RUTEE R ORA TR G RIUESF BB A& 2013 458 4 FRME
2013 4F 12 A 31 H

HEEEEAN: EEXSEHEFRAF
EELEN: PELHEBITRGERA T
REZEHHBA: 201441 H21 H



R R 28 DRACTR 15 TUAIE SR BE BT RE G 2018 458 4 FRJEARY

§1 EEHRR

B BN o S SRR AR S P BRI AN AE R B 2 3R PR B KT O
TR LRI ELSENE L HERR VRN 8 M AR AN ) B IS TTAT

FEEFE N E TR AT BT IR A R AL G S RME, T 2014 41 17 HER TA
W S5 AR bR . AHERIAM BT A SIEFEAR, RIEEZABAFAEREGC . =PI

I B KR -

e BN AR DASEAE T S SRS ST A0 S I PR ds I E B 887, AEANRAERE B — 2 &L
N SUFAUCRIARR I BB WS, BB B AR A 8T g/ W A48 B A

SR E AR

At P 55 BERER

AIRERIH 20134F 10 H 1 Hilg%E 12 H 31 Hik.

§2 B oL

FE A TRIRR Rl 3 2R PR AR
T H A0 000142

T3 A8 S A 000142

J 3 A8 Sy AR 000142

S (Y SALTF IR
FaA AR 2013 4F 5 130 H

T YA <7 B A

466, 640, 068. 91 11

BB Hpx

IS L5 ORISR, A2 5 5 ORAS S AT K93 8 < i
PEORAORB LA _E 5 JBSREE G50 A I fE

AR I K ] AN PR A A AR S Sms (TIPP, Time
Invariant Portfolio Protection) kT A4 & 1%

Y & 5m% (OBPI, Option—Based Portfolio Insurance) #H
AT, T A EOR BN A A B e LA,
DL B RAIE A 42 2 A S A H o

Mgt b s AR INARAT R S AR i A i

ens AR — HRAIR A IS, AEuFF R L& s Tk

IR 2t A .
A Al

FEEE BN i 4 HEAT R A ]

HEEIEE N Hh TR ERAT A A B A

& SN N o [E P 5 LR AT PR 2 ]

3.1 XEMFatr

§3 EEMFIRIRMESHFERI

Ffr: NRIJT

e

[ #4530 (2013 4 10 J1 1 F—2013 4F 12 J 31 F)

o2 g L8



R R 28 DRACTR 15 TUAIE SR BE BT RE G 2018 458 4 FRJEARY

L A 2 sl g

7,045, 745. 24

2. AT

-3, 911, 336. 32

3. AT 38) 36 4 3 A HAF 3] -0. 0080
4. IR FE G B 1l 467, 242, 652. 47
5. WIARFE S A 1. 001

T 1y A S B R FE I S AR N« Betlicat . SRR O & et E AR st )
FUBRAI R B JE A AR Dy A C Sl e in EASIY 2 se i EAR S et

2 AR PR IR e b SR PR AR A A BAZ 5 3 S & T 3 T, v AR S b
Wt P EAR TP sy

3.2 B AR
3. 2. 1 AME W ESHBUHEE K E R ES RN SRR R 10 AR

BB

HHE K RO

HHEH KK
FE %

NCTTE
O

NG EnsEs
HEW B A
HEE®

0-6 | @-®

HE=AH

=0. 79%

0. 10%

1.07%

0.01%

—1. 86% 0. 09%

3.2.2 AREEHFAAEMURESHHRIFENKRRZ) L5 FHNLS B A 2 RS

=45

HE <= R 25 I 00 Y B 4R Y 300 £52 b A G P B SR R T b e s 3T e

W, =

20130808\t

=
o
o
=2
o
=
=

20130618 {}-7F
20130708

1308181 e

BBAT oo o
BT b

WL
FOTE L1 S
A |

2013718 { oot
B 20120720 {f-oeeeerteoefone

&=

3| 0a0ece

i B

O I R —— b S S N T W 25

AL =
1R ] S —

Ve ARSESAFRARNH N 201345 H 30 H, HE4orARm 1 4F. ARG EO N
AH, #1E 2013 4F 11 H 30 H, &I0% =i & w4454

4.1 HSLH (RESLHEPNA) N

§4 EEAME

I
=

[FIZ)5E o

4

HRSS

FEASE G e 2 BT RR

R H Y

AT H

20N
P AR

Wi

Tiag

ANHE 4 K

201345 H

11

CFA, FRM, H[EF}

O3 L L8




R R 28 DRACTR 15 TUAIE SR BE BT RE G 2018 458 4 FRJEARY

G4, flE | 30 H PR RV
i 75 2 Rl it A HRA AN
AR 5 G ot THEHRFE SHER
M5 4202, WA, 11 4FiFSs
] 52 WL 2 308 M5, BATIE
pyla) I ML BEHS . 2003

