ERENEFEA R ER & R REIESF R R EE
2019 ££58 4 FERG

2019412 A 31 H

BEEFEN: EREMNESEETEHAERAFA
BEEFTEEN: PEBITROARAF
REZEEHY: —O=-0%—H=1+—H



HEZRARNE T AER 2019 458 4 MRS

§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 NP EIRAT B A IR A RRIE AR G S FME, T 2020 46 1 7 17 HER 7 ARE
I S bs . HERDINMBRA GG FENE, RIEERABEAEEERICE. R FIHERR

B -

He BN R VA LARSEAE L B0 T i SR 8 PR 38 I3 4 3577, (EAMRAERE B — 2 &
BRSNS AR IRREI . AR, BB R0 B33 GRS aT B4 B A

e AINEGEE SRR e
AR M 55 SRR A 1T

AfAEHIE 2019410 A 1 Hig® 12 A 31 Hik.

§2 EEr

A HEFRORDE A
He 4 AR 006642

5 oY 006642

B S Y (N L TITF iR
HEEFAMH 2018 4F 12 H 25 H

0 IR A B

203,296,795.29 13

BB HAR

I e ] WA MRS A < R SR B 7 I L T
B, RG22 M sng, TR RN YRS 1
AGTF TR =, 74 LG 5 IR AR
SEIEME.

ARk G PRI 5 T TEOU R BUAS [R] A4 3 s . ()
df AU D RO AN iR 5 A U IR B s L
W VS E ', SIASICIRA R B BIEAH
I S AR F5 B IR A e RS A i AR5 ik AR AR
XA, IBSRMBEER S ] i IR A < A SR B
MG E . A R B AT S T, JB5R3E
SRR E A . EEARE KRR I E R
g BRI AN BRI BN BSOS
BRME . BUEFRBERIg 4. () JFBOYI% 55 g -
TN, AR R AL G ants, J7
TN LHAR BT, AT A e R IR B S I 5L L
BIRTHTR T, A5 2R TR st e st dhdt,
NI R EAIEN o

H 11 "



AR R 2019 4255 4 PR

b &7 H B

VPR 300 FEER RS H*70%+P R mAs 5 () Uk
F*30%

JRRSE A 2 4k

AT G ONIR A A G, XU A TN 2 A1 T A SR
FE. mT MRS EE.

AL IN TEZRAR DI S HA PRA F]
EEEEN H ERAT It A IR A F
§3 FEMZIEIMESHMERI
3.1 EEMZ R
Bhi: ARG
FE 55 Fabr WAEHIC 201910 H1H — 2019412 31 H )
LA & se i & 19,918,008.93
2 AR 42,075,501.65
3N 38 35 4 4 B A B A 0.2070
4 IR LG 5 =1 H 293,395,392.72
5 AR E S A0 A E 1.4432

AW OB R AR S AR R O . BB AN (ANE A e EAE SRR 31
BRAR S O HLE R A, AR 9 A 39] s Bzt n_E A 2 Fe (22 s i i
2. iR SHR bR AR AW FRIAEEE 5 2 e 5 I AL, T NS SEFriieat KT

BT I
3.2 E&HERIN
3.2.1 AR AR S OB ENS KR K& 5 RISt AR vl o R A EE L
| g
Wl | el | giess | 3
B = frtslon @W§$C)'&ﬁ§?@§ -0 | @-@
HE=AH 16.74% 1.06% 5.43% 0.51% | 11.31% 0.55%

T RS GILEIEE R IR 300 Fa BN EE F*70% + FALaFe 2 () W% *30%

=

N
/|

—
-
A




HEZRARNE T AER 2019 458 4 MRS

322 HESAFAMURES BiHS S KEEH RIS RIS R
253 L
SRR AR G R P R 5 R MR 2 1 7 ok 9

Lt
62.55% ] i 1
56,29% § j
A0.04% -
43.78% -
37.53% -
31.28% -
25.02% - § j
18.76% - f'
12.51% - § § §
o B @ o o P “p o [os o =
o ™ =1 e o4 o = boec S ol o
[ L o = uh fi=] b o = —_ o
= = = = = =1 = =1 o T s
b o o & o o = o o o o
= = = o = = = = = = =
o4 = 4 = = = o o 4 =] =

O S TP B G R TP RO R — fhfe k3l O el L e S e ik g

§4 BHARE

4.1 HE2H (REGLE/NH) &

FEAFEE RS L AR
i i} — HEZ5 MY Al
6B HR% LD o [T A UEFE ML AEFR 1A

R AL
CFA. T A2 i 7
S I A AR 2
ATFILR . R,
UL, 0k

ﬁ ”fi;ﬁ - ot | BUPEEARA A
(EUE,

TN R I A
AR
B 2570 2
N

LIPS

i
3
N




HEZRARNE T AER 2019 458 4 MRS

AWK . HEBAR
R 7 4 B o A A
WA RISE . 2016
£ 8 AR
EEERARAF-.

