R MRISAE IR R IGI BB SR AERNIERREE S
2019 F£55 1 Z=EWRE

201943 A 31 H

HETEN: BRENESEHFRAA]
HEFTEN: FEHBTHRHBAERAF
WEEHAR: —O—ENA-+H



TETRAR DL MR G 1 2019 4258 1 TRAFR A

§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

BEIUE N EIRAT R A IR A FRIE AR G S FME, T 2019 £ 4 7 18 HEK T AMRE
I S bs . HERDINMBRA GG FENE, RIEERABEAEEERICE. R FIHEHRR

B -

e G BN R VR LTSRS B (0 R 0 A8 BRI Y 28 < 987, (EANORAE B < — E A
BRSNS AR IRREI . AR, BB R0 B33 GRS aT B4 B A

e AINEGEE SRR e

AR M 55 SRR A 1T

AEWE 201941 A1 HiZ® 3 A 31 Hik.

§2 EEr

FL & TR PR HETRIR L TR A 1k
e AN 005169

5o Y 005169

e A (S BAL I TR
HEAFAMH 20174 12 H 6 H
A5 JHAR B S 3 A 30,276,078.80 17

BB HAR

O 0 7 P B 12 5 R
A 5 A 6 00 S 04 0055 145 40 £
Vbla, SRR AR T T i
EIGAIEB R

FERBHERES, AESHFEEE: (1) %
WM& TR, A4 GDP HKZFR, Tk,
PPI. CPI. WiigRIZAe4k, i3 o OO A4 55
(2) WA ENR, ST EE MR
FIAALAE B S BRI TUASE: (3) Tilpehs, ¥
I EE T 5 G5 i ik ek A T s R . T
YRS E A R 5 E AN AL, T Bié
MR e R e HARLAE, (4) BURNER, B
B RAER. PEECR R e SR
FYIR IS AR . AR IEIT RN 4T L
RIENR SRR, SRS TR i
e Mg TRSEINGE = m ) o m s, 26
AR, s E R

Fo2oo 412 W




ORI R E 2019 AR5 1 FER

L s PR 300 FEEUIEE R *S55% R RS ()
NAG AR E 3 25 a5,

Ny RIS IR T G, FLARG AN TR 25 A% T
P BRI, BT RIS TS
A== N RGNS E AR A
REEEEN rh [ BT I A PR 2w
TR P HE A R S R RR HETRRNRIEAEIE A HETRIRDE B AGIE C
g o B 0 AE Sy AR 005169 005170
e R T J&8 20 Gk 6 0 4 i 00 28,100,924.60 3 2,175,154.20 43

§3 FEWMZIEIMESHMERI
3.1 EEMZ IR

Bfr: AR

FEM S febR AEM C 20091 H1H — 200993 H31H )

HETRIRDE IR HEIL A HETRIRDE B K 1L C
1. AHACSPli 2 2,778,906.26 318,509.81
2. AIARNE 3,840,066.46 291,073.19
3. I35 B 4y A AR R 0.1014 0.1010
4. MARFEE T EE 31,530,007.05 2,425,428.92
5. WIRIESMBUHE 1.1220 1.1151

e 1 A ORISR R G AIMUE N SRl . AN OS2 szl 1
BRARSC o HLJE IR A, AN 9 A 0] E s Bl s n_E A 28 e (B 28 sl ik -

2. Frid B eV SHER AR A A FRIEEE 53 iS5, TE NS e sebriias KT
FART A7

3.2 ZeFERI

3.2.1 AR o S < A (LG K 2R R B 5 IR L 5% b A R Wi 2 R A L AR
RO HME R I A

" FRE | ERKER | SRt | SRR E R _ .
B kx| meze |mwesxe | axmeze | O © | @70
HE=4H 10.74% 0.97% 15.15% 0.84% -4.41% 0.13%
HEZR R DL R A I C
" R | FEBKER | gt | ISR R HER _ _
B kx| ez |misxe | sxmgze | O 9 | @70
HE=MH 10.66% 0.97% 15.15% 0.84% -4.49% 0.13%

T ARSNGB : PR 300 FEE0 T H*55% + R VS FR B (i) IRai R *45%.

