ERRXZNRFEIESRAES 2024 FF | FERE

HREXZUPHEFRIEFRRES
2024 55 1 E=FEHR G

2024 ¥£ 03 A 31 H

HEFHN: BRENESEHERAF
HEEXEN: BREBITROERAF
WEXHHBI: 2024404 H 22 H



ERRXZNRFEIESRAES 2024 FF | FERE

§1 EERR

S N T 4 T R AL TR VR A BB R R P REMOR s R, 30t 3L Py
FEOTTOE . HER PN e e A/ B T4

S AT NBE AT IR A AR AL S A FME, T 2024 4F 04 H 19 AL T ACHRAS it
SAHR . PRI AR N, TN R R T 1% S A B T ORR.

B BN ZUE LSS F . R B I B A BRI IS R R 8 0577, (R DRIESE & — e )

4 M A T R ACFI . B I, $50 3 1A 45078 D RO AT A0 B B A 4 4
SV

TR R 2 VOB R 2R

KFEHIE 2024 £ 01 A 01 HES 2024 £ 03 A 31 Hik.

§2 EE=MMN

2.1 BREERIFM
B RIFR TR T
e AL 007540
e (SN LTIFF R
EE&ERAEMH 2019 4£ 07 H 11 H
5 AR JE 4ty 0L 20 2, 179, 606, 690. 22 1
e TEVETHAE G H G E B A R IRTIR T, AREE S IE RIS T 1)
& HiR

KM FREEAE, IF 719 A5 B ST U SR HE A 35058 (0140 .

AR Gl N M TR TR E S MR R R
O MR, RN P2 ASYIC B S S B G L SRS
B R ANFRIEPERNG . BZERNS . Pl B SE, R EAE
FiEHIAE XM ATIR T, sh&RHBAE AMGTIRE5 0, K
WATE, AT AR R B AR -

b £ b A v R TEE () WE R

ARIEG RIS, PO s A T AR & T IR i e 4,

PR (R FIRA I S IR 4

AL UN HEFRAR NI & F AT PR A F]

EEFEAN B RAT A AT PR 2 7]

NER e FAE AL i HEFRR BT A MR 7 C
B RIHEE AL 5 007540 020741




ERRXZNRFEIESRAES 2024 FF | FERE

| R A G L

| 1,440, 628, 603. 93

738,978, 086. 29 17

TE: ALET 2024 4 02 H 07 HE#g C K04,

§ 3 EEMFHIPMESIFERIN

3.1 ZEME&ER

Bfr: ARM

N — AR (2024 4F 01 H 01 H-2024 4£ 03 H 31 H)
HTRIRIE LT A TR L i TF C

L AR Sk i 17, 552, 943. 64 4,774, 876. 61
2. A A 48, 164, 674. 73 -2, 843, 623. 31
3. ALY 3505 4 A B A R ) 0. 0363 -0. 0053
4. MR I T =1 1,522,795, 196. 79 779, 958, 676. 07
5. JHORF -ty B 1. 0570 1. 0555

e 1 AW CSeHGEE RS S AR RN . BeBtlias . HofbiloN OS2 Fe i (B A2 s ) FHRRAE < 2%
PR RSB % I R AR, AS IR D A 39 L se B o _E A28 Fe i (i A2 sh i s
2. Prid AW SHREbS AR NAWBEE 5 2 15 T 9 T 3R SERRif e KT 2R B s 5

?‘o

3. AL T 2024 4 02 7 07 HAEHIG C K08 A AR S AFE bR 12 S bR 2R 05

3.2 HEHEERN

3.2. 1 ARG HESHBHER KR RIS RS B R R 1

HZRORE A TF A
==Y v
@® PREER | IR ERO s

HEE®
E=AH 4. 48% 0. 27% 1. 25% 0. 10% 3.23% 0. 17%
T EANH 6. 68% 0.21% 2. 08% 0. 08% 4. 60% 0. 13%
it —4F 7.88% 0. 15% 3. 10% 0.07% 4. 78% 0. 08%
it =4E 13. 37% 0. 09% 5. 71% 0. 08% 7. 66% 0. 01%
HES G RARRES 18. 86% 0. 08% 6.57% 0. 10% 12. 29% -0. 02%




ERRXZNRFEIESRAES 2024 FF | FERE

TR 25155 C
b b ik
FHEIE KR | EEKER | gtk ~
N ‘{‘ 24 27 R — —
A ® 2D | mlkiEe ﬁ;’g;gh e | oo
HEESEFRAEREES 1. 96% 0.31% 0. 54% 0. 10% 1. 42% 0.21%

He AREESSILESEHE: TafaE () .