4.2 EEANHRE AN A E SR TE ORI U

AIREHIA, AEEGEENRIET (PN RIOMERES R 5 a1k SIS
M BNEME SR EORMA S GRS S HAE, ABEMWSLAEH . B 5T 0 BEAT S Y 2 17
77 RSP S A b, RS ETRTA ABOR BRI, EHRE S AR AR 5
8. AMREWIN, AREGBELERZEEMTN, BEAGTEA KRB EFRLE.

4.3 AR 5 R

4.3.1 AT 5 HERIHATHE

ATV DAL G G AT IO OSSP AR GA G, SR G 2 BT
LR 2 danis v H K IR 22 5 i sl EAr gt — M il AT E B, MR H A
BN B I FUMR DS s AL DRAE S SR R AL A BB RIS ML PR R R, A% AT R 5
LML SATRAPZ DB LAV 5 Bk, Pl afide. prig s A m ),
LEWRLHRZGE TR AT GESR, REKATRRIEA TR S HRA S, SR AaH
BT SR B R AR, PRI R R 4G 2 8 2 R A RIE AT BHE B A B A,
SRS AR A SRR AT NI SEREL I, S R 57 28 5 AT O H R MR A 7 A PP A 44
e

AIREHIA, REBA BB G R AR 128 5 55 T EURR i AT O = Ahad Se 22122 5
FERITEIL, 215 5y il FE R BEARARAT 1 DL R 4

0

4.3.2 REZ 5T AKIE T

NIFESRFEAT A, AP RARPIREHE, AFfE CrEd s s mb s bk
WHAL D WIRTTHERIN . WA R 5IA S 5L D AT N5 S S ks A H I AT 1 €, JF
PUEARR IR PO oM SP s A RIZEER S5 H N R — S 4l e s, ASRSBEE
A A B ) 52 5 DA S HAB T BE BN 52 ) MR ik 52 24T o

NS GHE SE GAT AT IAE A, RS E AR EE D (1 H 3H. 5
HD WIIFEIRZE S RIS RN e S a7 7 TR, RAINE RT3 5 i B 57

3o
St

%5 0 k1 i




HEZRARNE T AER 2019 458 4 MRS

WA

AN, REIASEEA B FEA Q-T2 5 At fris 7 H L T8

4.4 5 W 2 S BR SRIEAIZ R AT

VU FE AL I 12 AT TR AL 2 (K DL MO E I RHSAT WO BC R, — T 5 F8 ATk
AEAE—HRIMIEIR, 5 —Jr T RO FATRT AT 37 3 BIE fr bE S 4 AR B . BRA iy 1 R 24
MR IORCE, EEEBHAMEE S T ARKRWER AT SRty M E4E R A, UFEEE
e TR AT IR AT, XA RS 524 TR WA st N, HIXJOd R
R T BERARTRIEE I . PR 2R AR, IR e ] AT A BB AT AR R R T
BEAt, WA BN TR R IR R R . XA O AE DU 2 AT T B A

4.5 WEHNES KSR
BB ARG PARARIE S AIFEN 1.4432 J6; A4S AR SO AHEIG K E N 16.74%, IL5i
b FEUHE 25 A 5.43%.

4.6 WA BN ESRA NSRS W= e T3 5
KIA R RAERIES, RO RANFH=A, REH (ATFEEIAE RSB
W) BIF L
§5 WERHAEWE

5.1 EMRES R HEHL

FFa it H & o) i 3 S BT LA (%)

1| RS 274,154,880.16 88.76
Hrp K2 274,154,880.16 88.76
Fe Tt - R
[it] 5 YA e 5 % 410,000.00 0.13
Hrp: fiigr 410,000.00 0.13
B S FFIE SR

