R T FIR A O LS I B A & 2021 4R50 3 R s

HRENEEFEERBEGHRERNILHREES
2021 3 3 FFWHE

2021 & 09 A 30 H

REEHEAN: BREANZESEHEGRAH
HEFTEEN: PEBITROARAF
WEXHHAR: 2021410 A 26 H



RO FEFIR AR SE B I 6 2021 4R35 3 TRl

§1 BEERR

HEEHANERE S LEFRIEAR S TR R R E . IR PR BE KR, JFx A

FESENE . HERR YRR S8 B AR AN ) B BT
I NP EEAT B A R A ARGEAIE S & FHE, T 2021 48 10 [ 22 HER 7 AMRE P
FARRR AR HEREFEAE, REEZABAFEERICE. RSV R a3 RN
B BRI DONSEE . B 5T R BN S B 7, (B IRIE S — e &L
R RSO AR ARRRIL . B AR, B3 H AR I 50 R S AT R A2 B B3 AN 2 e (R 4

e SVLEREE
A S SRR G T

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

2.1 BZEHEERFLR

§2 &R

AL HERREEFF
4 FARAY 004374
(e LTI
e Cile Ve | 2017 4£ 03 A 24 H

7 IR I e 4 B B0

399,519, 841. 60 17

I AR 3 4 7 B B B SN, FEHR AN R I SRR T 3 AN £

et Hiw IR a A ISR 2 e i S i L SN IR Y 4 N
ST I E R TR R
B AR T AT 3 S AR Uk RSB 7 L AT A T

- F13R A R [ REAE S T 00 RV . [FIRS, BAE L EIBT AT
IINT AR, F240 11735 R A V8 0 (B0 0 s 1 AR Ay (9 45 %
B, SRR MK IR T (E .

Mk G b A B VR 300 FRE R ZRxT0% s FR L () IRRT A *30%

Ny ARG RATIIE S, HRSA PN R TR 2RI 4 &

PR B I SRR T A

HEEHA RN S E AR A

REEFTLEN Hh S ERAT B 9 A PR A #

INER R SAIE Ak i HERANEFEE A RN FHEEFEC

B I AL A 004374 004375

T IR T R 7 0 i < ) 47 B

219, 700, 741. 95 11 179, 819, 099. 65 3

2




RO FEFIR AR SE B I 6 2021 4R35 3 TRl

3.1 EEWMFHER

§3 FEMFRIEMESHERN

A, NRMot
2 H _
B A8 A (2021 4F 07 A 01 F-2021 4£ 09 A 30 )
HERATNLEEE A PERAFNEEE C

1. A 2 sk i

177,647, 869. 71

109, 253, 592. 83

2. A IHIA

95, 328, 416. 47

49, 113, 640. 07

3. AT 225 A A ST R

0. 3464

0.2771

4 R BB B IHE

614, 232, 878. 37

497, 345, 710. 25

5. IR G0 B

2.7958

2.7658

e 1y AP R A IR SN . $EBUaE . FthloN O 2 e (E ARSI RR) FHERAH G 2

PG B, AHARNIE A 3 O SE RIS 2 i b AR 2 e (B AR Bl 2

2. el

=28

3.2 B HERI

3.2.1 AR IR A B E K R KI5 RISt LA S e 28 R (T LR

PRA SR NGBS 5 2 (A I AT, TN 3 Y SE BRI R 7T 24 T i 51l 4

RN EFEEA

b4 bl s 3

FEEKR | EEIERKR | g, |
BB i s e | MEIGEERE | ©0-@ | @@

©) FrEZE® EAEHEAE) o

HEED
HE=4H 11.41% 2. 47% -4.39% 0. 84% 15. 80% 1. 63%
S A & 17.57% 1. 99% -1.88% 0. 77% 19. 45% 1. 22%
o — 37.22% 1.92% 5. 40% 0. 85% 31. 82% 1.07%
= 202. 38% 1. 82% 31. 49% 0.94% | 170. 89% 0. 88%

