TETROR DS AR E W O &5 AR SIE SR Bk 4 2021 4R 58— T JE AR,

EREXTENEHATRESHEAENESFRRES
2021 FHE—FHEMRE

2021 &£ 03 A 31 H

EEEEN: BRENELSEHEGRAH
BEETEEN: PEBRITROERAF
WEXHHER: 2021404 A 22 H



HEFR PR A WIT TR & T AGE AR 3 B 4 2021 SR 58— F IR

§1 EERR

N (B R A AR S TRV R A M A iR PR S IR, IR
PRI ELSRE | YRR 0 5 B AR A AT

LT N EARATIR 00 PR A TR A & A TFIBE, T 2021 4F 04 1 19 FUSLR% T AkH 75 v it
SARHTR PRI R AW SNA, RE A A R BIE . 125E Md B A R

4
FEL M GO AR E IR LI . BV A, $5 8 7E (F 45V W3 A A 400 A 2 4 o 97
S

AR I S VR ARG A

KA E 2021 42 01 A 01 HEEZE 2021 & 03 A 31 Hik.

N LWCSEAE . B0 5T (0 U B AE R  E, (EADRIE RS & — e A

§2 BE&r= MR

2.1 BEFEKFMR

FEETRFR HEZRER DG A A
R4 FRY 006642
e (Y L RTFF IR
HEeEREMH 2018 4F 12 F 25 [
i35 WK I & AU A0 364, 989, 581. 08 453
X EE [ E R RIS I SRR P E R E, RIS
7 HiR iz FH 2 A% 0t RS, FEHRAS R I 22 T 3 A R T 3

Wlge, 0% SeBE &t e i K R s A

AN G PSS PO BUAS R R B SR (D = IR
BEANG: AR R 5t M p s A, @ et S E R
s BIASIEIE AR B A R B B A E . BB L
IR LRSS R AR A AR 324, JESR B [ Wi A UE 2 AT
DA KRG G ERCE B B2 355 KU A RT R T
TERIE ST K IR e Nl . AR KI5 T B SR
RS ARG . BRI AN L B SCRRIE SR I BE SRS . BUIE
BB RIS AE . () JPRUNR BRSO, ANk
R R AL A e, 5 BB N B, T AR
KRBT PR B S BB LB AT SRR, R 2 BB T md sl e

2




HEFR PR A WIT TR & T AGE AR 3 B 4 2021 SR 58— F IR

BEARFT, DR/ G HE D

N&=n 23 VIR 300 FEBU R FHT0%+ P USSR R () I F«30%

SRS T IR G A G, R AP G R T IR s .
SR UEite S W T BB

FEEHN RIS E AR A

HEtEA Hh [ ARAT I A7 PR 2 )

§ 3 EEMFHEIFMESIFERI

3.1 EEEIHR

B ARt
F WM KA WA (2021 4F 01 H 01 H-2021 4£ 03 3 31 H)
L AW S as 65, 823, 130. 39
2. A IR -14, 709, 114. 03
3. BT 35 58 4 A B A R -0. 0434
4 R FE G 5= 1E 732, 816, 006. 74
5. R FE G A1 E 2.0078

AW C S as FE e e AR BN . BRBEIRER . AN O 2 Se a2 B W as) FRERAH G 3
RS HIARE, AHARE A O SEIUa i A A e E 2 3 as
2. EREGWESHRIRA OIS RA NNWEEE 5 2 e 0S5 B A, TN SRR SEBRIL R 7K T ZH4K T i 114

=,
3.2 EEHFERIN
3.2.1 AREHESHBUHEN K LS FHV S LB ZE A 28 2 1 E

b & bl s
WHEIEK R | EKR | Mgkt |
NEs " o ’ welElr | O-0 @-@
® FrEZE® EAEHESE) WED
TE=AH -0. 78% 2.09% -2.11% 1. 12% 1. 33% 0. 97%
TEARTH 17.33% 1. 74% 7. 42% 0. 93% 9.91% 0.81%
L . () . 0 . () . () . (| . ()
ok —4F 64. 60% 1. 63% 24.11% 0. 92% 40. 49% 0. 71%
H 344 R ARG
N ? 162. 00% 1.61% 44, 88% 0.95% | 117.12% 0. 66%
4