4 | REERE
SRATA SR

6 | KRBT

Horpre KRR SRR

B SR BE
7 | AT R R AT A 34,114,252.07 11.04
HoA 557 192,557.54 0.06
9 | &if 308,871,689.77 100.00




TETRAE N AER] 2019 4F48 4 BREFHR

5.2 G HIRIEAT WL R E R B A

A5 175 ARME G i 5 4 P 1 E L B (%)
ARG MRS B ik - -
4 16,287,870.00 5.55
C | il 193,377,386.68 65.91
D 77 *MJ PRSK A= R RO 1,987,241.74 0.68
E | &% - -
F Ttt%zﬂli’% - -
G | iz, CiEAIREk 8,221,500.00 2.80
H {£ﬁ§$n%§ﬁkﬂk 13,137,523.74 4.48
I BB BAEAE BEARIR S 13,443,178.98 4.58
J éﬁméﬂk 27,585,904.98 9.40
K | Btk , -
L | MBI SRS - -
M | BEERF B R S5 107,696.00 0.04
N | KH FREGRIA Lt F 6,578.04 0.00
O | BRRS . BRI H ARSI - -
P | #HE - -
Q | PAEMMESTAE - -
R | 30fb. R E MR - -
S | %A - -

it 274,154,880.16 93.44

5.3 EAREA RWE GEE T = RE IR DHEF R BT T2 R E R R A 4
| mEmE | mEmAR | MR (D | AR G | S e

Eeil (%)

1 600519 pivMiE e 12,200 14,432,600.00 4.92
2 601318 Hh ] S22 162,164 13,858,535.44 4.72
3 300750 TEEAR 125,100 13,310,640.00 4.54
4 600754 AR 457,594 13,137,523.74 4.48
5 300124 CINEAR 398,700 12,216,168.00 4.16
6 603799 R 302,100 11,899,719.00 4.06
7 601658 M ERAT 2,010,595 11,662,600.00 3.98
8 000786 JeEr 442,100 11,251,445.00 3.83
9 601899 Kelk 2,425,000 11,130,750.00 3.79

10 300450 S TR RE 233,400 10,488,996.00 3.58

£ AT |




AR R 2019 4255 4 PR

5.4 MERE G WP RNBEFREA S

75 fi 5 i ARME G 3G BB ] (%)
1| ExRfi%
2| TR
3| &R
Hodr: BURM SR
4 | kR
5| iR S
6 | IR - -
7| AT (AT D 410,000.00 0.14
8 | FDlkArs
9 | HAth - -
10 | &it 410,000.00 0.14
5.5 HEBARIZ A RE 5 HEE T BHE H I K/DNEERF IR 4 o 3 % B 40
e | pmRE | mask | MR GO | sl G | e
tefsl (%)
1 113029 B PR % it 1,230 123,000.00 0.04
2 128085 | {SIAHEAR 780 78,000.00 0.03
3 128084 | KRFxH A 610 61,000.00 0.02
4 128086 ] 2 it 480 48,000.00 0.02
5 110065 | M #E15 440 44,000.00 0.01