3.2.2 BES A FAMURES RHFHEEKERARE K5 RIS R R R R 2R K

25

20000
15.00%
10005
5.00%
000%

-5.00%

1w
it

BRR

N

g

LA A

2019-07-11

T
2020-04-23

T
2021-02-04

T
2021-11-18

T
2022-09-02

— EREREREEA — LESHEEE

T
2023-06-17

1
2024-03-31




ERRXZNRFEIESRAES 2024 FF | FERE

IR A B
3.00% H
2100% 4
1.00%
0.00%:
~1.00% 4
24}24-I1}2-1 g I 2ﬂ24-lﬂ3 -04 I 24}24-Iﬂ'3 S22 I
2024-02-07 2024-02-24 2024-03-15 2024-03-31
— IEFEEERER T — SRR
§4 BHEARE
4,1 B&%HE (REEZLH/DH) FHiH
AL AL TR | 1p2 ),
4, % L#A B
A | sy | LER
5 H KGR L. P
TR A SR s . F
- HELH ., AFEE | 2023 5 06 _ 20 4E %;%§Ziiiuﬁii@;
YRR B2 AT H19 [ ZIRITHEFIEE AN =S

M 2023 4 3 AIA
RN FE S S AR A A

4. 2 WEANRE RN FEEB/E - TEH KU
AAREIIN, AEGE N HET (hH NRIEMEREI B R E0E) LA ISR AN, A

PESCAFESRAMA T G e A R, AFWSLEN . B sii 5N E B ANE 3L &5, 8™ A% 21X
&

WAL b, g FE

il 453 55 2 e AR AT AR AT

4.3 NP HE TR

4. 3.1 AP 5% BT HENR

A AE NESR B ot ARk A, EislFdiid M. KRBT S R




ERRXZNRFEIESRAES 2024 FF | FERE

N DTG PAT R DL E B AP R AR ALE, IR IBTH & Z [REAT DAt i
BN H R SE 8 LG W TR S AT AE ST 6, SRS GG R A T RSB T
55 s AELRAE &£ BR AL A BT R AR IS E R FI I, A% HAT BB B S AR L RE s seqTdierd
LSRR ATAZ S BH B, BL“RHRGLSE . ks fise” AN, 4558 H RET A TS
e, RECRATRERIE A P XA S R ALy LB B A S0 B I B R AR, PRAEAS R
WHELHZ M ERAEATHR R G R LIRS, s SRR A G HRZHIT NS IIE, &
SAT RIS H A S AT B A A B oA i R 5

AN, REIS R THE H AN T3 5 56 B ik AT o S H A S 2152 5 i FE IR 1
Oy VA5 0 L B ASAT R DL R A

E

4.3.2 RERZ AT AR T

NRNEER AT, A PSRRI, ARE G s SR 6 D) MmN 5
WHkTIZAR A WA RIS AT A EAZ S i e W s IR REAT 7 08, JFUEMM Iz, iR
Ay i S P R; ARSEIEE A5 A AR B E WK S A3 5 DU HAR W] B S AL TR 5
AR A B AT, R IAE R 22 5 B N AN R B 2 18 1 S 22 5

WA ST A AL S AT AT I A, XSRS A AR D (D HY 3 HL 5 H) Wi
A8 S~ RIAAE Gy IR G A S B 38347 1 T ARG, AR RINIE S A58 5y il BE 1 e i A8 S AT N

AN, RAEDASEGA HEF B2 5 A i s (1 7 H AT N

4. 4 MEHNESRR A KRB ES T

2024 FF—FE, HEGHRPIFRE. 1-2 A EREFHRIRSITIEE, & ZE A BORN
FRERER, GUFNAESIRRARSE S, P TRF AT, BB SARRE, ERIE T A [ b e Pk
HAETME, 3 A, BEMVERTILEMRE LR, WS RERF, Hiliglk PMI A2 50. 8%, HiR
kX a. 1-2 Ay, BB BT IE R G K 7. 0%, b B4E 12 AR T 0.2 N E . BEER
HEVH TR RBI2EFEAR Gk TE L, IR BRI, & BRI, 12 A%, ot Es
S 81307 447G, [FIELHEAC 5. 5%; FIBRMMTAERIER, SEPRIGIC 6. 2%, #REJTIH, A EHBITLLE KT H
AT, S IF L — i mGR o m e, A e R B PR, 1-2 A4, [EER
PR RS 50847 1270, [FILLIEHK 4. 2%, WL 2023 AN 1.2 AN E . —FE, Wi

KV IRFFREE . 2 A4y, 4z CPT MALE ik 1. 0%, FKIELL LAY K 0.7 N E 2 s Rl EA MR 0. 8%



ERRXZNRFEIESRAES 2024 FF | FERE

e BTk 0. 7%, [BITHEZ . IR A ATEEIR O M A% O CPT [RIEE B3k 1. 2%, JKMEEL B A K 0.8 N E 7
R 2022 4 2 H Uk mEKkIE. 2 A6y, ZENIREERRER, Tl T gk, 2 PPl
EERBE 0. 2%, FEiES EAME: RN 2. 7%, FEEEAYT K. W07, KE BT R RER
A, HMRTE. WERHTTRINRE , 2024 FELBAAE R LS .

