EREMNEBREABSHIIFREES

2020 35 4 Z

3

£ig=)

2020 £ 12 A 31 H

REEHEAN: BREANZESEEGRAH
HEFTEEN: PEBITROARAF
WEZHAY: —O=-——F—H=+=H



HEZRORPLAE R TY 9 2020 458 4 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 EBRAT R A R A AR AT S G E, T 2021 48 1 H 20 HER 7 ARG
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

AREIE 2020 410 H 1 HgZ 12 A 31 Hik.

§ 2 EHE&r= Wit

4 TR HETRAR AR
e 006882

L oy AR 006882

S (e LTI TR
ReAFRAERMH 2019 4E 5 H 27 H
A AR L 4 4 B 300 126, 222, 907. 93 f#

A < BB T BT 9 AR G (0 BAT R
E0 R ALk AT PR R s G E e
AR AT T, AR B 1 B G B AR
WL, 4 RAT O 5 PR R Wi 2

BB A bR

EREHERES, RESHFEEE: (1) %
MG HE R, 45 GDP # K 2 . Tk 38 hn{g . PPI.
CPI. WipAIRA ., B OBIELI0EE; (2)
RGBT FRbR, A AT I3 B A 2 R A2 1
TR BRI TS (3) HndErs, SIERZEH
W 5 1555 1 3 ik ik S U R 2R . T3 B AR A
P Bt s EHAKE K 5 EA TSR . T3 SRR
REEANE; (4 BURKHZE, A5 BBUER.
TRMEBGR . P BUR & e H5iER Mg % UIAE G
(1% FRIER .

RESW BT RN T LR SRR, sh&i
BES TR figr. BMiis LTRSS
BEPEA ) A EE e, B T KU, 3R v T A

82 0 k12 it



HEZRORPLAE R TY 9 2020 458 4 R

K,
L et HHIE P LY B 3 AR B0 A 2 X T0%+ TR R
b4 bl B i A TS5 X 30%
S 25 ARF G IR B G, ARG AR A T
RS, mTHAEMESMMmTnES.
A== N RN E S E AR A A
BHEFEEN o EERAT R A IR A
N 53 I A T R A T HETRAR AR R % A HETRAR AR R 2% C
B I AL B AR 006882 006883

T IR IR 7 G2 < 4 B A

2,105, 707. 86 13

124, 117, 200. 07 43

§3 EEMFSHEIFMESHERI

3.1 FEMEFER

Bhr: ARt
F B 55 Fabw AR ( 2020 10 1 H — 20204E 12 H 31 H )
HETREORDEAR BRI 9 A HETRRPARE R % C
1. A S 26, 952. 96 1,091, 234. 86
2. AR 390, 251. 86 22, 826, 673. 24
3. IAT ¥ 35k 4 BA A A i 0. 1979 0. 1839
4. BARFEEG B E 3,728, 698. 00 216, 312, 732. 30
5. JHAREESBUIFHAE 1. 7708 1. 7428

T 1o A C eI st e S AR SO . Bt ikas . AN CAE A e Aeshdieat ) 41
BRAR DS 2% T IR A, AR 9 A9 2 sealiieas n_E A 22 se A2 sh i as -
2 iR SHEAR A B RA NG B EAE 53 G, A5 Sebrilcat KT

AR T oy

3.2 EeFERI

3.2.1 FREHE SO PR E KRR LS F LS L BEE A 38 & i H R

MR (DL B 3 A

G BEE | B | WSt | gk O—6 O—@
KERO | WEZQ® | HBRERO | #HmEWEZEZD
HE=AA 11. 96% 1. 20% 17.27% 0. 90% -5.31% 0. 30%
FEAAA 27. 80% 1. 46% 31.61% 1.07% -3.81% 0. 39%
it —4F 61. 04% 1. 36% 43.13% 1.12% 17.91% 0. 24%
HEHR
Eifk;zg;53 77. 08% 1. 11% 60. 86% 0. 99% 16. 22% 0. 12%
% A
HETRAR DB RN 2 C
B3O OH12 ;W