E 10 A% 2007 4F
4 HAE e
P BR A TAE,
MR AL S O
WERTFL TAE; 2007
fE5 HAE20124E9
JAE [ P s AR R 4
HEAA WA AT
Y5, DT Rt
DA St 25 N
SRR A R

2012 4E 9 N\ il
A L4 BEAT PR
Al o DRI T A
BT RlE I AR
A YR £ RV 3 3 A
Iy B L B

T AR IR P 5L BT S AR RS s RS A R A MFRIE TR MY 5541155
AR TR A oS pR v o

4. 2 EE NG HIA AT SE (E 55 16 DL Ui 9

AIREHIA, ARG BN QIEFR B ETL) SHARA SGAAHAIL (Rl 11 48 Ok
AR AT TR PE I B B [ AORE, AR WSAR T B ST it IO B IE Y 2 W 7
FEP R RS R Atk s DR AT AR KM, EA B 3 S R AT AR 2t (AT o SRt
BALETT A AT RIEHE . ERIIPUE IR B R I Z15E «
4.3 A BTN
4. 3. 1 AR5 HI B MHAT H ot

AFERE PN — HIRRE AP A Sest 4L s, FFH0E 7ARRN AR BRI, AE
BB BETE. A A RS S5 2 N AT ORIE 2P A T BE A AT o IS I, AR
S BN REARAT T 2128 5y 1 Js A L
4.3.2 REZHIT R KL

AFESHE N R R AT TS
o4 00 L8



R R 28 DRACTR 15 TUAIE SR BE BT RE G 2018 458 4 FRJEARY

4. 4 R4 3 PO R B B SRS RIS AE 43 #

VUZRRE, ZPFIaAT PR, JRATSEIERN RGN M B, SR ek, R4
AT EMRAT RO FENR N, BRARGERICE s (5 S48 v e n] 3 SO B 5125 2 T8 R 1
W R, PUZREA 5 T 4k SR IR RS, iR ad e im DAT. DUZRJSE, 10 4RI G o e e vy AT
ik 70bp, GEMETICES R FATIREETE K. 5 4E M AAA, AA+FT AA H ERIRC AR % 3 ) 14T 104bps 117bp
A1 131bp, RIARIZEY Ko BEEES FAT, O Nk, PIZEE IR 300 FeE0R e itk
ooy b kI %A 5%,

P b, Rl 23 AR AT S k44 0 CPPT 3, DI B2 R ¥, R T AT/
B, BEHIMGTRRCE, PR 2 A S J5 B 20 L KU B8

MCPMI, My 5 i R i B K, 2013 ARDUZRAE GDP R LEInl . % IE 217 M i i 8
Al 5% LA AT S A5 TG IR 2%, A R A LT, Sl dhl il B 0 3t 1 67 T 5 0 5
TN T BOR A5 45, AR TR Vi AR VS, T 2014 fE—FRE AU AR A LS. —F
JSETRVT JAT AT RE R4 O X 1 0% T BOR B, BRI i i KR 3. AR S — TR e gk
TREFLLE R AT AE, BRAREAT AP, SINGERICE : IR e A 0 L, WL e £t
S
4.5 MR LR SR

WS AN I ISR AR A S 0 AR (E KR -0, 79%,  [FI3ML &t L B il 2
ZH 1. 07%,
§5 BEHAEME
5. 1 MEMRIESHHEEN

Fs =i A () R R B LB (%)

1| Blaa it - -

o B - -

2| e e B 588, 736, 609. 21 82. 07

Hrp. fiizz 588, 736, 609. 21 82.07

%R - -

B RIAT AR - -

4| NI Sl - -

Ferpre ST CIR R SRR

5 S vt e

BTG &A1 108, 946, 733. 60 15. 19
6 | HAhTE 19, 709, 326. 97 2.75

it 717, 392, 669. 78 100. 00

o5 U L8




R R 28 DRACTR 15 TUAIE SR BE BT RE G 2018 458 4 FRJEARY

5.2 MEMRIAT U KRB RBRAS

AT AR IRARFFAT SR

5. 3 MAE WAL A ot A L 2 ™ BHE LU K/ MR B RT 2 R B R 4

ARSI AR AR

5.4 MEBIRE G MM DR ERAS

Fr5 f5i 75 db A AR Oo T IR T L] (%)
1| EE6S - -
2 | ST E R - -
3| ERlfizE 29, 790, 000. 00 6. 38

