FE 55 Fabr 5 C 201847 H1H — 201849 H30H D
MRS A RGN B
1. A S sk 146,222.26 52,932,021.56
2. ARWANE 146,222.26 52,932,021.56
3. HIRES T~ E 28,654,663.24 6,666,266,672.53

T A CSEHGEE FE R e AR RN . B ias

HABWN G2 A EARSETD HER

R G RIREL AR A CscBlias n AW A e EA sk as, mFiRmmisite

KPR RAVERZ S, UL A M BRI R, A< SIS o RS SR (6 200 55

3.2 EEFRERI
3.2.1 ARG HE ST EW R R K H 5 FH S5 B N R A 8
HEFRARNTIRH A
- Tl | R | WOROE | WO | -
= 20 | W20 | mhaxe | smmeze | O 9| @@
TE=ANH 0.6945% 0.0019% 0.3403% 0.0000% | 0.3542% | 0.0019%
BRI T B
- Fr iz | PR | RO | LR | -
= 20 | 2o | mlaEe | askgze |09 | @7@
TE=ANH 0.7552% 0.0019% 0.3403% 0.0000% | 0.4149% | 0.0019%

e 1. AR SHESEHEEDY: o ENRBIT AN 7 KEREHA R (B

2. ARG RN E A 4

(g

W
b=l
=
=
[\
b=




TR DLER T 2018 FE5E 3 IR

=4
=]

3.2.2 HES A AR REE S R E s R 23 K5 RISt bR fE i an &
2R E I HER

HZRAEE TR TP AR 4 B H e S 32 5 [a] D alb 280 b A i S 2 2 11 1 S e 34 EL [

30 E 0| USSR CONUOOS SSUOS UV MOV OO UM ROV OO U NOMUS: SUUM: NUVOUR: SMUOOE SUUOS SUPR SUUUO: OO OO SO

1.08% 1

0.54% |

0.00% -

MR 2L B8 ThB A, 4 30 TH i (R 2 30 5 il SOl 4050 b e Ml 5 3 o) B Sl 350 L

5.78%

5.20%

462%

4.05%

347%

2.89%

231%

1.73%

1.16%

0.58%

0.00%

2017-04-20

..................................................................................................................................................

7
8

[

7-08-0
g
iyl o f SRRy e PR e o e R S

!

[
[
35
=]
[}

|— S D E R AKE e SR TP DR A — fRde DEPE IR AR S L S Rkt SE B o

[
—
o=
(o]

0
20
gt S . I S A
2018-08-22

01 F-06-117 4 F-d X emme b

o
brus
f
'y}
[
'
I
—
=
™

20
2m

(] [}

..............................................................................................................................................

............................................................................................................................................

(=]
o

1 1 '
[ o oo [}
=]

]y o R e e iy e i L e fae

1
o0
=
L]
(o] ] (o]

[ T T
[ [ =
— — —
= o] =
[ae] (o] (o]

— G G B B P OB G — el B IR B Rt E

a0
a
a
2017-10-1G1 -
AT IR NN SO WS NS NN SN CON Y SO S
U 1= 050 ] N SRS (UL G . W N

204 7-08-11 F-4 N emmmmmed e SN CN| O

1=}
g
f
'y}
=
0
[
-
[
1

2017-04-20

2m

('] (o]

400 12 R



TEFEARENAR T 2018 4B 3 BRFR G

§4 EEWARE

4.1 ZE4H (RESEBEPNH)

EeHEeL Y UEZR Y
W, % EAFEERHGZHEYIR | i3k .

{EERH AT H A PR

et P2 NE 320 2 o]
FR AR P4 AT PR ] [
5E WA 21 & B R T AL
201745 4 P R, BRAE.,
Ll Heunm 20 H - 74 MR B PR A AT ER

JTE], R A A R AR
EHE L AT ST
XI5 . 2016 4 8 AN
EMESEHARAH .

4.2 EENXT R A 2 2 02 AR <7 5 1% DL S Ui B

ARG, AREEEBN I (P NRIIMENES R 5 a1k LA Sk
M BNEVESCAF EORMA R G R G S FAE, AFWREH . B 500 S U BEAE 2 4
7 AEPAR T S 2R, DRSS AR A NSRBI . ARSI, i oidik
EAL REAT I e R B A R S e B A AR 28 AT 9.