HEZRORPLAE R TY 9 2020 458 4 R

- BN | BN | LR | LSRR | -
B | kx| mezo |mrsze | sxmeze | O © | @70

HE=4H 11.80% 1. 20% 17.27% 0. 90% -5. 47% 0. 30%

L ESNNH 27. 41% 1. 46% 31.61% 1. 07% —4. 20% 0. 39%

ok —5 60. 10% 1. 36% 43.13% 1. 12% 16. 97% 0. 24%

ER A=

e e 74. 28% 1. 11% 60. 86% 0. 99% 13. 42% 0. 12%
X 7

e ARG EIEHEDy IR N T 9% 32 AR B R FxT0%+ R USSR B () i Fx30%

3.2.2 HESAFAYURES RiHHEEKRLF) LIS RS R E A
RRFHI LR

YRR BRI AL 01 1 U0 3 5 AL B L SRR 19 5
Bt} He e

TrirT%h : : : : : :
F9.99% : : : : : :
62.22% : : : : - M-
54.44% : : : : : 1 : : it
46.66% : : : : : : : : :
38.89% : : : : : : : : :
M A1% : ' : : t ' ' ' : :
23.33% : T T : ' ! : 1 1 ' r
16.65% : : : : - : : : : : : :
7.78% ; ' - : AN -7 : ; t ' ' ' : :
0.00% - - 1 ; ' T ' : 1 ' T h ! : 1 1 ' r
P~ W = 4 O M I~ @ = ot & @ o~ @ o= o — O m
L N L B T e - e ol S - o (B i) S L~ B S ol 3
L (=} - o [=3] [ ] -— o — 4 m =T Syl [{=] = (=n) oD (=] = -— 4
e R T A A R R A A I T
on (s3] o0 (=3 (s3] [=7] o o = (=] [ ) =] = (=] = = = [ ] [ ] = [ )
— — -— — — — -— -— (] L] (o] L] [ | (| (] (] L] (o] L] (] (]
= (] [ ] = = (o] = = = (] = = = = = = (o] [ ] = =
(o'} (o] (o] (o] (o'} (e} (o] (o] (o] (o'} (o] (o] (o'} (o] (o] (o] (o] [ae'] (o] (o] (o]

o T D S AL S B T UM bl — R (o D ol 2 P R e B o

ﬁ%
~
p=il
H
o
=



HEZRORPLAE R TY 9 2020 458 4 R

SRR BT B CIE 0 B ALK e 5 3% e 3 e B s

Bt} L B

T4.97% : : t : : * : :
67.47% : : : : : : i :
59.98% : : : : : : - f'
52.48% : : t : : * : ' :
44 93% : : : : : : i : :
A7.48% : : : : : : : : : : ;
29 595% : : t : : : : : ] : :
22.49% : : t : : t ; : : : ] : :
14.99% : : : : ; ; : : : : : : :
7.50% ; : gt : : 1 ' : t : : : ] : :
0.00% : ] : : : t : : : ] ‘ : t ; : : ] : :
e - . T e
L e o T L i Sl R = T = I — T — = T S - K ¥
. ; . , . . ! ; : . 5 : : ; ] i ; . q :
- T O R = T = S o T~ B NV RO T~ T (U TY= - S = T = S
8 2 a B B - + ~— 8 & B B8 & o o 8 8 «— «— +~— ‘=
: : ; ; ; ; . . ; ; : 3 : ; ; ; : . ; ;
= R T T~ - - - - T T — S S~ S -~ T = S = S~ T~ S = T~ S — T |
- = = = = = = = o/ o o o o o o o o e e
& e o E o m B s o s o ale ooa s S o & e
B = B = B R Y Y o B = B N < B = R N R R O T = R R = T = R < R

= I R R O R e Y W TP U fe . — e (bR R el 2 LR Rt 2 e

§4 BEHARE

4.1 E&2E (RESLBE/NA) FHir

P4

A%

FEATE G 22 P IR

AEHR H 3

EAEH M

EZF Ak,
IR

!