#3912 W



HETRARIL MR G 1 2019 4E55 1 TRAFHR Y

3.2.2 HESFFREMUKRE S RHMEE KRZZ) LIS RIS R fE i
2R E i HER

BN AT ) (R K TN S ST R 927
3} L

4.98%

2.48%

0.00%

-2.49%

-4 598%

-7.48%

-9.87%

o
L3

R}
L]

oo
=

£

10
]

2018-12-M

2018-12-251[--

2018-02-11

S WD) Bl | I O N (=S (e S i<
2018-03-3

201 8-09-20 -t
20981 0- 14 b

T T TR o |
01 8061 |- -tnmemembommmmadeemaeacb
201 8-07-10 [t
201 8-08-03 |---1--ememtens
018-08-27 [t TS

2017-12-06
T S B e | EEH D [ o [ i s

o o
— )
o] o}
(] T

20

(']

I 5 e R S O WS T i IR DRt —— el b By B e Al 2 VS R0 SR T il o

HEZR AR X O R I C L & O B 2R ﬁ#%‘}@&ﬁ:ﬂ% [l 3O o £ Lt e S 2 32 1) P S
et LG

J—

1212%

9.69%

-9.69%

S1212%

e

(o]
'

(=]
Lo ]

e

=]

(o]
ity
i
o —
= —
'

2018-03-07

2018-12-01
2019-01-18 {55
2019-02-11

2018-09-20 =
201 8-10-1 41 -4

T TN . N N
2018-06-16 SRRE | RET 8
TR R
2018-08-03 |-t

201 8-02-1F

o
3]
i
s
=
|
oo
—
=
(]

2017-12-06

] oo oo
— — =
= o] ]
] [ae]

i

.|
Eade B LR TP RO R — Rl B ER R DEC dl 2 b R B, b i

|
™
B
=
i

[l 2 B R R C

N

o400 12 W



ORI R E 2019 AR5 1 FER

§$4 HEEARE

4.1 ZE&4H (RESEBEPNH) N

REMRESLHEY HEZ5 M
%, % EARFRESRESZHMAR | EHEML o

I H Y] BT H IR
ntisdl7p 2 N 23 e 2 T

MEERGE T ERARA
i [ 52 U 2 2H A T
iR A VAN /4710 B LN 54
ekt R | 2017 4 12 ) s S, EERE AR

e He6H AN FEEEREAN], A A
KRR B P B 5 B
B THRISE . 2016 4F
8 AMNEZRRMEL G B
AR

A B L, A
T4 e 7 B A
RSB BSR4
S, SREmad. 7
g e A IR 4 AT
) WU, R A S
R %ié ﬁiif : Ot | e IR A B
e RRBLE S
FU . HRT R T
P R R
m AL AE 4T RIEE . 2016
8 A AR I G
AR A A

4.2 NI R N 2 2 i AR R <7 5 1% DL G Ui B

ARG, AREEEBNRIET (PRI ERES R 5 a0k LAl SR
M BNEVESCAF EORMA S G R G S FAE, AFWEEH . B 500 S U BEAE 2 4
7 AEPEAR T USSR, DRSS AR AR BRI, TEH A S i AR A AR 35 1
1T AR AN, RS SIB R EREEE AT N, SRAGHGH REM e G FNLE.

