RN FIRG G E S B I 4 2021 45 3 TR

HRENEEFEERBEGHRERNITLHREES
2021 3 3 FFWHE

2021 & 09 A 30 H

BEEEHEN: BERENELSEEGRAF
BEEEEN: PEBITROERAF
WEXHHER: 2021410 A 26 H



RO FEFIR AR US4 2021 £R55 3 TR,

§1 EEHRR

M EHANER S LEEREAR S R BAEREC R R PR IRBE 8, XN
BMIESEE L R AN 58 B AN S DU

B N EHAT B AR A FRGEA R S & FHE, T 2021 48 10 7 22 HEM T AMRE PRI
FARbR . AR BA G EEAR, RIEERAR AR BICE. RSP IR B HoRIER .

e

SIS

A RIS B RIR A i

EINAE LWCSEAE . B RR 53 (0 S U BAE R  3E, (EAORIE R & — e A

&
B MIEENGTFACRIL AR R I . BEBAT IR, BEBE AL 5T PSR R GH ] 13 A5 < 1

A HAE 2021 4F 07 H 01 HZ % 2021 4F 09 H 30 H ik,

2.1 BEFEKEMR

§2 BE&= RN

FEETRRR HETRIREEH T F
R4 FRY 004374

e (Y L) RIFF i
HEeEREMH 2017 4F 03 H 24 H

At JOR I 3 A0S 0

399, 519, 841. 60 17

IR B B MU BB s, JEHE A R R R 7 A

Bt HAw F RN, JIGeAE RSB AR 1 AT 5 T 2 A
ST A R TR R
B AR T AT 3 S AR Uk RSB 7 Ll AT A T

s F13R A BRI REAE S T R R . R, DAL R 5T
SIRTRIRAS, F2H8 T3 A T 0 GRS BRI AR AR BT
B, SRAGEE S MK IR e E(E.

g L S v VR 300 TN R T0%+H U AREL () WA FEx30%

S S A ARG NIRETIIE S, HRS MBI TR R 4, &
FRERESME TS,

REEHA RN EE S E AR A A

BEEN H EARAT B A PR A F

IR E Al AR

ERENHEE A | B AR C

2




RO FEFIR AR US4 2021 £R55 3 TR,

DGR S S AN

004374

004375

A IR T I o 3k S 1) 43 B A

219, 700, 741. 95 11

179, 819, 099. 65 1/}

3.1 EEEIIR

§3 XEMFRIFEMESHERN

Hpz: ANRMIT

FE 5 TR

AR (2021 4F 07 H 01 H-2021 409 H 30 H)

ERENEFEA

RN EFFEC

1. AR 2 sl a

177,647, 869. 71

109, 253, 592. 83

2. A 95, 328, 416. 47 49, 113, 640. 07
3. ALY 35 B 4 A FUAC B R 0. 3464 0.2771
4. R FE G 5= 1E 614, 232, 878. 37 497, 345, 710. 25
5. AR FE G A AiE 2. 7958 2. 7658

FE: 1 AW OIS SRR G A IR SN BB . A ISoN O 5 2 Fe B AR B ICRR) FIRRAH G 2
RV FIARET  ASALE A O SEI et il = A2 Se a2 st -
2. B WSHE IR A I FFA NNWEEE 5 2 e 15 T M, TN 9 AR SERRI R 7K 24 T i 5114

e

3.2 B FERI

3.2.1 ARG IE S0 BUFE NG K R K H 5 R LSt b v s 2R i B AR

EREMNEFFFEA
. N . X b & bl s
e GERKRE | SRR | g Y@&Mzﬁ 00 | o
JIE>3 N " . R ER _ _
® W EZE®@ A ERESE) BED
HFE=1HA 11.41% 2. 47% -4.39% 0. 84% 15. 80% 1. 63%
TFENNH 17.57% 1.99% -1. 88% 0. 77% 19. 45% 1. 22%
ot k—4F 37. 22% 1.92% 5. 40% 0. 85% 31. 82% 1.07%
HE=F 202. 38% 1. 82% 31. 49% 0.94% | 170.89% 0. 88%
H 34 A FE R
N 203. 89% 1. 68% 31.61% 0.86% | 172.28% 0. 82%
N
RN EFFEFEC
. . . X N b4 bl s
i B | MK | St @&MK; o6 | o
)| ol N - -
® W EZE®@ A gEEE) "
" o L@
=4 H 11. 35% 2. 47% -4, 39% 0. 84% 15. 74% 1. 63%