PR

2019 4 5
H 21 H

6 &

& H 2w Kot 5 e
EHWAL . PR
A PR BT A A B $E
TRIFAL L GRS UE SRR
PR AH, HEERK
U3 BR 2 78 78 BT K FLAT
WA N . 2016 4F 9 HANA
RN EE AR
"], PJIATA U T

=
S o

A

X B

2019 4 6
H3H

6 &

BN o . K o2 0 AT 6 &
EZRE S R AR 2
WA G, 2016 4F 12 H i
NN S AR

500 12 W




HEZRORPLAE R TY 9 2020 458 4 R

N, P w7
2P

EEATE R . AR
FHE HEAT IR A A A
AT, BT,
MR R AT, ERRE
EEA R AR ERR I,
EEER NI RIS Bt A

e Fe2 | 2020 4E 5 B PR > wI RS P2 it PRESEHL
L m | HosH T

XU s R AT . HEK
PRES B8 7= = S A Al
FEL 1R, 2016 4 8 AN
NERGNEEESEHEIR
ANF, PUERESRTHSE
B,

4.2 EEANHRE W A 22 I8 BT E 1 0L U

ARG AN, AREEE BRIy (PN RITM BN SRS eik) S At ik
R R PE SO BEOSRMA I 3 & A R €, AE WG M B RS 5100 SR 8 BT IS 2 4 58
P AR A RS (2B, DN EE S BREAT NSRRI 2R, e 40 3 3 0 WU AT AR 2t (14
T AREHIA, B RERERENT N, BRAGTEH RGNS EEERNLE .

4.3 AFEX G ETUEHH

4.3.1 AR 55 R HHAT L

NAV ARG FIERIPATR O EZ GG AP ARSEA S, LSS A e T
CIRIZadnid o H I BB it 8l g — W it & A A E B3 2T 6, RRBAsH
BN PRI R TS s FEORUE S BT A BB R SRR IR B[R, 7 PRAT 45 R Ao
LR AFMILF s FATRFZ S BIEM AT 5 BB, L “mRise. asiist” AsAR
W, SiaHRZo RAT AT EY, REKATRERIE A TR SR GG @S5t
BT BT AR BE , RAUEAS R 58 20 A 0 31 2 1] ) 3 K AR A JF 35845 J5 I AH B R% 9
InsExs & BB H AR L AT N EREZ L, B R WS 54T 9 H R AR A BT A
R &R

AR, RAEDE BT A A F AN T3 5 45 F B 2t Snid A7 S H S B A 158 5 il
FERITEOL, 2758 5 B AR AT I L R 4

o0



HEZRORPLAE R TY 9 2020 458 4 R

4.3.2 FHEIRZGIT AT

NRFEAR AT R, A FXNFRARKREAE, ArHbE CrEZ o s Sa R ik
WNHRAZ g Wl WP 28 4R 5558 S AT N WSS G ik e s TR EAT 1 e, I
PUEAMAH M Rl S PisEhE: AR bR 5 HNE— R EHE AN AN FE R
HE A IR AE 5 UL S HARTT -5 B A28 5 AR 28 Sk A S AT N -

AR ST E B G AT AT MR AT, M SR EHEAFREED (1H. 3H. 5
HY WHIRIFAAE S RIASE S R S8 S AN 2347 1 T RS, RIS A T-58 Sy il BE 1) S
LT N

AAE AN, REIMAEEA T BE T EA P38 5 MR 2 4k (1) 7 % S AT N -

&l

3k

44 WERAZEEB R RS EL

VUL R ML B L s, B MECRYERF T i . A GRS A KRR FHE MR, fE
PR B A S BUR R, =Z TR 1 A AR, DR BEZGIRRp R S5
VERCE; [RINPINECHA b o5 R R A, e B 5 OB v A B 2 ) (0 e 3 4 7 B Tt 5
W, TEA A% R O M AR R . W SRR AIAR TS . IR B E s IR R AR . 0 T2
AN AT AR R R AR AR R, th3EAT R -

4.5 REHNESHNGRI

BREAR T WIR R ORE RV 9% A LS MALFE DY 1. 7708 Ju, ARk i WL G AU K
O 11.96%; BUEARE IR LRI 2 C e mBlHEDY 1. 7428 Ju, ARk A &0
BUEIE AN 11.80%; RISt LS AR 28 50 17. 27%,