HeERAERE
Eﬂj&jﬁ;;f? R 203. 89% 1. 68% 31.61% 0.86% | 172.28% 0. 82%
%
RN EFEC

b4 bl s 3

FEEKR | EEIERKER | kg, |
B i e | IR | ©0-@ | @@

® W EZE®@ A gEEE) "

HEZE@

TE=MH 11.35% 2. 47% -4.39% 0. 84% 15. 74% 1. 63%

3




RO FEFIR AR SE B I 6 2021 4R35 3 TRl

TR H 17. 45% 1. 99% -1. 88% 0.77% 19. 33% 1.22%
T E—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 & &6 A A 24k
N 200. 68% 1. 68% 31.61% 0.86% | 169.07% 0. 82%

TE: AT GRS HE . IR 300 $R B0 as Zx70% FH U IR B () U2 R+30%.

3.22 HESEFRAERUREESRTHMEM KRR LIS RS B A #E s R AR S

g

A==
R FFE A
— HeRREETEs  — Rl R

300.00%

200.00%

100.00%

0.00%
-100.00%
T T T T T T T T T T T T T T T T T T

B3 ORI ORI R ORI ORI ORI R) ORI ORI BRI ORI ORI ORI ORI R ORI R R
m i il e e e e e M e o v i e e o B mE B
e T o e e o T e e S S 5 T S 6 R S R
o I I = R = T o MY O SN ¥ SO Vo S ¥ T o S S o~ S == S (T S S B
) ) ) \ i i i ] | ] | 0 ] ] T 0 ] ] ]
(o ER o F o ERTC M . S S o N = S e R R o e = B == = T = U == S = =
L = T T % B e B e T B~ T e T e St 't B T = S e
1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1
L = T = N < S L T % T e L T R & S G B S S R e = T
T = T B = S = R e R S i - R T R Y= R

0E-60-TEQZ -~

RN EFEC




RO FEFIR AR SE B I 6 2021 4R35 3 TRl

— RERAHEEC  — i

300.00% -
200.00% -
100.00% -
0.00% -
-100.00%
PEsfchEicazosrioteig
R R w23 8RN REESEELNORCESE
§4 BEAMRE
4.1 BE&EA2E (REESLB/ND FN
ARG RS2 o
4, B4 CBhEL) HARR ;Ekié}é S|
FIRE | SEE
g E KA.
RERFEEHARA
GRS TR RE =i AN
WHEH., AR RE
., EERETEEA
PR 2> mIARHR0 R,
2017 4 03 HAETR N TF ORI A
BIPSRE Resl H24 b - 114 | [RAR SR TR
WS AL ) A Xof AL e B 2 4

NI DS N R
M. A SRR B
B A AE 4t
RI&5, 2016 4F 8 AMA
RN E S EHA R
AnAE, BEAFRBE




RGN EFIR A A IG5 G 2021 4E55 3 FEMRs

BhEL. B e BB A 2
B, M PSS ( FOF)
EeagHISE i

4.1.1 FIRFAERFER - EE TR LR &L RN K7 RiE R

WK, A G G2 FRMAEAL 53 508 BT R B e 2

4.2 FEAXRE A E B A5 00 5 B

ARG, AREGEHN R (PN RISMERESF 5T %) KA RS EEN. e
PESCAFEOR A S G R E RIZE, AEWSHEM . SRR S0 S BEAE Y E e 50™, 72 ™ R 22 X
RS B, OIS EE A NEOR BRI 2, TR HER M AR AR TN AN, REE
BAEREIEER AT N, REAGREH RIS E A FRLAE.

