HRENE Y —FE TR RS EFREREE
2020 F£58 3 =L

2020 £ 9 A 30 H

REEHEAN: BREANZESEEGRAH
HEFTEEN: PEBITROARAF
WEZHAY: —O=-0O%F+H=1+/\H



RO BIE T 2020 4E5F 3 R

§1 BEERR

HE G A BN K 2 S B RE AR 5 TSR AETE MR R B 1R YRR B KR
FEXF A LS L VR R S B P AR AN B SO TAT

FEGHEE N rh ERAT R0 IR A FAR AT S & A E , T 2020 4F 10 [ 26 HE 7 AH Y
I S E bR . AR IR A ARG SN, RIEERZNAENFIERRICE. R FERRR
#FH KR

FEA BN RUE LABCSEAE . 8 iR 5 i S U0 AN S R 4 B8, (BRI IR — e B R

HE AN GH AR I AR RISV KK, $55 5 AEE 3558 PSR A AT 40 ] 1A
ek EE =SV IR TR

ARt hlth %5 BB R Z H

AREE 202027 A 1 Hig% 9 H 30 Hik.

§ 2 EHE&r= Wit

4 TR TR B e T
HLFARAY 004024
L oy AR 004024
S (e LTI
s ile Ve | 2017 %2 H 23 H
et B A F 4 47 800 i 40 1,702, 034, 299. 41 4
e e TEVE TR G AT EE T, A I 4 774 i PRk 5% b A Jik
R Ad=RN

e, JERFEG TR, FafE. RRE(E.

ARHE Gl IR R M BRI ATIRAS B S W BB AN B
MR B P LBUR K B AT 3 A B R 7
B, BIRIERZE AT R Y FIFES. fizril
A as A SRR B TE LR AS K, G
BT, HE S T AR A ] R W s SR IR 2 T
ARG E LB o AR < 0 32 BEAR R SRR A SR N S A
WML, SRR R, BE A SRS
B ILAC R 155, SRS A SRR BN R,
AR g A2 4 1) T 37 RS S5 s P AU R AT 52 T
RIGIEHASAHNE . IR T & g . KR B R
W A5 GG A IR 23 SR S AL AT SRS 5 2 Fh 5
RN, SRR EZh A S E I, JRRE X R
m AL BERRITN, X Frd &7 s)
S,

b & HE B HE s O TR () Wi

#
)
=i

L




RO BIE T 2020 4E5F 3 R

S 25 AFE G R A g, XU AN T 2 AU T AR A
ReMRgeRMIEE, ST RmlnEe.

SEEEA RN E AR A

EELEN Hh B AR AT BB AT BR 24 W

§3 EEMFHEIFMESFERI

3.1 FEMEER

Bh: NRMJG
F W 5T G 20207 H1H — 20209 H30H D
L AW S S as 31, 124, 824. 51
2. A HAFNE 28, 029, 667. 19
3. BT 35 B G A AR SR 0.0165
4. AR HL G 0 A 1, 861, 790, 603. 79
5. BHAR JE G0 A 1548 1. 0939

1. AP IR S AR BN . eI . HABIRN CRE A R EAE S ) 1
FRAH 2 F S AR, ASHARNE A AT 2 s B ss in B AR A o E 2 5hIes

2. iR\ GHRIR A EIEREE NN BRIEEAE 53 &R, 1+ N9 fEsSEhRIas K1
R TP o8+ .

3.2 EEHERN

3.2.1 FREHESHPUFEN KR RIS F LS R &R 1 H AR

MV G bb g R v
HHEEKR | EBKE | St
Bt e Llﬁz PRREEZ | O—0 | @—@
) PriEZ®) /’@Iﬁz SES6) @
HE=4NH 1. 53% 0. 13% -1.48% 0. 08% 3.01% 0. 05%
S AN & 2. 00% 0. 10% -2.50% 0. 10% 4. 50% 0. 00%
ok —5 5. 14% 0. 08% -0. 09% 0. 09% 5.23% | —0.01%
U e 23. 40% 0. 08% 4. 21% 0.07% | 19.19% 0.01%
EeEEE
H jggﬁ 26. 69% 0.07% 2. 71% 0.07% | 23.98% 0. 00%
§€ N

e RIS WGHLBIEMEDY: T el (e iR,



RO BIE T 2020 4E5F 3 R

3.2.2 BEEAFAERURES RTHFEEKRRD LI 5FRMLS R A
AR

RGN U TR O TR T I8 5 RN SRR 752
#f LG B

27.09% f f f f f f .
24.08% ? ? | | | | ?
21.07% ? ? ? ? | 5 é ?
18.06% : f : : f : :
15.05% : f : : f : :
12.04% ? | ? ? : ? ?
9.03% ? ? ? 5 ? ? ?
6.02% f f | f f f f
301% f 5 f f f f |
0.00% | ? | ﬁ ? | ?
-301% f : f f f f f
& = = = 5 = = = s %

o o] — Loy [} — (o} Loy [} — [}

=] e = o o I = o — u o

= ] — = [} — [} ] = o] =

[ -~ [ o b o =) o =] P =]