3




RO EFFIRE ARSI & 2021 458

3 FEAR

&N H 17. 45% 1. 99% -1. 88% 0.77% 19. 33% 1. 22%
i —4F 36. 94% 1.92% 5. 40% 0. 85% 31. 54% 1.07%
=4 200. 40% 1.82% 31. 49% 0.94% | 168.91% 0. 88%

H & & A A A 240k
w4 200. 68% 1. 68% 31.61% 0.86% | 169.07% 0. 82%

T ARSIy : PR 300 $5 50l as Hx70% FH AR B () diad R+30%.

3.22 BEEHFERURES RiHHER KRR KI5 RS R A R 2R3 1)

243

BRI

HEFA

200.00%

200.00% +

100.00%

0.00%

-100.00%

| — #@aErE — UmEEEe

FZ-E0-LTOZ

8T-90-LTOZ

ET-00-LTQZ
20-ZT-LT0F 1
SO-E0-3T0F

TE-S0-3T0F

QZ-30-3T0F

TZ-TT-3T0F
QT-Z0-6T0AZ

FL-S0-6TAZ

60-80-6TAZ
FO-TT-6TAZ

QE-TO-0E0F

QZ-F0-020F

EZ-L0-0Z20F
ET-0T-0202

S0-L0-TZ0Z

ET-TO-TZ0Z
00-+0-TZ0Z

0E-60-TZ0Z -

HREMNEFFEC




RO FEFIR AR US4 2021 £R55 3 TR,

200.00%

200.00% +

100.00%

0.00%

-100.00%

— BEEAEET

— dbsthhe

FZ-E0-LTOZ
8T-90-LTOZ

ET-00-LTOZ

20-ZT-LT0F 1

SO-E0-3T0F

TE-S0-3T0F

QZ-30-3T0F

QE-TO-0E0F

TZ-TT-3T0F
QT-Z0-6T0AZ
FL-S0-6TAZ
60-80-6TAZ
FO-TT-6TAZ

QZ-F0-020F

EZ-L0-0Z20F
ET-0T-0202

ET-TO-TZ0Z
00-+0-TZ0Z
S0-L0-TZ0Z
QE-a0-TZQE -

§4 BEEARE

4.1 BRE&LH (RESLE/NH) f{ifr

w4

W55

EARE I 2
(BhED IR

ERHY | BRI

IEZFE M
AL AERR

!

R

el

2017 4 03
H24H

11 4¢

30 i ==Y 1 i
EREFREEEHARA
F A 2 2 A 5
WHRAH, MAREE
M, EERETEEA
PR ST HRH ], o
AR TR NFF ORI Bt
PR AR BOER =y IR
B LAS) AE R 2 B R 4E
WP Ao as 4T
M. A RS T
B AT
¥4 . 2016 48 HIA
HERENIESEHAR
AT, AR F A
B, R il a s




RN FIRG G E S B I 4 2021 45 3 TR

L 44 ( FOR)
WA A,

4.1.1 FRFRAEF S B8 BRI 3 4 2 (1 2 20 28 ) A 28R 07 A 1 O
WMEIIAR, AR I G2 HRATA S B B B B e 2.

4.2 EEANIRE H A A2 EIB 1 FE 15 U B

AARE I, ARGE N (b N RIS ERE R 5 B R 7). MBSO EERL. S
PESCAF ERMASE G IS A L, AEWMSEEM . B 5TH0 S 0 A BTS2 e 987, 8 /™A 2 X
BBt E, S A AR NSRRI R, AR FH e e B AR AT . ARSI, A E
IBF L ERBEEMT N, BBAGTEARIEMEIEE A RNAE.