4.3 AP HT I
4.3.1 AT 5 HIEKHATE R

AT SRR L TR AT RS ALA, S S LA 2 A7
IR RAE S F ORI B SR st RSG5 — BT R AR B, A R A

#5412 W



ORI R E 2019 AR5 1 FER

BT R FURST s AEPRIES SR A S SR RSN SSL AR I RIS, R ST B R S B L
LR RRL s SATER A2 5 Bl BER AP A2 5 o BCA L, BA“I IRILSE ks RS R A B,
HEWRRZLH RGP AP LGB, REKITRERIEA-TFRF SR A G, R AGH
PG B ORI, CRUEA 35 5 2 2 B B R IR A TR BHE B A ELRE 2 A
SR B IR A SRR L AT A SRERL I, A R W 52 5 AT 09 R S AN 73 A
R

ARG A, RAEBS BB A B AR 15 5 4 T BRI 2 kAT o S A e 122 5 il
FERITEDL, 158 S il B BB AR SAT I 0 R 4

4.3.2 RERXHIT AN T B

NIFER AT, A PRREARBREHE, Ar6lE CRESEESREHEE) ek
WHAL G WWIRTTIHERIN MR 5IE S 2L AT N3 L S ks A H S AT 1 €, JF
PUEARN (A PO b PR A FEEIER s H N F S AL e W, A RBEE
YA 2 18] 0 SR8 S VA B Al RT3 B80AS 241 58 5 RN S Bk R 58 0 AT

NS BTH A S A AT AT s, SRR AS AR EE D (1 H 3H. 5
DY WIRFA S RIS RN &85 A R AT 1 T ik, RABUER A5 5 il ) 5+
WA N

AN, RAEIASEEA T FEA QT2 5 At faris K7 H L AT,

4.4 W N 2 S BR SRIEAIE R AT

AR5 75 WL BB A TR R e B e v 37 ) R, 7E— R 2 R R R B e 1 B 7 TG
e, BT T R . BCE T A AR A TR SRR A R G, %
TR T R AT M BL AN A BB AE — =R ORI TR AR R

4.5 WG AN E S SR

TREAIR A IR TR IELL A FES M FUAHE N 1.1220 70, AR A LS 00 A5 4 K
N 10.74%: BEAMG ARERGNRINFIE C BEMEFAE 1.1151 76, AR RS0
BHFE I A0 10.66%; AL ST LB HE I 28 508 15.15%.

4.6 MEW N E SFA ANBEEE B 1 EHE B
ARG NGRS, HEEFRENRB=F, AEH (ATFFRIEFR IS E B )
) B2 EE

#
o
A
H
S
=



TEFRARDLRMERGIE 2019 56 1

TR

5.1 EMRES R HEHL

§5 WRABFME

N i H

£H o)

o < L B Y EL A

(%)

1| Bl et

26,313,077.47

76.78

Hrp. B

26,313,077.47

76.78

2 FEe T

i 5 Wi 5 %

4,088,168.00

11.93

Hrr: fid

4,088,168.00

11.93

B SCRRIESE

F R

SERAAT AR AR TR

KNIRE il B

S

Horb: KW RN IR

7 BRAT A AN

SHEN G

1,449,591.90

4.23

HoAth 75 7=

2,419,979.44

7.06

o | &if

34,270,816.81

100.00

5.2 G HIRIEAT WL R E R B A

(%] A7k 25

KfprE G

i

EBHFHE (%)

KRS Ll

1,262,250.00

3.72

R

il &b

17,895,104.37

52.70

B #0. IRBOKAE = R RO

IR

1,093,593.00

3.22

HERFIZE B

990,070.00

292

ALl A REAIEEOL

AR Ol

BN N G REES!

LBOR R S5k

2,641,880.10

7.78

B4

2,430,180.00

7.16

R4

A G AN 55k 55

BHABE T EBANR 553k

KR FREEAN O FE B0 B

JE RS  AB B A AR 55k

#E

PARMESTAE

A RE AT R

wn | mLO|B|IO|ZIZ|IE|R|—=|—~|Z|Q|mog|a|m|»