TE: ARHEENGHBIEMEDY: IR 300 FEHOM R FxT0%+ P LA SRR (i) diaE R *30%




HEFR PR A WIT TR & T AGE AR 3 B 4 2021 SR 58— F IR

3.2.2 AESEFERURES RIHHERKRRE) LIS RS Al 2 2225 1

245

| — amuEe — LaaRuEe |

230.00%
200.00% =
150.00% <
100.00% 1
50.00%
0.00% S
-50.00%
T T T T T T T T T T T T T T T T T T 1
[ ] [ ] [ ] [ ] [ ] [ ] [ ] [ ] [ ] [ ] ] [ ] [ ] [ ] [ ] [ ] [ ] [ ] ] ]
L] L] L] L] L] L] L] L] L] L] i L] L] L] L] L) L] L] L] i
| | ol | | | | | | | [ %] ] [ ] [ ] [ ] [ ] [ ] [ 5] [ ] [ ] ha
[na] L] L] L] L] L] L] ] (i) L] L] L] L] (o] (o] (o] (o] | | {
rEEE pER el P EEEEEE 8 &
[ ] [ ] [ k] (] L] e | (V] L] [ ] | [ ] = (%] e | [m.a] e Py | o] (N}
ro e 2o 2R Rl st 2 ES
on o = o on [ma) w [ ) e o o od -l (] o o w P on =
§4 BEARE
4,1 RE&ZE (REELF/PMA)
RIS WIS | jEBM )
4 B 4% A T Bl
1EER H A EAEHE
g E R A
FHREERFEHGRA
] AL 78 2H A T AT RS
WHREM, mEKRE
P, HERET-EHE
PR FAEER A (E]), o2
PRAETR N IR A&
MR 4 o0 2018 4 12 25 H - 114 N N

BRA R BOER =y IR
I BILAG AF R A 2 Y 2 4E
M AU e B
M A RRE BT
B A A A
K45, 2016 4F 8 HhnA
RN S E AR




TETROR DS AR E W O &5 AR SIE SR Bk 4 2021 4R 58— T JE AR,

AF, BUEAFREH
B, REHEHLR
M, &S (FOF)
Eg et IEE 2

4.1.1 FRFRAEFL S B8 BRI B 4 2 (1 2 - 20 28 R A 28R 07 A 1 O
WA, A G G A I ARALAL 55 5 B B RIS e 2

4.2 BEANIRE RN A2 SIS FE 00K 5
AN, AIESEBA B (PN RN ENESF R B eE) R SGEAE M

PESCAFER AN A, ERLAE, REREER . B33 5 E 2

B EEAl b, NS BEETA NEOREA A i, TR HFERSMBRAA ANFR TN RSN, AEE

IBAE T EIEEE AT N, BREAEFEARESIEE S FRLE.

4
e AE B0, AR A% ] X

B #

4.3 NFRGERH

4.3.1 A3 5 I B I HAT L

NAVNP GBI PAT IO E B AT ARBRA S, LSRG Z AT DA b
BN HKR R S LG TR S A E BT 6, S5 RRASHR A TR S
MR35 s FEQRIE ST A B R AR IRSLAE B R, ™R PAAT BT L S i iR s SeAT 4
G EMAVAZ 5y oy FERIBE, BL“RFE R Se . ks ise” AR, S5 G8BZH REH AT S
B, REBCKTTRECRIE A PRI S R A &y BRI BTH SRS B A B R IR, SREA %

5

WAL AR ERIEA TG BRI R nss & B A G HR LT RSB, &
LA BRI 5 A S AT 9 U H AR A AT R AR A AR SR

AN, RABS B ALE PRAR A1 A2 5 55 T BN R 2 412 AT D9 S A e 24~ 58 5 il FE 1) 1
DLy A5 5 il BE BV BEAR AT I L R A

4.3.2 REZHIT AT T

NIEREAT R, AP R AR RBERA G, ARIHE CGRH o) B S D) PN 28 5
WERMTSHEIN WHR s R 55 5 AT MR G i R W AT 1750, FFRUE MM AR E . iR
Ay M S A FZEIER S5 HNE — SR A A W AR A E 8 5 R 58 5 A S oAt