4.3 AP E ML

4.3.1 AV 5 5 EKIHATE N

WAV AV GBI IPATRE DL E AR A PR A S, 2R H G Z MtT
PR 2 daniz oy H RIS i sl)s s ar g — Mk ek e kA AE B35 6, Bt das
BT TUR ST s AEPRIES SR S SR RS SSL AR RIS, R ST B R$ B FE
LEREHE ML FATERP LG HEM AT L5 0 BEHE, L RIS, v e e A<,
HERRZH RGP AT LGB, REKTTRERIEA- PR SRR A G, SRR AGH
PG B ORI, CRUEA 35 5 2 2 B B R IR A TR BHE B A B B A
SRS B R AR L AT A SRERL I BE, RS RN W 52 5 AT 0 R S AN 3 1A
R

ARG, RAEBS BB A B AR 15 5 4 T BN 3 kAT o S A e 122 5 il
FERITEDL, 2158 S il B BB AR SAT I 0 R 4

&
b=l
b
N
b=l




TEFEARENAR T 2018 4B 3 BRFR G

4.3.2 RHEZ 54T RHIE WU A

NG GAT A, AP R EH G, AFHE Cris s 5 ) sk
WHREAZ Gy IR IR WA SR 4IA 55 S AT N e B RIZE oy i e W IS TR AT 1 7€, IF
WEMM TS B TSP AR ZEIER A2 5 H A A — e Wi, AR
2H 5 TR 1) S 1) 52 5 DA R FLAth P - B5OAS 122 5 FOR e IR (R 22 AT M

A AR SR H G L G AT AT AR A, S EA S AR EED (1 H. 3H. 5
H) WIS RIAAE 5 I AU S EAN AT 1 T R, AR I 132 5 i FE 1) 5
WA AT H

AARE N, RKIAIEGH T RESEA AT 5 MR i s ) A2 217N .

4.4 5 W RSB R SKIS AR A

=FE, BNSFHe T BERIBARE. B, A AN E RS, (H BT
PEAEAR UL R, SR AEINE. SLMBCRI I, FEEHRIE IR AT, firimd Ll E ik,
RATORIF R -GS I, 51 SRS SCRSUALS . W J7iH, PPIIRILLA Pl , CPIARALIE A
BTt CFTTH, HRAMENE, NRTAPIZE.

=FFR, BRI ARSI, FAF AR R AT SR, RSN,
PRSI H W sh P PSRRI b, AR HEB™ RO BITIIR , ZoRI rOARU ) % < il
i =FEEMEMAIRE T, SERGH L2 E VB RAT R A A R A 8o 3, ff
FEE I AR I .

-

4.5 &5 MRS R SR
AR ER ORI A GO U EI N 0.6945%, ARG IERRMITT B ()2
S AHEGEE N 0.7552%,  [FIHDL ST AR HEY R 509 0.3403%.

4.6 RENESFHFA ABEE ST~ FEE W
AN AR N R HH D SE A AR H 3 B NBCR AN — 0 NBUE e 5%
TR T EHE .

§5 BRAHAESWHE

51 |EBRESR-AEGHER

= i H A o) HEEE BRI (%)

1 [ 72 WAL A 45 T 3,387,005,295.81 50.56

¥ 6 12 W




TEFEARENAR T 2018 4B 3 BRFR G

Hr, iz 3,224,980,295.81 48.14
BRI RRIESR 162,025,000.00 2.42
2| ENRESRE 2,307,015,140.55 34.44
Horre ST Bl Y SE IR
L
3| RATHERNGEH A AT 984,515,804.69 14.70
4 | HARBE = 20,929,184.80 0.31
5 | &if 6,699,465,425.85 100.00
5.2 & HAGR 5 B Rl B 1 L
Fs TiH d IS TR E A (%)
1|2 B 55 [m] e ik o AR 0 0.72

b KR R

i H

AR HHERI LS (%)

T AR G [ B R

Forpre K m] g i %

VE: AR Sl T TP e 0 D R R o i < B AHE B B D S A RN A2 B H BRI
BEPIFHE LA 0 ] BT AR
i3 IE B 3 & RAE 2 B P 1FE R 20% 1358

Vi AR S I AR R AR U I (B ) B8 < AR A I 2 < B 1 20% )1 L o

53 HERBEHETHRKMR

5.3.1 HE A FHRRHREARFEN

i H

RE

A AR BT &P 2 F A IR

53

WA A B H SRR IR = E | 55

A A BB A P R AR IR B AR | 28

W BB A AP R R BIFREE 120 RIEHL B
VE: ARSI N BOR AL A PRI AR IR A R AT 120 R BL
5.3.2 |E PR E A S FEHIF R IR 015 LB

F HHABR TP R Ul | SRR 5 S e T A
T TR

2 TR HIEL (%) HIEL (%)

1 30 KPAY 49.75

Horb: FIRAEIHE 397




TEFEARENAR T 2018 4B 3 BRFR G

RITF BRI A5
2 30 R(F)-60 K 19.41 -
H: R 397
RITF SR A5 ) )
3 60 K (7)-90 K 18.34 -
Hr: FIRAFLIAET 397
M B 2 ik ) )
4 90 R(F7)-120 K - -
H: FIRAFLINET 397
M B2 i ) )
5 120 R(£)-397 K (&) 12.25 -
Ho: FRFEIET 397
TR 2 it ) )
&t 99.76 -