4.6 MEMARERE ANBRE SR HEE Y
NI AR I R M BLESE — A AR H 2 e B A AN BCE AN — N B S B i
EAR T LTI eI .

§5 BEAGKRE

51 MEPREEH~ASHENR

P i H & ) o B BE PRI E ] (%)
1| B 185, 437, 717. 76 83.71

Hrp S 185, 437, 717. 76 83.71
2 | Remr - -
3| [ E A BT 113, 000. 00 0. 05

87 0 k12 it




HEZRORPLAE R TY 9 2020 458 4 R

Hrpe it

113, 000. 00

0.05

B SRR SR

LRI BT

EROMITAE i TR

KNG il

15, 000, 000. 00

6. 77

Forpe KBl i) SN R AR
EEfh B

HUTAE SR S M 4 i

20,671, 053. 11

9.33

HAb 5t

291, 964. 26

0.13

it

221,513, 735. 13

100. 00

5.2 MERRBATU D RHBERRAS

AL 1Tk ARME o) o 3 4 0 P 1 B A3 (%)
AR R R vk - _
B | Rk 1, 742, 300. 00 0.79
C | filiEk 143, 761, 366. 89 65. 33
D | B BTy R SOKA R R - -
E | @3k - -
Foo| R AMEE 6, 934, 350. 00 3.15
G | sk, SiEFmElk - -
H | AR ARk 7,574, 910. 00 3. 44
I e RS BRI S 6, 235, 759. 87 2.83
J | &Rk 3,410, 519. 00 1.55
K| JHbr=l - -
L | BRI 45 55k 10, 365, 915. 00 4.71
M| BEAF AR RS 2,747, 111. 80 1.25
N | KRS BREERD A it A 29, 357. 20 0.01
0 | RS BEAHARR S - -
P | #HE - -
Q | PAEMMSTIE 2,636, 128. 00 1. 20
R | b PRE AR - -
S | %A - -

it 185, 437, 7117. 76 84. 27
5.3 MEPREA RME SEE T = REEH X /DEEF T+ 2 R =S 5 A
I

e | mEmRB | OREAK | HE 0D | ARBE G ﬁéiﬁgﬁ
1 000858 TR 50, 400 14, 709, 240. 00 6. 68
2 600519 CVMERE 5, 400 10, 789, 200. 00 4.90
3 601888 rp [ o A 36, 700 10, 365, 915. 00 4.71
4 000333 KA H 95, 200 9,371, 488. 00 4. 26

%8 7 k12 it




HEZRORPLAE R TY 9 2020 458 4 R

5 600132 ;NN 64, 600 7, 686, 754. 00 3.49
6 600754 MRS 147, 000 7,574, 910. 00 3. 44
7 600690 R K 242, 688 7,088, 916. 48 3.22
8 002304 FE A 29, 700 7, 008, 903. 00 3.19
9 300760 LEREST 16, 002 6, 816, 852. 00 3. 10
10 603658 2B AW) 43, 555 6, 323, 314. 90 2.87

5.4 EREFRFBMATRNRFREAE

5

155 i

i 3k B HE EL ] (%)

1

[ X 57

RAT SR

wW | DN

el iy

Hrb: BORME SRR

Al i 77

b R R %

T 2 A

A (AT AZ D)

113, 000. 00

[e b A7 5

O |0 | |||

HoAth

it

113, 000. 00

5.5 1 HFRREA RME HESF 738 B/ HEF R8T B4 R IR 5 B 4

——
FE | fEfm | BEen | NE GO | ARRE GO 5%§§&@ﬁ
1 113044 j(§§$§ﬁ% 1,130 113, 000. 00 0.05