Horbr: BURTE SRl 29, 790, 000. 00 6. 38
4 | Nefiz 413,083, 609. 21 88. 41
5 | Ak vt - -
6 | T 145, 863, 000. 00 31.22
7| AIEEfR - -
8 | HAk - -
9 | Al 588, 736, 609. 21 126. 00

5.5 I AR SoHE 7 e S B8 (B bL i) K/ HR 44 BT T 48 325 B S 0T 4

FP5 | i Ang i 77 44 P e Gk | ARME Oo) | HEREEFEELE] (%
1 122070 11 #H7 01 491,890 | 47, 221, 440. 00 10. 11
2 124384 13 R 400, 000 | 40, 019, 945. 20 8.57
3 112164 12 4K 01 396,520 | 39, 210, 276. 72 8.39
4 | 1282527 | 12 %28 MINL 400, 000 | 38, 676, 000. 00 8.28
5 122964 09 Jeii it 349,570 | 35, 114, 306. 50 7.52

5. 6 M WIAR A RME G2 S B T= 5 E LB KR IET 48 B = SCRRES R R B 4

RIS AR WIRARFFAT 5™ SCRFIESR

5. T MEWIAR A ot A 5 2 B HHE LI K/ IR AL BUE B3 9 40

AT AR IR AR FFATBUIE .

5. 8 ME WA AT EER R HIRIEH R 2B LU
5.8. 1 & HIRA TSI MBI B 5 SRR I 4

AT AR AR AR T AT B 152

5.8. 2 ARFEE R BB BB BUR

BUEAAR TG WK, AT R R BB BRI Bt

6 UL L8




R R 28 DRACTR 15 TUAIE SR BE BT RE G 2018 458 4 FRJEARY

5.9 MEMA AR SR H K EGM R Z B UH
5.9. 1 AR B B R BUR

ARSI AR IR ST ) B

5.9. 2 M HIR AT SBLH K B R K o MBi 28 9 40
AFEG AR WIRAFAT E G D% .

5.9. 3 A E A B B H PO
I AR IR BT [ (I B

5. 10 B H A WAE ME
5.10. 1 FoA B =1 AR

ur
d

g R Al (o)

A RES 45, 804. 72

IR 7 S 10, 313, 078. 50

A -

IV &IPS 9, 350, 443. 75

I R -

FLAt NCER -

FEER -

Al -

O |0 || |O1 | |wWw| D |—

S 19, 709, 326. 97

5. 10. 2 & FIREFA K4k T 5 B 0 T R e 535 B 40
ARSI AR IR AR FFAT b T 5 I 00 T e 4 557 o

5. 10. 3 3 & HAACHT 4 M 5% A7 7E UL 52 PR 1% 0 B e B
ARG AR IRAR AT -

§ 6 T ESHHASN

BT
s AT S G A 00 i 504, 015, 381. 48
R AL 5 T 3 20 -
O - R STk < S B [ 3 5 37, 375, 312. 57
A5 LS5 70 AL B i -
At R HE 0 0 40 466, 640, 068. 91

§7 ZEBTHEANCHERRERRAEEHI
AN At S N A B R IE T A B e e A 4

BT oo 48




R R 28 DRACTR 15 TUAIE SR BE BT RE G 2018 458 4 FRJEARY

§8 HEXMHHEZ
8.1 Z#AXMHHEZR
() o EEIIE e 2 AR Rl 308 28 (R A TR G 2R UE 7 45 98 4 e N 1) SO A
() CRE A 28 PR AR A B UE F- 5 B AR L 5[] )
(=) (Rl 28 PR AT A B UE TR 5 SRR AT TS0
(PO (Rt T8 2 SR AR VR 75 BRUE S5 45 08 S 4 S U0 15)
(T e i <5 BT PR W) 25 BEAR AT RS b P
(3D 305 P 7E i e ) L4 i 1 45 T 45
8.2 AR
L ST N S5 - PN
8.3 HR AR

BB P IAEENMEIN ) S B A, R AT TASTRI SR B, B AL G BN M 2l

http://www. rtfund. com i),

P 5 4 A A )
—O—4E—H = t—H