=
gia

it

26,313,077.47

/70 12




RN

BEF5E 2019 455 1

TR

5.3 MEFARAZ A A o7 & 758 Lo R/ N HEFF R0+ 42 R 5 B 48

o e . o R T
FFa i EEAAY Ji& ZE A K HE (D ARME o H B1%)
1 600352 WL e 129,600 2,229,120.00 6.56
2 000401 HARKIE 118,000 2,075,620.00 6.11
3 600720 HIE L 221,200 1,928,864.00 5.68
4 600643 % M 153,700 1,798,290.00 5.30
5 300578 EL /B iRl 63,960 1,705,173.60 5.02
6 002157 IEFRHE 84,300 1,373,247.00 4.04
7 002567 JE N A 97,400 1,280,810.00 3.77
8 600975 Wk 112,500 1,262,250.00 3.72
9 002372 HEBM 61,800 1,245,888.00 3.67
10 002202 GBS 83,124 1,209,454.20 3.56
5.4 EREHEF MM IR HEFRELAE
FFs i 75 A ARME o ofy 4 B 7 1 EL 451 (%)
1 K fii77 - -
2 %TTZR‘ - -
3| &g 2,000,200.00 5.89
b BURME SRt 2,000,200.00 5.89
4 | lfi - -
5| Ak AR B 55 - -
6 | A - -
7| AR (AR HRAD 2,087,968.00 6.15
8 | kAR - -
9 | Hfth - -
10 | &if 4,088,168.00 12.04

5 A HIRIE A SOYE 5 2 S B 7= i3 E H R/ R 8T T 45 B35 8 R A 4

B | BBRE | Bk | HE GO | AniE oo | e
EE 451 (%)
1 018005 & FF 1701 20,000 2,000,200.00 5.89
2 127012 TR 57 7,000 700,000.00 2.06
3 128057 1 E ot 2,550 255,000.00 0.75
4 128055 K& 2 2,200 220,000.00 0.65
5 110056 S L 1,810 181,000.00 0.53




TR RIS R 1% 2019 A5 1 A

5.6 5 BRI A SOHHE GG B 15HE OB /N HERR BB +48 B SCRFES R
i
T AR WIRAFE SRR 57 CRHIESF

5.7 WG HIRIE A RHE GRS T HE LB N HERR RRT 4 5 R SR 14
E: ARG ARG RIFFASTER-

5.8 WA HRAZ A SMHE G 2 & T P13 E LI R/ N HERF BB T 44 BUIE BB B 40
E: ARG HIRAR S RFABGIE

5.9 MERFZ SRR KBTI R 5 F LA
TE: AR IR R R BRI

5.10 i 5 IR A2 S50 8 10 H FT 532 5 00 Ui 3
TE: AR IR AT SRR [ G TR

511 HHEAGREIHE
5.11.1

ARG, AEEEH R RFREFAT G IERE I EDSR, RAIAIE BB AT+ 44 0E
IR IVRAT EARAI I B E ISR A, BAE R G AT — N R B ATTRE DT AT
.

5.11.2
AFE S AT 42 B SE A 3 4 R 1O A 3E TR 22 )2

5.11.3 HARE =ML

5 ZFR @ B
1 I ARIE S 19,841.55
2 MSCIE 7 5 K 2,323,914.45
3 INldiieill _
4 SRR 76,024.63
5 AL HR D R 198.81
6 HoAth S UAER

7 e 2%

8 HoAh -
9 &1t 2,419,979.44

#
e
b=
b
=
=



TR RIS R 1% 2019 A5 1 A

5.11.4 3R HIR T KIAL T B I AT % 8255 A 40

TE: AR IR A G R AT AT B T 555

5.11.5 3R & HIR AT+ 4 B R AP AL YIE 52 BR 0 Yt

TE: AR IR AL G BT 42 B 5= P R A7 AR U 2 PR A1

5.11.6 B H AR E MHE R H A S TR 2

VU BB, B A S o T AN & T T 18] W] fEA7 A2 R 22

§ 6 TR E SRS

Bfr: A

i H HETRIRDE IR HEIL A HETRIRDE B K 1L C

i 45 A AT JE A B A 43,770,498.65 1,966,387.26
i 45 SO 30 ) 45 e HR ) 43 20 1,351,051.55 2,129,669.81
I3 T SO 1) 45 A e [l 4 0 17,020,625.60 1,920,902.87