5.4 MENBBEA S TR RAF LT 240 RGO
T R AT GBI AT R RR AR SR R AR T 240 RIS DL.

5.5 AR BT WA RN REBR A

FFa i 75 A PEREA (B i B e T PR E R (%)
1| ExRfi% - -
2| RATESR - -
3| &R 471,463,894.07 7.04

Horb: BURME SR 471,463,894.07 7.04

4 | kfiEFE - -

SRR 1,021,145,431.48 15.25

6 | HHIEYE - -

7 | FEDEAFER 1,732,370,970.26 25.88

8 | Hith - -

9 | Ait 3,224,980,295.81 48.17

10 T RAFEIHEIL 397 R ] ]
B

5.6 G HARIEMER A (G2 & T 7= FE L K/ NEEF BT+ 2 s B R B 41

= e g " fiior PR A B e R E

TR I 3 () W (%)
1| 111809261 18 J R HRAT CD261 3,500,000 | 348,207,631.59 5.20
2 | 071800029 18 #1115 CPO07BC 3,400,000 | 339,990,614.95 5.08
3 | 180407 18 &K 07 2,700,000 | 271,221,896.63 4.05
4 111809217 18 Vi K HR1T CD217 2,000,000 | 199,758,682.67 2.98

¥ 8 12 W




TEFEARENAR T 2018 4B 3 BRFR G

5 111891082 18 TiPHERAT CDO16 2,000,000 | 199,572,063.46 2.98
6 111810412 18 XV 44T CD412 2,000,000 | 199,067,995.46 2.97
7 111811252 18 “FZ4R1T CD252 2,000,000 | 199,006,606.56 2.97
8 | 111809223 18 T K EAT CD223 1,500,000 | 149,729,814.47 2.24
9 | 011800876 18 H{E ¥ SCP001 1,000,000 | 100,361,676.04 1.50
10 | 011800209 18 [E 254 i SCP001 1,000,000 | 100,327,363.84 1.50
5.7 “ T BN 5 PR RAVE 1 € MBS B = A E N W E
e e 5 175 O
A5 P 25 P R 4 XL LE 0.25(8)-0.5% A] TR 3L 0
5 S P i 25 82 ) e e 0.1088%
A5 S P i 25 52 ) SR I 0.0210%
e BB AR H w25 52 1 44 0L 1) 7 B P34 0.0652%

R A S S R R A XHELA B 0.25% 1%t i B

TE: AT AR A R R A D fi S O 2 X BB 31 0.25% IO o

R T P IE A 8 B O A5 EIA 2] 0.5% 1B 0 Ui B

T ASTE AR A R A T A S R 268 XHELA 31 0.5% L

5.8 W H HIRIE A SMHE GRS T 3E B D HERR BRI 48 B SCRAES R U

o
o i . _ i B e R L
-3 HE AT ERATR | R (D A RMEGE) - @”W)
0
156005 TIE 06A1 1,000,000.00 100,000,000.00 1.49
149731 TIE 05A1 500,000.00 50,000,000.00 0.75
3 1889112 18 AT 1A1 500,000.00 12,025,000.00 0.18
5.9 B H S MHE
5.9.1

ARSI ER PR BAE T, BT G LSRN AR B, 32 S TR 48 B 5 R 05 18
HSLNR A 594, AEHLRIR IR A58, & H TSRl

5.9.2

1. 18 XLV4RAT CD412 (fRA%: 111810412) NERLENMIE T IAIE S+ KEFGIES. 2018
E3 A 26 H, FENRRATAEM O SCATE T MMV AR AT 33 S 3] 22 BRI sy i IR g s, Ak L

B LR 5 T nATBUR T 2 EAR DRI B R 2018 £ 5 4 HRA(E B 2R, 2018

¥ oo 12 W




TEFEARENAR T 2018 4B 3 BRFR G

4 019 H, HEERAT RGBT A O AR+ USRS AT N, AR BLTTER 5870
I TCHAT UL T -

2. 18 P47 CD252 (fXfi%: 111811252) AMEARMNM I Ml iE a -+ KEFGiEs. &
HE N RARAT 2018 4 8 A 1 HAAEEE/R, 2018 4£ 7 A 26 H, W E A RMAT M RARIT £ %
R JEAT 2 7 S iR L85 RAZIRBUE DR A7 5 7 5 BRLRIZE B il 3. ARARHEHILE H0 KA
A8 Gy B T BEAE 5 1 A5 B BB VE AT 9 R TR R BT e (2018) 2 SATEUL T vk
Efe