4.3 NFRGERY

4.3.1 AP 5 ERHATIER

NEV A G IR PAT I L E AR AP ARG A S, 2R T & 2 [a3EAT UM 25
N IR 5 iEs): BSLG— W FRk s KA AIE BIL PG, R RBAS/2 A PR EH I
M55 s FEORIE S H 08 4G 3 08 YRS STV B [RIINE, TA& PRAT 5 B8 A P S AL A AR 7 s SEAT SR
AT Gy | BERI A8 By 4y e B2, B “IFIEARSE . s ise” AR, 5 REH RGP A TS
B, REBKATBEORIEA PR SR AL G @S SRR AL SR BHE B/ R ) B2, PRUEAS R 4%
HHEAEH L A ERIEA TR EE SR ERRE . Insmx &R H e R BT L HIT NN IR, &
SLAT R S S AT N B AR AN A Al AR R A

AE AN, RRIEF G HE AR AT 2 5 56 3 B R 5 5k AT 2 B H A S A28 5 il FE 1
By A FAZ Ty il FE AR AT I D0 R AT -

4.3.2 REILGAT RN T B

NG AT R, AR ANFE R EEE, AFHE G o s S5 HcE w R SHSEN 58 5
Wk BN . PR 38 418 5558 S AT N S B AL ik e W B TR EAT 1 5, JFIVE R I s, iR
Al i SEEE R ARZEIER S HNE— 8RR HE N ARG S 88 R 58 5 A HoA
Al e PR QA 5 A 2 A 52 S AT N o

PN XS B BRI AT AT AR AT, S BR A E AR EE D (1 HL 3 H. 5 H) AR
6



RO FEFIR AR US4 2021 £R55 3 TR,

A Ty IR IFIAE Gy R A S A 26 AT 1 T A, AR R S A58 b i BE R 5 8 28 AT N o

&
ARG N, REIAIE A W] T BUR 21728 5 AR 3 4iE 1K 7 A A7 N

4.4 WE ISR R AZE DT

=FEEANZMETER TS, AR 9 RGO A OCH) 32 2 AR a1 R R,
T BRI SRR, RSB =L T R R ik, Rl 1 — i SR Pk i
[ EL 35 AR N I AE 2 B N5 1 Bt i 0 db e ASE G A ORKF 7 —FORIBCE, XMt iR,
8 = Z= R IR BEROR (0T RE IR L i 1B RE, SRATE L a3 RES:, IR U X BB AR R K
PRI BEAh, BT =FRVCRBOER, AT IR TR BATE L A o ATt S AT T A
JAie

4.5 MEHHNEEKI SR

TRE AR IR TR AR DL AR A AE N 2. 7958 TT, ARG BB AR M 54 A A I K
FH 1L A%, [F ST RIS 28 % -4, 39%; AU ARG IR L ZR R 7 4F 4 C M 8liAHE N 2. 7658
TG, AR E IR F C A E K E 0y 11, 35%,  [RIHIML 47 b A vl a5 2 -4, 39%.

4.6 MEWNEERFA NBEE S HETE L
ARG RGERIE S, BRI WA S S FEM O =0, RHIUES A T RS HHIRH
NBCRAN NS e B EAS T T T e .

§5 WEAGKE

5.1 EHMARESH=HEHMR

s i H SE (6D d ARG R BRI EE ] (%)
1 B HR® 998, 880, 606. 74 87. 43
Hor, g 998, 880, 606. 74 87. 43

2 PR - i
3 | s BT - i
o fiig7 - i

B SRR SR - i
4 (SR B - i
5 [ERbATAE MR - i




RO FEFIR AR US4 2021 £R55 3 TR,

6 [RARE G5

o }%ﬁﬁ@m’m’]%)\l_% Rl 7 - -
T AT RSN SE 129, 534, 231. 94 11. 34
8 [HAh#E™ 14, 075, 928. 88 1.23
9 At 1, 142, 490, 767. 56 100. 00