4.3 APRGERHH

4.3.1 AF2Z 5 ERHRATE

NNV Z G ERPATH R LB ATPWEARRRAS, L& RTHE 2 AT DA 2t
BN H MR 5iG s LG W SRS R AT RS BT 6, SR A G SR AT BT
M55 s FECRUE P08 & 08 SRR ALV A RIS PAAT BB R L S B A iR /s SRAT AR
G MNP AE 5y e, B “RF e rAgtlide” NEEARIEN, ZEHRRELH RETHIA TS
B, RECKATREPRIE AT X - R AL 6 LA BT AL A PR A5 B B L PR R E , PRAEAS A 3%
FH AL L A ERIEA TG BRI A s B8t G R L T N S L, &
SRR A S AT O HH A A M A R AR 5

AN, RAEBS B LG AR AT 28 5 55 T B R 2 & AT 0 S H s e 24158 5 il L 1) 156
Bl 132 5y L A BEAARPRAT 1 B0 R 4

432 REXZHIT AN ER YA

NITESRAT A, A PR AFRSR A G, AFHE Gf R A5 W% SR 6 ) XN #52 5% «

6




RGN EFIR A A IG5 G 2021 4E55 3 FEMRs

Wk BRI\ IR 2t fa1E 5558 Sy AT N 5 W RS o i S 0 IO AT 7 90, JFGE MR A . iR
By o SRS ARZEIER RS HAFE A G W ARS8 R R A8 5 DL AR
FRE R EA T2 5 AR 2 Sk 22 54T

DA B ARG A I G AT AT AR A, & B A e ARREG 0 (1 HL 3 H. 5 H) A
SN2 Gy i BE IR 53 5 58 AT N o

%

FAAS T RIS G RN S8 S 6 R E4T 7 TR, RIS
AEIAN, RRIATESH T SEAAN TG R R HEN T H ST N

4.4 MEHNEESH BB R ABE T

S E N E MG TE R, I Y BRI S 0 1B RN L T R A T
TR BUR B AR GRS R, BRSPS 2R L T B RIS, R T — 3550 SR
[ et A4 B L E P 950 5 s 1 IR (00 . A G HEAIRES T R BERIMCE, X450 T A%,
16 = F PR SO I BT AR RIS I TR, BT I 7 M3 (R, O I B e AR

PRI o, BT =FRUCH SR, ARSI T X IO B 3ATE b A ATk e Skt AT T A
o

4.5 MEMNES KSR

BEARRE WIRE R HE LT A FEEN 2. 7958 70, AR WIEZRAFE DL EHEETF A A E G K
TN 11 41%, FIHDE S L R IR EE R -4, 39%; B EARRE IR BRI T FEFE C HEFUIFEA 2. 7658
s AR IR E FFE C B EIG KRR 11, 35%, [F ML 4% b IR IR 25 % -4, 39%.

4.6 MEMNESHE ABBEET = HERE BN

ARG N REAEE S, BEMRGIARESSFRAERCOH =F, REIESE -+ TAF H RS 0BT
NECEAN — A NBCE S B AR T T e I

§5 WAEAGKE

5.1 |MEBREEH-AGHNR



RO FEFIR AR SE B I 6 2021 4R35 3 TRl

i H

A )

AR B EE B (%)

R 2t 15 5%

998, 880, 606. 74

87. 43

Horp JREE

998, 880, 606. 74

87.43

2 PREER% - -
3|l W A P BT - -
Hrr: fig - -

BE P CRFUE SR - -
4 [REREEE - -
S RATA - -
6 [ENIRGERT ™ - -
L S [ (1 S N GR 7% 72 - -
T TSRS RSN S AT 129, 534, 231. 94 11. 34
oA % 14, 075, 928. 88 1.23
9 |A&it 1, 142, 490, 767. 56 100. 00

o
()