HEFR PR A WIT TR & T AGE AR 3 B 4 2021 SR 58— F IR

A BE BN A28 5 AR 2 ik 52 S AT 9
N XS B BE AL I AT AT AR AT, RSB G AR EE D (1 HL 3 H. 5 H) A
RS 5 RIFAE 5 AN SRS B R BT 1 TR, RT3 5 I LI 7 5 54T -
ARG HIN, RAEDATE AT BB 2158 5 AM s 4 iE 1) 7 W 47 4 o

4.4 WG RN E SR B RIS IED A

— R AL GE A RAR GRS, T MBS R AR . B B TSR R B, 0 B
BNFRIEB I ERGR KT B MEEW AT AR TAT, WK ERIESR T, 7 A B R
RN, et 55k G RAT KO, e — 22 sk 1 L B T s . BB R IR D8 &, & EA R
WA EATH S, T80 7 KRR . ARG EERFAZ OB IS B, AT Sk R
b, SRR EAGEANLS LR . ATNECE T T, BTG INIR, S 1R REIR AT B A
MIRCE L] 5 R BT s AN E VL AC, IR 7 AR AR A SR N R AT L B E ] R
FF 57U 33 3 L 1) TG B B A5

4.5 WMEHANESH SRR
WM WIRIE SO BUFE N 2. 0078 JC, AR W & 0 BUFE IR0, 78%, FIMNLSELEL

FEHEN 2R -2, 11%.

4.6 MEMNESFHE ABRES T HERE LY
AIEGNRENEE, BeaFERCRH =5, NEH (AFHFRIEFRRESBIFEHEINEG) BN

A T L
$5 WAMAME

5.1 MEMRESHHESRHNR

JP5 T H &H o) S BRI R (%)
1 Es et 631, 644, 191. 22 83.97
Hore S 631, 644, 191. 22 83. 97
2 e - -
3 [ E WA BT 564, 000. 00 0. 07
e fige 564, 000. 00 0. 07
B SCRRIESR - -




HEFR PR A WIT TR & T AGE AR 3 B 4 2021 SR 58— F IR

LRI B

< RLAT AR AR TR

TR

il 7

Lrbe SR R A SN 3R B < B

HRAT A7

i EAN

it

101, 205, 161. 71

13. 45

A 5E

18, 820, 570. 30

2.50

it

752, 233, 923. 23

100. 00

o
N

5.2.1 RERZET U RITABRER KA

WEHIRIEATIL I R

N 1k 25 ARME GO RGBT A ] ()
AR AR i vk - -
B[R - -
C [k 542, 599, 072. 28 74.04
V1= WA I -8 I /S W& e Y 1 I A 4 88, 784. 56 0.01
E @50k 14, 457. 00 0. 00
Fo R AEE 7,674. 06 0. 00
G |iEisk. SEMETENL 9, 660, 632. 00 1.32
H o [ rE Aol - -
I |[EEAEs . S BRSO 16,943, 114. 79 2.31
N4 62, 238, 207. 21 8. 49
K 5=l — -
L [FLBEANR 55 R 55l - -
M RHEBE AR AR AR %l 18, 786. 60 0. 00
N PR IAEERT A S & F 73, 462. 72 0.01
0 |ERIRS . BRI A R 55 - -
P |HE - -
Q | PAEMMSTAE - -
R [3CAb. ARE AR - -
S e - -
it 631, 644, 191. 22 86. 19

5.3 MEWIREA RIHE HES T FE AR NFFRET+ 2R ER T A

e | BN R AR HE (B | ARIME OO | SRS ARG (%)
1 |600426 B E T 980, 555 36, 819, 840. 25 5. 02
2 1600166 e YA 8,751,600/ 35, 268, 948. 00 4.81
3 002867 K 997,015 34,875, 584. 70 4.76