5.2 MERIETIL I REIBE

5.2.1 EHIRETU T RITABREREA

65 e ~HHE o o7 B B PR IE EL ] (%)
VS NN O 4 - -
B[R 43,903, 728. 00 3.95
C |k 954, 861, 536. 07 85. 90
D [HJ. Iy BRI RIS - -
E @yl 8, 300. 53 0. 00
Fo R EE 30, 760. 27 0. 00
G Pz, SigAmREk 36, 013. 42 0.00
Ho (Aol 3, 345. 12 0. 00
I (EE AR . ARG REAR RS - -
J &Rl - -
K (=l - -
L |[FEGATRE 25 R 25k - -
M BRI TR AR 55 15,702. 76 0. 00
N KA FREEFI A L it I 14, 282. 17 0. 00
0 |[ERIRSS . 1B Al RS — -
P HE - -
Q | PARMSTIE - -
R |3 RE AR 6, 938. 40 0.00
S %A - -

At 998, 880, 606. 74 89. 86

5.3 MEFRIEA RYME & EE B = FE H B KR R B 58 4

5.3.1 REWRE A RME S EES K HFEEE KM+ BRERE A

e JBE ARG JBE T2 A4 R #HE (B |antE o [HEET I EHE ] Co
1 [300390 KA 5 656, 500/ 70, 475, 275. 00 6. 34
2 |600111 e+ 1, 429, 300 63,275, 111. 00 5. 69
3 002240 R RE 999, 800| 59, 628, 072. 00 5. 36




CE IR A M GR AT BB RS 2021 5 3 TR

4 1002460 = LN |4 335, 100 54, 601, 194. 00 4.91
5 1002436 MR 4, 428, 600| 53, 541, 774. 00 4. 82
6  |603501 FIR B 219, 300 53, 204, 373. 00 4.79
7 1603799 oy N4 512, 400 52, 982, 160. 00 4.77
8 1688103 E5lya)iiatis 783, 725| 48, 904, 440. 00 4. 40
9 1601877 IEZ s 858, 300 48, 579, 780. 00 4.37
10 002409 A E R 621, 700 47,473, 012. 00 4.27

5.3.2 MEFIRLA RYE G 7= E AR/ 2 E ARy ik RGTEE RS
JRER BB B 4
B AR AR R A B N I 3 e L R G R

5.4 HMEWIREMSFAFOROBFRBLAE

(931

931

931

931

(9]

(9]

(9]

AT G A IR RS 77 0

-5 IR HIRIEA SOYME G S B 8 H B R/ HEF 8T T4 3R 1 3R A 4
AT G A WA RS 177 0

.6 IR HIRIE A SOYME 5 2 S 7= 38 BB R/ HE R BT 148 B SCRRIE SR £ 3R B 4
AT AR IR R A B SCRRIE SR

TR BIRIE A SRYME 5 S T 8 H B R/ HEF I HT T4 Bt R 40 A 4
AT ARG R RFFA R SR

.8 MR HIRIEA SOYME 5 2 & B 8 H B K/ HEF 8T LA BUIE R 3% BT 40
AT AR AR R ARG .

.9 MEWIRAE S BRI 5 1 0L il 9

AT AR I P R BEAT IR I B

10 MEWRFEE BRI B IR 5 0L i
AR HE G AR S AR AEAT [ i B vt

11 BERAS IR ME

B




RO FEFIR AR US4 2021 £R55 3 TR,

5011 EEBREM T RIEFNRTEAEHFERER LR RABERER S R DT —FNR
BIATFiEST. AT

ARG I, AL G R RFRE P AT S AR AL 2K, RE DAL G BB AT+ 4 U2 1 RAT
EARAI MBS SIS R A, B g H AT — A B ATHETT. AT

5112 EEBRENAHEBEERTEHES S RAME N & EKRE
ARG T AT A SR, BRI 2k FIE & 0% i 2 SNBSS

5.11.3 HARE MR

75 2R &/ O

1 fFEHRIES 715, 357. 38
2 BRI SR 9,933, 988. 01
3 | -
4 RS 19, 172. 88
5 | HI Rk 3,404, 312. 97
6 ARG _
T RS 3,097. 64
8 At -
9 A 14, 075, 928. 88