WEBRIEATI A ROREREAS

5.2.1 & BIAREEAT W7 KA BN B =

AR eS| ARME (o) o e BT PR B ) (%)
AR BRIk - -
B RAM 43,903, 728. 00 3.95
C |l 954, 861, 536. 07 85. 90
D [HLJ. Iy BRI RIS - -
E @il 8, 300. 53 0. 00
F R ZEE 30, 760. 27 0. 00
G Pz, SigAmREk 36, 013. 42 0. 00
H o [EmE ok 3, 345. 12 0. 00
I (EEAES . ARG BEARRS - -
J &Rl - -
K |k - -
L [FHLGE AR 45 AR 25l - -
M BRI TR AR R S 15, 702. 76 0. 00
N KL BB 2 HE 3t i H, 14, 282. 17 0. 00
0 [ERMSS . BEAFEARRS - -
P #HA - -
Q | PAARESTAE - -




RO FEFIR AR SE B I 6 2021 4R35 3 TRl

RDCi6. LR 6, 938. 40 0. 00
S |&& 2 -
it 998, 880, 606. 74 89. 86
5.3 MEFRZARYME S ES B FE B R/ B B 55 4
5.3.1 MEHFRIEARNE HESEFTF=HE AR/ HEF AT+ 2 R B R T A
g | REARES JBE S A TR e (B | ARfME o | b TFEE ] Co
1 300390 R 656, 500 70, 475, 275. 00 6. 34
2 600111 e+ 1, 429, 300 63,275, 111. 00 5. 69
3 002240 RO R 999, 800| 59, 628, 072. 00 5. 36
4 1002460 =N |4 335,100 54,601, 194. 00 4.91
5 1002436 MR 4,428,600 53,541, 774. 00 4. 82
6  |603501 FIR By 219, 300 53, 204, 373. 00 4.79
7 1603799 Ly N4 512, 400 52,982, 160. 00 4.77
8 688103 ) ety 783, 725 48, 904, 440. 00 4. 40
9 1601877 IEZR 858, 300 48, 579, 780. 00 4.37
10 002409 A E R 621, 700 47, 473,012.00 4.27

5.3.2 MEMIRLA RME S ES T = HE HLHIR/DHEFR & E /A Ry ik R G EE

BER T A

ARSI AR AR R R A [ AL A B Lk R G R 22

5.4 WMEHIREFSF B RM BT AE

AFE G AR WIRARFFA 55

5.5 MEHIRILA SMHME 5 & T 3E LB R/ HER R BT 1042 £ 55 B 5% B 40

AT G ARG WIAR RS 7.

5.6 MEHRLARIHE SE SR HE LA R/NHFRIET 2 B SCRREF R B AA

ARSI AR IR AR I B SRS




R T IR A A ORI T I & 2021 4R 50 3 /4Rl

5.7 MEWIRIZA RIME S E ST #E AR/ D HEFRET LA SRR T A

A EAREWIRARFFA SR

5.8 EHIRIEA SMME G ES B 138 BN HEF BT A BUES B B 48

ARSI AR IR R A B .

5.9 MEWKRASEE BRI 5 1K O i 9

ARSI AR I R BEAT BRI B 2

5.10 B AR A BB 1 B FUARIZ 5 1F 5L i B

ANT G A T T N R AT [ U B B .

5.11 HEHAEMEMHE

5111 EEBEATZIEFRRT EERPRRER IR FERER SR Hil—FEAR
B ATFBH. TR

ARG, A GBI RFRE P AT S AR A 2R, RO IUA T &5 AT+ A TR R AT
TR IR E SIS R A, SR S g H AT —F A 2B AT DT AT

N\

5112 Z&HERNET+2BRERLGTEHES S FME K FERE

0

ARHE AR AT AR R, PO A e R 4 B E Z AMIR RS

5.11.3 oA B # Ak

Fr5 2y i A )