— - — — = = — I o I

= [ ] [ - [ ] [} [ ] [} [ ] — =

L] 4 L] [} L] Lo} L] Lo} [ ] 4 ]

s i e e Il e T O o B B e et o A S R e S B b R e e

§4 BEHARE

4.1 E&2E (RESLBE/NA) fHir

% I 4 PR
4 g | MBESERIR | o) g

EBEN | BEAM
7St

Wik, PiEELR% >

A IR )

LA EE B

GUR. PGB, %

ki e mifzﬂ - 9 4 WA, (IR
AT IR 7 AR I

i, G A AR

Wk e e L
GRS AE SR

2, 2016 4 8 AN




RO BIE T 2020 4E5F 3 R

RENEEHA
IRAm], DUEREEH
BERRICT B2

4.2 EEANRE A 22 IR BT E 1 0L U

ARG AN, ARG BRI (PN RITM BN SRS eik) S At ik
M R PE SO EORMA I I & A R €, AREWSLAE M BRI S0 SR 8 BT IS 2 4 58
7 AR A RS (2 B, DN EE G AR NSRRI 2R, e 40 3 3 0 WU AT AR 2t (14
1. AREWIA, B RERERENT N, BRAGHFEH RGN ERNLE.

4.3 AFEX G ETUEH

4.3.1 AR 5 B HHAT L

NAV ARG FIERIPATH N EZGE: A PR ARREA S, LSRR A e 2T
CIRIZa4mid o H K BB it 8l g — W it i A A E B3 2T 6, RRBAsH
BN PRI RO TS s FEORUE S BT A BB SRR RS B[R, 7 AT 5 R Ao
LR AFMILF s FATRFZ S BN ATAZ 5 BB, L “mRfise. s tist” AR
W, SiaHREon RATH AT EY, REKATRERIEA TR SR GG @S5
BT B AR BE , CRAUEAS R $ 58 20 & 0 31 2 1] ) 38K AR A JF 35845 JE I AH ELR% 9
InsExs & BB H AR L AT N EREZ L, B R R WS 54T 9 HH AR A b A
R &R

ARG N, AR BRI R HE AT 52 5 55 5 SN 25 412 AT S A S 142 5 il
FERITEOL, 2758 5l B AR AT I DL R 4

4.3.2 REZHIT AT I

NRNER AT, A TR EAE, AFGE GrHsg s i 5IEHE) Xk
WHRAL S WHRTTSHERIN PR S 4 iE 5558 S AT N 5 H AN AL H
PUEMM M W) A S B EEE, ARZEIER RS HNFE R A G AR
A Z 18I B ) 58 5 LA e HAB AT 85 BN 1 28 5 AR 2 ik I 22 S0 4T 9

NEIS B BB A NZ AT AT AT, W& BR A AR (1 H. 3 H.
HD ARRERS S RIS BN S S RN R AT T Tk, RAIER AT 56 )
WA HIT N -

ARG WIN, RAEDAIE AT BB 2158 5 AM s 4 iE 1) 7 W 4T N o

F 5ok m

i
@;
o
3o

I

3m

o1

3o




RO BIE T 2020 4E5F 3 R

44 WERAZEEB R RS EL

=, HAKTIEELSE T R DORIIK RS, ToLIEEA PMT fe 80 4k 8 E
TEMAESETI T, M2 HEEBONARE, AR Akl PO, R GRS SR AR ELR. it
IR, MGEthJm A A i) b i Bl K, B A tikigié TAe g . AT SR MBGR T, B mEskE n]
JHIER AL, ARAT R F < i SE AR FE LT B N BE,  H [ MR A A BEAAAT A 5

=, BRI N, BRI REEAR EAT, Roim AR 50515 H G0 BT &R
FHIR BRI TRIIR G, EHNZELS, 0GR TRRG. Baadsmakes Bk,
WS BN o« TR AT 37 R BE BT ik, (ELIE R i 55 o

W WIN, FEERB b, FIRGAREEPR A, IRER R EAT KBS . {5 A B 5 b R IR =
QA DIBRBURRE SR BN . TGS T, SRS IR E, BRI s o, 1B
AEAG L A il JRCRFBK IR AR W Rl