3. 18 JHARMAT CD261 (fRfi%: 111809261). 18 JliRHAT CD217 (fRA%: 111809217). 18 i
KAERAT CD223 (fXAS: 111809223) NHERMNMIE M i HaEE T+ KFFQIES R . b EIRRR S
B 2018 4E 5 H 4 HRAE RN, 2018 4E2 12 H, JEA ER ISR R RAT HILmiE ik
AT, KECATIEK 5845 Jiot, &WOEVERT 10.927 JiJt, $1E T 5855.927 Ji JuHIATEUAL T
[ N RARAT 2018 4 8 A 1 HARAMMERER, 2018 47 H 26 H, 1 E A RARATRHH K AT R
BT BATZ R SR 55 . RIZHRUE (RGP Sy BORMIAE Zidsi . R E Rz K
B Gy WAl BE AT BERE SRt . B RN AT RS 5 S I B B AT 9 R TR R e
T (2018) 3 SATHUAL T E Hi.

ARFE AT 18 P ARAT CD412. 18 P2 4T CD252. 18 il K HR4T CD261. 18 Jifi K #1T CD217.
18 VR HRAT CD223 (ML SRRET, FF GVERE IR A ml B A SR E

Br 18 DLML4RAT CD412. 18 “F 2 #4T CD252. 18 JiRARIT CD261. 18 JliR4R4T CD217. 18
THRERAT CD223 4k, AFES ARG HIRT-T 2 AUESR I RAT F AR H I R 0 T LR A, BT
et gmihl H Al — A Z B ATFE T LTI
5.9.3 HAth B =14 Bk

=
di

S K &

o
Sl

1 HARIE S 1,441.05

IYSCUE i K

MR R, 20,927,643.75

AL ER D R 100.00

ISR EN

R

Fott

0| N | N[N | B |WIN| =

it 20,929,184.80

5.9.4 HHRA G E MHE R AL SCT IR S
DU BB, B AL S o T A & T T (8] W] fEA7 A2 R 22

10 7 12 1



HEFRARDLIR T 2018 4E55 3 TR

§ 6 T E S

BT
TiH TR A BRI T B
5 BA A3 4 10 AU A5 20,356,781.53 6,296,234,668.04

e 5 ST ] i < HR A 0

85,973,418.86

9,445,151,294.79

5 ST ) e < B ] 7 00

77,675,537.15

9,075,119,290.30

T AR S 5ty WU A

28,654,663.24

6,666,266,672.53

VE: SIS LR B BN B B (B 6 0 e f L

§7 EEEENEHEARERELSES 5 VI

P L5773 5 HIN Lo () | K548 (o) EH R
1 F IS 201847 A 19 H | -10,001,000.00 | -10,001,000.00 0.00%
2 R | 201847 A 31 H 117,488.27 117,488.27 0.00%
3 FH e 20184E8 A 21 H | -4,000,000.00 -4,000,000.00 0.00%
4 R | 20184E8 A 31 H 74,390.41 74,390.41 0.00%
5 AR | 20184E9 A 28 H 61,944.63 61,944.63 0.00%
it -13,747,176.69 |  -13,747,176.69

§ 8 MR B H R A EEE R

8.1 MM B — BB E A ES OB L EIEBIEGET 20% K 1E 5L
VR AHE AT PN R A M — BB R A S U B A B OB 20% 1 0L

8.2 LB R FH RN KM EEE B

Too

§9 ZFEXHAR

9.1 AECMHHEZF

1\

2\

3\

o FEIE > FEHEA B G 52 AR (0 S0
(R M m A SR A )
(R M T SFEE 0

v (RS M T2 AR S W A5)
v BEEEE LS BRI LU

%11 7T

12 W

e




TEFEARENAR T 2018 4B 3 BRFR G

6~ AR I AR I AR 4 E P I (A T
7+ AP IR 2 BEOR A Al SO

9.2 F7THHN &
LS NS ABFT, Mtk RE () B HE SR X L K 88 54K E 4306 =

9.3 A
1. BV (a) Y B4 BN T A3 B e B 2 7
2. BFREEH AWML www.ehuataifund.com 75 [

3. WITHESEHNE RN HTE 400-632-9090 £ )

R ENFEEEHFRRA A
2018 £ 10 A 26 B

12 W St12

=



	§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  
	债券正回购的资金余额超过基金资产净值的20%的说明 
	5.3 基金投资组合平均剩余期限 
	报告期内投资组合平均剩余期限超过120天情况说明 
	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序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  
	5.9 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 