1 {FHEARES 715, 357. 38

2 |NMBGEREE K 9, 933, 988. 01

10



RO FEFIR AR SE B I 6 2021 4R35 3 TRl

3 R -
4 YRR 19, 172. 88
5 | HIEEK 3,404, 312. 97
6 PARSIGK _
7T [T 3, 097. 64
8  |[Hith _
9 |&it 14, 075, 928. 88

5.01.4 &G HIRFFA AT 5 B T #8527 B 41

AR AR AR R FF AT AL T B 0 Pl F 4 557

5.11.5 1R 5 MR AT 4% B R TP A 2R T8 52 BR 17 00 A i

AR AR IR A AT+ 42 R TP AN AR TUE S PR DL o

5.11.6 RRAEGREMER A 7B IS

WU BN R, SR A AR S IS G ) v e R R 2

§ 6 JFRAES MBS

AL

T H

RN EFFE A

ERENEFFC

T S AT < AU 0

285,941, 556. 92

175, 202, 609. 54

7 ST ] e < 8 OO £

33, 485, 185. 44

17, 356, 287. 17

P AR T o £ %

99, 726, 000. 41

12,739, 797. 06

T I RS PR ARSI A (Bl Bl “ -7 181D

T S AR S < WU 0

219,700, 741. 95

179, 819, 099. 65

VE: B LA RN Ao S B B e it A7

§7 REETHENZHERRERBESESHN

7.1 B&EHEARFHFEEHBRINEN

11

AL A




RO FEFIR AR SE B I 6 2021 4R35 3 TRl

i H RN EFEFE A RGN EEEC

Wt WA BNFRA AR S0 A 7, 370, 738. 81 -

R I3 E] SN/ D e A - -

5 ST TR] 2 H /T ] 47 A - -

s B AR S BN FR A AR S0 %0 7,370, 738. 81 -
Wt TR B AR S 85 S 4 S B be i (%) 1.84 -

7.2 ZEEEANCHERREREAE ST 5 UIH
ASH A T A BN T A2 T AT B e B AR A2 2 WA

§8 MEMRRERESEREEESRFEHHENR
AT RN B R IR & F 2020 4E 03 A 24 H &l 3 4.

§9 MBRE RN MERER

9.1 MEWINE—FREFEHFESHFLFIEIBGEDT 2058915 5L

RS I H A I S FEE L WG WK E AR

Bk
3 SRR S O = LIPS

i s B AL
5l . BB B 20% ) HARI 43 %0 FR A4y %0 T [B] 473 % ESRER Xl "

=

J¥) [X. [
WM | 1 | 20210701-20210930 99, 258, 658. 58 - - | 99,258,658.58 | 24.84%
7= R KU

ARHE AR T U A AF A B BB AT 2 e W L)k B R T 2 i A 20% K 1 DL, AE TSR EAS R I LR, i
Pt AN [l sl B r R[], A7 7E 4 B8 77 T 1 DA BIAN A BBt AR B DL S A48 % 38 T [ k1 XU, DA 2 A 004 HH B K
M 90 230 £ XU o

TE: HRIEHEES MR RN B 8BS e 4 A

9.2 HMBRERRNIMERER
To

§10 #EXMHFHEZ

12




RO FEFIR AR SE B I 6 2021 4R35 3 TRl

10.1 &#EXHFHE®

1o o [EIE M 2 AR B 5 53 B 1) S

2 (ERENGEFEFREGUENIEGFRRESRES
3 (BRI H FRIR G IOEAIETF R L EFTE IO
4 (ERORMFFEFRE MRS BB S S U )
5. G B NL S SR HLAE . B LR

6 h it I AL AR R E B PR IR - T

T P ENIE M BRI H AR S

0

»

10. 2 FEBUHb B

B EHNI R R IEEIE NMERT

10.3 EE AR

I BNV (E N 2SS TN IMA I FT 9 A 7
2. HFAEEEHE A\ MEL www. ehuataifund. com £ [5

3. TRFT LA N\ R H1E 400-632-9090 (K iR1E%) A if

RN S HA R A
2021 4£ 10 A 26 H

13



	§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