E AR M TE, PEARBAT IR MBRE 4 2024 5 —FAEMle, TIMACH &R MBUERSE
W RFFRANVEG B, Sl EITEHEG K. RN, (REFE SRR, T LR 2[R 2 5 1Y
KA ACE T HASARILAC . (R IRAE T, CRIFMAE S BKT . 5838 T (R 20 BRI S AL
i, AL HECE THA, KIESATBEHRZRT SERH, BRSNS R 2R T a0
BHUIAE, R E RAS DY AR A .

BN, 2 1Y A3 47 30bp 247, 1Y EIfFNAT 40bp ifq. @K EG MTIEERZ, #
Z 1% FATIL 40bp. {5 BT, 3 4R AAAL AA+RT AA 2R AT 20-30bp A&, 54, it Ean,
"Rl RS O A TN, 20, BARGRTT I GE R & P R fR % AT .

I, AHE G TG KW R sh ML iR 2 G BT 5B A 5y, st — 20 m 7 K E 6
e BVACE ARSI IR R AR AL S BRI T 1, R TR T I s A e
JEJ7, Wik B e R REY, Ak SRR BN ML IR R 6 2 e B AN S

4.5 MEBNEES KGRI
BB ARG MR AR TR DL 2505 A IR E N 1. 0570 TG, AR IR ZR RN 22 iifE s A il
PR 2Ky 4, 48%, [AIFANESR LR I U 25 260 1. 25%; 2% 28 ACHR A R AR R AR N 22t fii 25 C AR i N

1. 0555 JG, AARE AR IR 607 C M AUFEIE N 1. 96%, [FIYIL ST LB R HE as %<0 0. 54%.

4.6 WE AR ERH ANBEE ST ETE Y
ARFE AR IR M BLESE A TAR H 2 0 B A B AN — i A\ B e 5 HE R T
HF T

§5 BEAGHRE

5. 1 REIARESEH=HEHMN
o i & G AL ()
HECEE - -

T

2




ERRXZNRFEIESRAES 2024 FF | FERE

Hrp, R - -
2 | FEeHH - -

3| W 2,557, 824, 811. 47 98. 23
H, iz 2,557, 824, 811. 47 98. 23
e SCFRIESR - -

1 | BemBn - -
5| AHTE RS - -
6 | KNIEH S - -
Horbe SR 5 NI e - -

T AT B AT AT 21, 933, 602. 31 0. 84
Hoph 577 24,034, 797. 06 0. 92
&1t 2,603, 793, 210. 84 100. 00

5. 2 MEMRLAT I R BERRAS
AHE G AR R ARFFA B

5. 3 ME AR A RMHE & B ST 13E LI R/ HEFF BT+ 42 BRI R B 40
AR GAMEIRARFFA IR

5. 4 MEMRE I MM RO GFRRAS

¥ e 75 b ARME o) R T A E L o)
1 |ExRfFF 1, 847, 440, 483. 61 80. 23
2 |RATER - -
3 |&RhfiSE 710, 384, 327. 86 30. 85

Horp: BURMEERL: 710, 384, 327. 86 30. 85
4 |k - -
5 |k AR 55 - -
6 |HHIEE - -
7 |ArEAR CRIAS Hefii) - -
8 |[FDLAFH - -
9 | HAth - -
10 |&it 2,557,824, 811. 47 111.08

5.5 MERARIEL A RMME HE ST 1#E IR/ HEFF TR L4 RS 35U A2

o e ” i . o 3 4 B
Fa | gy it PR HE (k) ARME o L ()

230023 23 Pt [ 3 23 8, 400, 000 946, 472, 065. 57 41. 10

2 1220008 22 5 [E 15 08 4, 000, 000 462, 772, 021. 86 20. 10

3 (220215 22 [EJF 15 3, 900, 000 411, 865, 573. 77 17. 89




ERRXZNRFEIESRAES 2024 FF | FERE

4 1220024 22 Bt 5 E 5 24 3, 200, 000 357, 393, 311. 48 15. 52
5 (220210 22 EFF 10 1, 000, 000 106, 389, 016. 39 4.62
5. 6 A BARIRA RNE G EE T = 13E L X /NEER IR 28 B P SRR SR 3 B B 4

0.