HEFR PR A WIT TR & T AGE AR 3 B 4 2021 SR 58— F IR

4 (002859 EEREL 1,075, 760 34, 316, 744. 00 4. 68
5 600176 HEE A 1, 767, 400| 33,934, 080. 00 4.63
6 000100 TCL B 3,501, 500 32,704, 010. 00 4. 46
7 (300122 BRAD 173,200 29, 875, 268. 00 4. 08
8  [603799 Gy 426, 931| 29, 347, 236. 94 4. 00
9 688002 el 326, 698| 28,978, 112. 60 3.95
10 002493 ST 1,018, 300| 28,043, 982. 00 3.83
5.4 MEWRRFEHAFHFRNRFRBEHE
e fii 7 mn ANRPE o) i B4 T B ] %)
1 eSS - -
2 |RATER - -
3 |ERfigs - -
Hor: BORPESRL6 - -
4 lkfEFE - -
5 |k HA R T 2 - -
6 SR - -
7 At (AT A2 # i) 564, 000. 00 0.08
8 EiRIZza:A - -
9 | HAth - -
10 |&iF 564, 000. 00 0. 08
5.5 MEHIRLRA RUME S EE T = E e K /NEE P BT T4 iR 55 3 5t B 4
e | s i 45K WR GO | ARbE oo | LR
LB (%)
1 (110079 B e fiit 4, 450 445, 000. 00 0. 06
2 |123107 15 ik 1,190 119, 000. 00 0. 02

T ARESAREWIRMGFA LIR6IF.

5.6 MEWIRIEA RME & H & T 1#E LB/ HEF AT+ 42 B P SCRAESR R B 4

AT GAIR T IR ARFFA B SRR SR

5.7 MEWIREZA RIHE HE ST #ELHIR/DHEFRET LA R EBRE A

ARG ARG WRRFFA SR

5.8 & WIARIE A RYME L FE S B 1#E LR/ HRTF AT I A BGES B B4

AEE G AR WIRARFFA B -




TETROR DS AR E W O &5 AR SIE SR Bk 4 2021 4R 58— T JE AR,

5.9 MEWRAREES BB NIRRT F HOLUE A
A AR PO RIEAT ISR B B

5.10 MEHRAE BRI BEFIHRZ HH RN
AT G A S I N R REAT [ T B B
5.11 WEASREME

5.11.1 EEBB AT T2 IEFKIRIT AR E I TR ERAER T R Hil—FEANR
B ATTHETT. AR UE

RN, AT GBS AR EE R EOR, R SRR+ 2R R AT
ERAII B RS T R, sER g H AT —F A 2B ATHE DT TR

5112 Z&HERNH+ L2 RELGEHES S FRME NS ERE
AFEG TR+ 2 R, B 3 G RIS &k e Z AR B E2

5.11.3 HAWBEF=HIRR

Fr5 A HK A o)

7 ORIIE 270, 459. 40
NEYSCIIE 277 B K 18, 536, 900. 69
ISkeipel -
M EEINS) 13, 210. 21
97 WA HR -
LAt RIS -
R 2 A _
LAtk _
&t 18, 820, 570. 30