4.5 WEHAZEEHWSRA
BEAR G WIRA I S BIFE DY 1. 0939 Jo; AR IR G M BUFERE KON 1. 53%, k5T
PLE IR s ZE -1, 48%.

4.6 MEMARERE ANRE SR HEE Y
AT AR I R P& S — A AR H 2 e B A AN BN — N BUE S g B i
EAR T LTI eI .

§5 BEAGKRE

51 MEPREEH~ASHENR

Fs i H S (o) AR B EE B ()

1 S EhES e - -

Fope B3 - -

BB - -

3 [ 5 WAL 2 8 T 1,901, 757, 757. 59 93. 00

H, iz 1,901, 757, 757. 59 93. 00

B SCRFIE SR - -

1| Re RS - -

ERbAT A AR - -

6 SENIREE @7 e 100, 000, 000. 00 4. 89

b KR R SRR
it

T | BATERONE AT e At 20, 161, 044. 09 0.99

o6 vl k11 ;W



MEZRAE L B E T 2020 4R 55 3 ZRfEIR
8 Hoph 5 7= 23,087, 887. 35 1.13
9 | &it 2, 045, 006, 689. 03 100. 00

5.2 ERRIBATIL A REIBR

BHE

E: AREFHRARSERIFABEE

5.3 MEWIRIL A RPE S BEE T E IR/ HEF RIRT+ B R R

T ARG IR SRFFH B

LR

5.4 WEMREHEF RIS RPRFHHRAE
F5 i g5 b ARME o) i 5L T P IE B %)
1| Exfi%k - -
2 | RATEE - -
3 | &R 39, 476, 000. 00 2.12
Hrp: BUEME &R 39, 476, 000. 00 2.12
4 | ks 512, 349, 000. 00 27.52
5 | ARl BT 2 150, 187, 000. 00 8.07
6 | "IHERE 769, 373, 400. 00 41. 32
7| W (ATAS LD 430, 372, 357. 59 23.12
8 | FDlkAFH - -
9 | Hfik - -
10 | &it 1,901, 757, 757. 59 102. 15
5.5 EHREA RWE S EES T = HE AR/ HEF R RT L2 FRIF R 5 A
pe | s s 47 WE GO | ARbE G | Do
Eefsl (%)
1 155362 | 19 #iHL 01 1, 000, 000 | 100, 760, 000. 00 5. 41
2 155431 19 7# 03 1, 000,000 | 100, 520, 000. 00 5. 40
3 132008 | 17 1L EB 682,510 70, 298, 530. 00 3.78
4 101660019 | 16 P52 HL$5% MTNOO1 600, 000 60, 288, 000. 00 3.24
5 101900523 | 19 32 MINOO1 500, 000 52, 425, 000. 00 2.82

5.6 REWIRIEA SO E G 2SR 138 HLB R/ M HEF RIHT + 48 B SUFESR R

k]

TE: AR HIRA I R B SCRFIESF -




RO BIE T 2020 4E5F 3 R

5.7 WEIRE A SRME G E ST EE EFI/ N R BRI SR R 4
E: ARG AR SR IFA S

5.8 & HIARIEA SOME 2 B 8 HLFI R/ HEFF IRT A BUE R 3 9140
T AR R G ARRFAROLE.

5.9 HMEWIRAEEBH I E IR 5 1% 5L i
FE: AR IR A R AT [ GO BT

5.10 HBHEMEME
5.10.1 ZEEHRKET+LZIEFRRITERSZ BB EMITLRAE, BRERT
gt DAl — AR B ATTER . LTNERKIBEE
ARG N, ARG B BHRFRE AT S REREM I ZR, RAIIARE S HRR KT+ 41
T IRAT BRI P M IR A, BRI gl H AT —SE N2 B AJHEST. AT
iz
5.10.2 R E AT 2R EE HE e & RN &% E R E IR UL
AR IR A SR R AT ISR

5.10.3 FAth B =Mk

5 SR &8/ O

17 H PRE 42 30, 831. 71
SEYSCIIE 57 37 B K -
AT -
ISR S, 23, 057, 055. 64
JREYST I 5 -
Fopt B2 USEK -
Ry ol _
Fopth _
&t 23, 087, 887. 35

v}
dl

O 0[SO || WD |

5.10.4 REWIRFFH B4 T BRI TS5 4

e eV fii s 2K ~IHE Oo) o 5 4 T v 4 EE ) ()
1 132008 |17 1L EB 70, 298, 530. 00 3.78
2 132017 |19 4K EB 33, 905, 060. 00 1. 82
3 113017 & WA 30, 985, 102. 90 1. 66
4 132014 |18 {k EB 28, 859, 570. 00 1. 55