ﬁ%%%m%%ﬁﬁ&ﬂ%ﬁ<%ﬁﬁ
/B PL-IE B
5 B HA AR I S ) AR A5 28,100,924.60 2,175,154.20

VE: SIS LR B AN B B (B 0 B fe L

§7 HEEHEANEBHERRERELESEN

71 R&EEANRFE AR SMHTRINHER

B fy
5 W EE KRR (AL & 4 10,000,600.06
i A5 A ) SN/ HR 2 AR 0.00
R S 1A S H /0[] 4 i 0.00
5 WA B HENREA AL 4 10,000,600.06
G WHIAR A AT SR A0 5 G 33.03
B (%)

T ASTEGANR T WIN I G PR R AR A A S 0 AR S I 15 D0

72 HREEHENZHEARERRARE S5 HA
TE: ASFEGAHR N TOHE GBS H A 3B 3B A 1 L



BRI

PMHIEREIL 2019 SF5 1 TR

§ 8 MEHIRKEAZE SR ERSRFHHIF N

e (A > FOA A
papme | OB e | EREE | e
Iﬁ ﬁ/\r;. U\ 245 ﬁ/\r;. ANl
E| % B A ¥ G A e B
el (%) Eefil (%) A
" H LA A
/\:—'—»
%ig@kﬁﬁ 10,000,600.06 33.03 | 10,000,600.06 33.03 | %z B A b
A
T34
B k= PN
. 0.00 0.00 0.00 0.00
FHEZE NG 0.00 0.00 0.00 0.00
e =Sl NIE 0.00 0.00 0.00 0.00
HoAth 0.00 0.00 0.00 0.00
&t 10,000,600.06 33.03 | 10,000,600.06 33.03
§9 MMTHEHRKHNEMEERFR
9.1 REHHN A —REEFTFAES P LLFIIARIEGET 20% ) F M
# HeiE B R A 3 S B WA WRFFA S
g RS
* o ek B e A FH ) 2 (] T i
e | 20%K # #4 H ke d L
il 1] X [
i{; 1 20190101-20190331 10,000,600.06 0.00 0.00 10,000,600.06 33.03%
/A
PR R AU

AR AR I A AE B SR B8 AT e A0 L4908 B sk i 2 < A A 20% A1 0L, 7
HZTREPEA R HITEOL T, QBB EUAURE [Pl s rpIRE(A], A7 7R3 e B8 Tovk DL B A A%
SIS AR CASEAT $ BT R IR 0 X, DA B3k < 0 A R DK I8 3 ) XS

TE: IR, F A O A0 2R 5 BT 2 B A A R (A

9.2 LB R FH R KA EEE R

Teo

10.1 HEXHFEF

1o A ENIE I 2 A R G 5 A 1 S0 f

§10 HEXMHFHZ

o1 k12 |




ORI R E 2019 AR5 1 FER

2. (RO R B R ARG SIE R R R G R e A )
3. (HERORGSRINE 1L RIGHC B R A TR SRR 5 5 2 S 0
4y (CHERRORDCRIENG 8 R TG BB & BUAGE SEF B3 G S0 0] 15)

5. FEEEBNL G BRI EL U
v AR A AT G AR E A PR A A
7 IR 2 BRI H Al SO

@)}

10.2 777k &
HEEWNIAGE, bk E (R B iR SRRIX G 88 54K KE 4306 %

10.3 &
1. BV (a) Ny B4 HE N T A3 B e B 2 7
2. B A\ MiE www.ehuataifund.com 2[5

3. AT RS EE N RINL 1T 400-632-9090 7]

R ENFEEEHFRRA A
201944 A 20 H

o122 m



	§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 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 