O |0 || [O1 | |[W ||+~

5.11.4 G HRKFFH KL THe I AT #5857 55 B 40
AHE AR IR AR FFAT A+ e B w] 3 40 5155

5.11.5 G MR AT+ 42 BR P AL TIE 52 BR 1 00 A T B
AHE AR IR FFAT B RT -+ 44 RS2 AL TE 52 R A5 D«



HEFR PR A WIT TR & T AGE AR 3 B 4 2021 SR 58— F IR

5.11.6 FHBEA GG MER A SRS
HT P TSR, 3900 i o e o I 5 2 T I ) ] A R R 2

§ 6 JFAZEE AR

LR DA i

0T ST < 0 00 i

320, 005, 775. 41

5 T T30 1] e < FR DA 3 40

44, 983, 805. 67

Dol AT T SO 30D I e < B [ 47 5

e T 1a) e e HR AR B B (4 AR L <=7 334D

0 T A T < 0 90 i 0

364, 989, 581. 08

Ve BRI R SOHEL. SIS EA R
§$7 ZEETHEANCHERRSRRAESHEIL

7.1 ZR&EHEAFHFESHBRINEN
AR N e BRI A A &0

7.2 REEHENZHERRERRFEER 5 A
AR A B BN T F A B e A S A 5 W A

§ 8 IMEMRKEXESKERSIFEHRHFNR

R A0 2 e FAAR A
HiH ESECRGE ST N Vg ST N
1AL 1 A L A5

K BRERE
HAMR

NS

13, 045, 574. 19 3.57% 10, 000, 450. 04 2. 74%

HEEE FAEM L
HiE AT 3 4

St - - - -

A1t 13, 045, 574. 19 3.57% 10, 000, 450. 04 2. 74%

§9 MR EHRROLMMERFE

10




HEFR PR A WIT TR & T AGE AR 3 B 4 2021 SR 58— F IR

9.1 WMEWINE—FREFEHFESHFLFIEIIBGED 205591 5

T 0 P A 2 A AR AL L

A AT R S 0

Bk
4 B &AL
R g T et
51 . KRB I 20%0 HAR 43 %0 FR 43 %0 2 [A] 473 ESRER X "
B
] [XC (]
BURI | 1 | 20210101-20210331 | 306,960, 201.22 | 44, 983, 805. 67 351, 944, 006. 89 | 96. 43%

7 AT AU

AT G AR U N A A B — B R A L0 3 il 1 i i (A 20% I DL, AE TR BN EAS RIS DL, diB 4Bt

& EURIURE [P BB TP RE ], A7 B B T A SR A I AR B DA S 150 8 TR [ XU

B RS

DA B 5 < A H IR 5

T FIEREUE MR BN B T [ A e e A A

9.2 HMBRERRNIAMERFR
P

§10 F#EXHFHEZ

10.1 BEEXHHEHZF
o o s U A i 4 SR S

N
op
&l

v CERE ER EHITOR & R ORI R S g i &
v CERRE FA WO & R ORI R St
4y (CEZRORME SER E WITHOR & B R R e B R R e 4
5. FEGEE NS BASHLAE . B
6 F0 T P A I < A E I e (R S T
T A ENIE M 2 BRI HoAh SO

10. 2 FRGH A
SEL R TR NI T T G A NAT T

10.3 ERFR
o VR I P 5 R A R\ A S T B [

11

)
P
S




TETROR DS AR E W O &5 AR SIE SR Bk 4 2021 4R 58— T JE AR,

2. BFELE I AN www. ehuataifund. com 2[5
&

3. IRITIH AT N R IRALE 1% 400-632-9090 (K IiR1ER) Bif

RN G E AR AT
2021 404 H 22 H

12



	§1重要提示
	§2基金产品概况
	2.1基金基本情况

	§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
	3.2.1本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较


	§4管理人报告
	4.1基金经理（或基金经理小组）简介
	4.1.1期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况

	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
	4.3.1公平交易制度的执行情况
	4.3.2异常交易行为的专项说明

	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报告期末按行业分类的股票投资组合
	5.2.1报告期末按行业分类的境内股票投资组合

	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
	5.11.1基金投资前十名证券的发行主体本期被监管部门立案调查或在报告编制日前一年内受到公开谴责、处罚说明
	5.11.2基金投资的前十名股票是否超出基金合同规定的备选股票库
	5.11.3其他资产构成
	5.11.4报告期末持有的处于转股期的可转换债券明细
	5.11.5报告期末前十名股票中存在流通受限情况的说明
	5.11.6投资组合报告附注的其他文字描述部分


	§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报告期末发起式基金发起资金持有份额情况
	§9影响投资者决策的其他重要信息
	9.1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
	9.2影响投资者决策的其他重要信息

	§10备查文件目录
	10.1备查文件目录
	10.2存放地点
	10.3查阅方式