8 U k11 ;|



RO BIE T 2020 4E5F 3 R

5 132004 15 5 &% EB 20, 074, 000. 00 1. 08
6 123028 TR Kot 15, 723, 708. 80 0. 84
7 127007 W AR 15, 620, 330. 56 0. 84
8 132007 16 KB EB 15, 462, 645. 00 0.83
9 110052 AR 13, 875, 806. 70 0.75
10 120002 18 d1J5 EB 13, 426, 800. 00 0.72
11 113528 K IR it 11, 902, 088. 00 0. 64
12 110053 T A 11, 153, 624. 60 0. 60
13 110033 Il 5 4% £ 11, 045, 123. 00 0. 59
14 113530 KFFfi 10, 340, 000. 00 0. 56
15 113505 Wt HL S fiit 10,227, 111. 00 0.55
16 132015 18 17 EB 6, 649, 963. 60 0. 36
17 128069 R T i 6, 491, 190. 29 0.35
18 128094 RN 5,921, 849. 40 0.32
19 113024 Wk it 5, 158, 000. 00 0.28
20 113567 H AR 4, 492, 800. 00 0.24
21 128015 AR 4, 256, 895. 20 0.23
22 113532 NESZN AT 4, 141, 504. 00 0. 22
23 128042 YL A 3, 600, 565. 00 0.19
24 113535 Kok £ 3, 502, 450. 00 0.19
25 128063 R AFfiit 3, 234, 900. 00 0. 17
26 123023 AR i 3, 009, 159. 60 0.16
27 113008 HL A fiit 2, 157, 600. 00 0.12
28 113516 IR A5 2, 105, 400. 00 0.11
29 128026 O fiit 2, 035, 200. 00 0.11
30 128070 et 1, 566, 750. 00 0.08
31 128082 R A 1, 550, 949. 40 0.08

5.10.5 R HARAT+ 4 MR T A7 R TLIE 52 PR 1% L A 3 B
s A IR AL SR A

5.10.6 BB &1 B K H A SO 1k 3 )
T U FON SRR, 552 2 i o o L2 5 2 T 0L ) ] A7 R R 22

ECRU




RO BIE T 2020 4E5F 3 R

§ 6 TFIRAEEHHARD

AL Ay

0 TR 2 < 90 i

1,702, 034, 299. 41

e ST 1] e < 55 DO 3 80

9k - 1 7 BT ) e < B ] 850

e T 1a) 2 IR AR B A (4 s L7 =" 38D

T T A T < 0 90 i

1,702, 034, 299. 41

TE: B LA R RN Ao S B B 3 S e it A7

§7 ZEEEANCHERRERRAEEER

71 E&EBARFHFESHBRIHER
VE: ARG AR I P G R R AR R AR BRI 0L

7.2 REEBENZHEAFREREAEST 5 WA
T ARG AR WA TR R BN T A 5 BB AR SR L .

§ 8 MMBRE RRNAMEZEFR

8.1 WEMNE—RREBFAFESHBLHIEI BT 20%H1F 5

B 5 B N A R i AR AL AR T WEWIRFFA EZHEEN
%

ST A A \ y
| amgtom | P g | OO
7w = B =] 0 U\ r“-TEi /\mﬁ /\,:,ﬁ S N

N N A Al Al e
w7 FRO I 1 X ] L % % &
z; 1 20200701-20200930 | 397, 447, 028. 50 0.00 0.00 | 397,447, 028. 50 23. 35%
P AR XU

AT G AR TS S A AE B — AR BR 3 Fp 2E e  E A51 3) m aed A A 20% 5 L, FE T AU
ENPEA R ITEOL T, QB st Bl B i IS ], £ F 2 R 7 Jo vk DA B A% RN AR LA SZ
AFA5 R 2 IR R PR IR DB e 4 (L T KM 50 XU

TE: HRIREE LM R BN B T8 Bl B R e A A
8.2 MHBHERRMHAMERERFR

Teo

10 5T 11w




RO BIE T 2020 4E5F 3 R

§9 BENMHHEZ

9.1 FEXMHFHER

Ly A IR 2> HEHEA S 5 S5 AR 0 SO

2« (RO E WG AL R S G 2 e A F)D
(HEFR ORI — 4 E WP RAE SR BB S i)
(R DR B — FE WP UG RAE S BB e S 0 W 5
5. FEEEE NS B HLAE . B
6 F0 T P A G A E B e (R 5 T
v R EIIE B 2 BRI HeAd S

w
P

o~
7/

-3

9.2 TEHH =
HEEH NN, bk BETR AR X ERE 1101 SHERESMKAE 9 Z

9.3 B HR
1y EMEET[E] Ny B3 1N I A3 B e 2 2 1)
2. BFELE A MEE www. ehuataifund. com 2[5

3. IRITIH BT N R ARALE 1% 400-632-9090 (K iE1EH) ik

HERENFELSEHGRA A
2020 4£ 10 A 28 H

o110 oo 1w



	§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报告期末按行业分类的股票投资组合 
	5.3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国债期货交易情况说明
	5.10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