5.6 & HIRIEA S E G2 ST 7138 HL B RN HEFF RIHT + 48 B SUFESR R
ok
FE: AR HIR A G R BT B SCHRFIE SR

5.7 REWIREA RE L EE T #E HGIR/DHEF KT T4 St e R A
T AMEMRARERFARER

5.8 EHRIE A SYHE o 2 S = 3E LU RN HEFF BT T2 BUES 5 A48
T AR IARA I SR FFA PG

b
©
=il
P
o
=




HEZRORPLAE R TY 9 2020 458 4 R

5.9 MEWIRSEEB T KB BLE 5 1% DL it B
T AR HIARAIE SR FFA BRI B

5.10 HREYIRAZESTH KB 5 1% 5L i 3
TE: AR WIARATE SRR E AU 5.

5.11 HERAESHREME
5.11.1 AESERMETHRIEFNRITERTAZRNE M I LRFE, SERS
gl DA —E N ZBATFER . ATTBERA BN
AHEIAN, AFEGHR TR IR AT S OEAE M A EEK, R R IATE SR AT+ 40
TR RAT EAAAII I B A TS R R A, BAE AR g ] H AT —F A2 B AT DT, AT
I8
5.11.2 ZEESHRFH 2R EEEES S R E 5 &% 8 2 E 5L
AR B G AT 44 IR AR 5 (R E 1 4% 128 JBE S P
5.11.3 HAhBE =R

75 B &/ o

1 17 HARIIE 42 53, 768. 35
2 ST Z5:375 5K 238,917. 50
3| MUSA -
4| RICRE -2, 040. 09
5 | RICERIEEK 1, 318. 50
6 | HASYEK _
7| FEMESR _
8 | HAth _
9 | &ir 291, 964. 26

5.11.4 5 HIRREA KL T 7 B i T 3 525 B 40

T AR R AR S AR AT b TR T R 515

5.11.5 #REHIAKAT 2 BR PAAERIE SR RIF LA UL 9

T AR IR AT SR 1 B 44 B TP R AR VB SZ R R0
5.11.6 HEAGWE IEKHAR S F IR A

BT Y& ORI, A At oh 5y UL S 2 T L2 ] AT AR AR R 2

10 51 12 1



HEZRORPLAE R TY 9 2020 458 4 R

§ 6 TFIRAEEHHARD

HLL:

it H HETRRDARE R o A HETREIRIAR R 9 C

T ST A B A 2, 020, 087. 52 124, 156, 623. 28
i HA 30 1) s 4 A R ) 47 80 208, 406. 91 79, 662. 65
U - A T A V) s < TR [ ] 47261 122, 786. 57 119, 085. 86

s A ) S SR A sh i Bl (AU
WIS -vilD;
s BRI A I 4 4 00 2,105, 707. 86 124, 117, 200. 07

TE: RS LR A BN B B B 20 e e A A

§7 ZEEEANCHERRERRAREERER

71 EEEEAFHAESHBRFHER
TEe ARG AR PN B BN R R A A AR A AR 1 10

7.2 BREEBENZHERRERRFEETH VA
VE: ARG AR I P T G IS F AT R IR A S A

§ 8 MMBRE RKNAMEEFR

8.1 MEHNR—RBEFHES M LBIE R BT 20%HH 5L
TE: ARG AN R A B — B BUE R A S S 8L (105 B Gk L 20% A0 15 Ot

8.2 MHBHERRMHAMEERFR

AN, ARG BT
2020 £ 11 F 3 H: RO R G RIEF R R SRR H A

§9 HENMHER

9.1 FEXMHHER

Ly A IR 2> HEHEA S 5 S5 AR 0 SO
(HETRORDLAR Y PR & BUIE S IR B IR G R 5 )
(HEZRORD AR HETH 2R & B 7 1R B S B W 30D
(R ORI HETH 2R & BUE R I BTk SR 52 UL )
5. FEEE NS BRI B LR

Do
/

wW
/

i~
7/

2R DRI A}



HEZRORPLAE R TY 9 2020 458 4 R

6 R 7 A ACEE G A E I 1 (R I

7o A NI 2 BRI HoAh SO

9.2 TFJHHb R
BRGNS ABIT, Hh: ETHAR X R 1101 SERSRAE 9 2

9.3 EEH
Lo BV TE]) Py B 8 BN J A 3 B 4 B 25 )
2. B ReE A ME www. ehuataifund. com 255

3. BRAT AT N R IRLE 1S 400-632-9090 (K i&1ERR) il

ERGEMNESEHARAA
20211 H 22 H

12 5 12 0



	§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