AT AR AR R RFAT B SRR SR

T REFRIE A SOE 5 S T 3E E B R/ HERF BB T4 St IR BB Al

ARG RARFFA SR

- 8 MEWIRIE A SOYME 5 ZEE T3 H K/ BB LA BGE BB 9 40

AT AR IRARFFABGLE

-9 MEMIRAFE SRR KB B 5 18 0L it

ARH AR N R HEAT B A B e

10 MEWIRFE ST F K E G 5 1B 0L i

ARSI AR N R AT B U S 5

11 WERASIRE T

111 BERBAHRIEFRRT EEA RS E LR A ERER S HFF HiT—EN

RE|ATTET AT

AT AR BT R P A A i S Rl BRI BEA e s ARRIIA I Bt B - 24 7 H RAT

TR B B B IO S B BRI S G H AT — S N 2B AJFE DT AT

5.

5.

11. 2 BERBHNE 2 BRERTHE B ES SRS EREE
AT EAMEIIRAR AR -

11. 3 HAh B =1L

Frs HFK e (o)

A ORIIE _

SCIE S Sk -

INLigeil -

JE AT R 3 24, 034, 797. 06

1
2
3
4 | B R -
5
6

HoAh NG _




ERRXZNRFEIESRAES 2024 FF | FERE

7 HAth

8 feann

24, 034, 797. 06

5. 11. 4 MEFARFFA BIAL T4 BOA R T H B fi57 FA4H
AT AR AR AR FFAT AT B T e 555 -

5.11. 5 REAARAT+ 4 B = A E IR 2 PR G DL YL B
ARG IRARFFA IS -

5. 11. 6 HEA A& ERI A SCFHBRE 2
HIF P RN, B AL AR o A5 S I ] T G e R %

§ 6 JFREEH S

B iy

TiH TR F A | RG2S C

5 S B A B 988, 695, 303. 88 -
0 7 A T 4 W DA 73 600 1,536, 192, 492. 58 1,631, 881, 609. 64
P AR T 1) 22 4o S e ] 47 i 1, 084, 259, 192. 53 892, 903, 523. 35
R AR SR AR Z 8 (i dsb B “=7 $#131) - -
i 35 A A A TR A0 B 1, 440, 628, 603. 93 738, 978, 086. 29

TE: 1. RS LU, BN A B BE (Bl 6y 505 4 A

2. AF4ET 2024 4 02 A 07 HEFW C B Mm 5.

§7 ZEBEANCHEARERRAESHIL

7.1 RSEEAFHARERSHBERNIER
At N B A BRI A A S G A

1.2 Z&EBENZHBERRERR AR 5 A
AN N A < BN TE I8 [ A B e P R AN SR e (52 5 WA

§8 MR EE PSRIHEMEERFR

8. 1 &M B — B H A E S M AL B BRI 2055915 5L

10




ERRXZNRFEIESRAES 2024 FF | FERE

A RIS A A IR 35
B FAT & LI -
S 1 A
T | pp | kB L 206 I 4 GLCIEx W 5 4 FFA 10 ;%

IS [a] [X 8]

20240101-20240305,
HLA 1 475, 634, 507. 54 —| 475,634, 507. 54 - -
20240315-20240318

77 AR XU

AT AR A U N A AE B — BT R R e A LA i 3 s T R B A 20% I L, AE TR AN EAS RIS LT, anid
P B UL [l e B ], A7 AR JE <5 7™ T2 DA AN B I AR T DA S 58 % 5 S [ kU JRUS: - DA B < A4 E K
i e Bl B R o

T BRI EUES LM BN A T Bl A e i A

8.2 MR EE YR M EERER
AFEET 2024 5 02 A 07 HADHHY C RO, VEN (BREIESEHARA AR TEBERM LM

R RIIE T IR S N C SRR BOFHEIT 3 & & FAFLE U 2 5 ).

§9 BENXMHFHEF

9. 1 FENXMHER
1o P ERE I S HEEA S G SR 1 S0
2+ (R LU IR R RS E SR
3+ (ORI LML T RIE TR BB 3
4y (RO 2R BRI R e S U 45)
5. ZEEEH LS TR B
6 T I P AL AR I E I R (K 8 T
T AP RN BRI H AR S

9. 2 U R
HES G N TP A T B SR AT T

9.3 AR
1o BV ] P 2 B 4 BN A 3 T G 3 25 1)

2. BRILEEE T AN MEE www. ehuataifund. com £ [

11




ERRXZNRFEIESRAES 2024 FF | FERE

3. PRITH A N RIRAL HE 400-632-9090 (FKIB1ER) A

RIS E AR A A
2024 404 A 22 H

12