5.01.4 HREBIRFFA BT H RO AT # B 45 27 B 4
AT AR AR R AT A T H B 0 P et 557

5.11.5 HEYRA T2 BEHFETRIEZ RO
AT AR IR FFA A HT -+ 4% 5= AP AMFAESUE A PR DL -

5.11.6 BB HA SIS MER AT ZH#IB IR
BT PUe ANE R, B AR T2 FlS A T5 2 8] W] RSP E R 2 .

§ 6 FFREEH RS
AL

i H HERENEFFE A EREMEFEFC

s BA A 3 4 4 A0 285, 941, 556. 92 175, 202, 609. 54

10




RO FEFIR AR US4 2021 £R55 3 TR,

e 7 ST ] e < 55 DO 3 80

33, 485, 185. 44

17, 356, 287. 17

Pl b SO 30 I s < i D [m] 4

99, 726, 000. 41

12,739, 797. 06

et IR PR 2B i B (OB BL “ -7 351D

T AR S 0 S 0

219, 700, 741. 95

179, 819, 099. 65

TE: B A A S LR R RN AR Ao A B2 ] 0 e 8 L A7 0

§7 REEHENZHBEARERBESEZSHNL

7.1 ZEEEAFEEEZSHIRNER

LT Ay
T H RN EEE A RN EFEEC
Hes BRI #ENFR A BRI S0y %0 7,370, 738. 81 -
T S IR) SN/ HR Y A7y 4 - -
At A 1) 52 HY /e [ sy 4 - -
Hes BRI AR S HNFF A AR I S0 %0 7,370, 738. 81 -
e AR Fr A ARSI S0 805 36 & e gt s %) 1.84 -
7.2 BB ANZHEAEREBRRARER 5 HA
AARE WIS B T i H B % SR AT 4138 5 4.
§8 MEMRREAREESERERESTFHMHEMN
A FE L R BUARE I FA IR & F 2020 42 03 H 24 H Jmil 3 4.
§9 M HREHERKAHMEERFL
9.1 MEHHNE—BRERFEESLBLLFIAREHET 20%H1F
s AN A RS0 AR L WS R E R EEHN
e
2ok R E S A L ] i
% | o - . . . A &5
g | L | B 20wm I BT I 5 W 7 AT 18T .
el
18] [X. i)
LIk 1 20210701-20210930 99, 258, 658. 58 - - 99, 258, 658. 58 24. 84%
PR R

ARHE AT A B BB AT 2R e W L9k B R I R < i A 20% I L, AE AR EAS RIS DL, a0l
BB EUBURE R SR IBE ], 77 AE BE G 587 TE U LA BRAN RS 2 I A 0 DA SA #5938 TR Il A X DA R < 05 L EE UK

11




w
it
3
P

HEFIRGMARE IR BRI S 2021 558 3 /TR

M 90 20 1 U o

T FIEREUE MR BN B T [ 0 e e A A

9.2 HMBEE RN IMMEEFR
o

§10 #EXHFBEF

10.1 FEXHHEX
L v IR 2 b e A i < S A 1) S A
2. (EFRMNFEFREWRENTHH R LSS SR
3. (ERMNFHEFIRE TR L H L SITE 0
4y (HERORE FE IR G BUAGE SRS 50 F Al 3 0 45)
By SEGEE AL BRI B LR
6 075 U1 P AR B G 1 U S A 1 45 T
7o P NI S BER S SC

0

10. 2 HFRGHh A
BN TN T R AR NPT

10. 3 &R A
1. EVE [y RIS E NI A T o &R
2. B ReE A MEE www. ehuataifund. com 255

3. WRATIHE AT N R FiE 400-632-9090 (K iRiE ) Trifl

TETRRM S E AR A A
2021 4F 10 H 26 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股票投资明细
	5.3.1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
	5.3.2报告期末按公允价值占基金资产净值比例大小排序的全国中小企业股份转让系统挂牌股票投资明细

	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