5.6 T E AR T A SO B 5 22 & B 7 8B BU I /R R B B 48 B P SCRRIESR R

4

T AR IR A G R AT B SCRFIE SR

5.7 A HIRAZ A SMHE G 2 e T P 13E LU R/ HERF B RT LA St BB A
E: ARGEHARARERFAE

5.8 5 BRI A SOHHE G EE G B 15HE EU B /N HER BB L 42 BUE S 3 91 48

T AR IR S & R AH BGIE -

5.9 |G HARAZRERE N RBHER 5 B LA

TE: A IRA R GR A IR b

5.10 R H AR AZE ST B K B FUH R 5 H LU
VE: ARG WIARAIE SRR A 60

%8Jﬁ%11ﬁ



HEZRARNE T AER 2019 458 4 MRS

5.1 BeRA GG
5.11.1

ARG N, ARG B BREREF TS HIGEREIEOR, RABIAR SR B ET+4IE

I3 W RAT A AIIH B I

ﬂ:ZO
5.11.2

AN FE B AR TR I A4 SRR H 3 R 2 A B R SR P

ARSI A, BRI S H AT — S N 2B AT E DT AT

5.11.3 HALBEF=HI Ak
F5 s &8 )
1 1 ARIE S 186,850.49
2| MUSIERIEHE K -
30| MR -
4 | MUIRLE 5,707.05
5 | BUCHIEER -
6 | HARRUCEK .
7 | FERESRH _
8 | HiAth _
9 f=ann 192,557.54
5.11.4 REBRFFH AT B AT #4755 0 40
VE: AR IR AR S R EFFE AT B T 405 55
5.11.5 RE WK AT+ 2 B B AR 52 FR 1B 0 1 5 B
_ RS .
. e o 4 T 52 PR 43 1 . T SZ PR
75 J S ARES i ARG {%1(%!:[;% -
1 603799 Ly g N4 11,899,719.00 4.06 | 5k {5 RS
2 601658 MR 4R 1T 4,548,460.38 1.55 | Bkt
5.11.6 B FH SR MR HAR S AR 5
T s AR RE, HEAGIRE oI A5G T2 [0 ] ReAA R R 2
§ 6 AMAREENHLZ)
BT Ay
et WA I 4 4 A0 s A 203,296,795.29

e 5 ST ] i < HR A £ 0

=

N

/|

—
=
A




HEZRARNE T AER 2019 458 4 MRS

ol 757 U 300 1) i < D [ 47 4

T S R) B G Pr 0 AR B ARA (43 B/ LA 385D

T S AR B <y B 0

203,296,795.29

VE: S WS LR B BN B B (B 6 0 e 4 L

§7 HEEHEANCHERERERESESEN

71 R&EEANRFE AR SMHTRINHER
T ARG AR A R BN R A E R AR S S B O -

72 HEEHNEHERRERRAR ST S WA
TE: AFEGAR G N TR BN IS HI A TG IR AR S L

§ 8 MEMIRRKEAZE SR ERERFHHIF N

N 2 /\%’ﬁ . N = a /\%’ﬁ R N -
st | SOOI | g | I i
TiH ¥ F 4 B A 48 Fe 4 RN Fe A5 B
L (%) - L (%) R

%ﬁﬁﬂkﬁﬁﬁ 0.00 0.00 0.00 0.00

Sl

REEMNERE

F A B 0.00 0.00 0.00 0.00

R 2SN\ G 0.00 0.00 0.00 0.00 | -

HES A FEN
PN B 11,086,373.49 5.45 | 10,000,450.04 492 | ZHEALTF 3
i
HAh 0.00 0.00 0.00 0.00 | -
A1t 11,086,373.49 5.45 | 10,000,450.04 4.92
9 MEEHF RFEMHMEERFR

9.1 MEWN L —BEHERFAESHHLLHIEBBAET 20% K FE N
E3'e 2 B R R A B A D i R 15 0L
YR
g R I e
" 7| Heplis R e A% I e (=] " 1370
7 = 73 0 N 27 I\ 2 N 2 ?%ﬁ/f]] %ﬁj
o | 9| L 20%II g 18 (AE i bt
2 1] [ ]
2% 1 | 20191001-20191231 | 192,210,421.80 0.00 0.00 192,210,421.80 94.55%
VA

2010 71 11 |




AR R 2019 4255 4 PR

77 R XU
AN AR A S A A B ﬁﬁ%hﬁﬁA%ﬁwﬂﬁﬁiEL A 20% 5 L, £E T I
ENEA R HITEOL T, AniB R 5t AU [Pl B rh e [, A7 £ 3 G BT 7 Jo ik DL BR A A% S IR AR I BLSE

AT I [ LS u&ﬁAfﬂ@ﬁ$Wﬁ%&m%ﬂmo

T RSP, R A 2R B A R 2 B A ST A
9.2 LB R FH R A EEE R

T
§10 HEXMHFHZ
10.1 £ EXHFEZF
1. P EENE S A 3 4 S AR ) S
2. (PEREMEEMEITBUEEH AERIER B L SRS E )
3. (RN EHEFERN E T BUR & B A RIF R T 2 SRS V0
4, (HEREXLEER) B BOR & M K ERIE R IESHE )
5. ReFEH NS TSR B PR
6 WEIHNAIE ST B HEN RS TIA S
7~ AR 2 R ) Ho At S
10.2 7750 &
HEEH NN, Hht: FE (R BB ZREX L KIE 88 548 KJE 4306 =
10.3 AR

1. BV E) Py 23S FE N I A Y e 2 25 14
2. B34 A ML www.ehuataifund.com £ 7]
3. IRITHEE T N B IRALL G 400-632-9090 (FuKIRik#h) i)

R ENFEEEHFRRA A
20204£1 A 21 H

o1 W

=




	§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 




