AbIE ) 100 FRECES 4 E IS (LOF) 2016 £E55 1 RS

BIE B 100 e BFSE % FE S (LOF) 2016 £ 1 =EHE

2016 £ 3 A 31 H

REBEHEAN: phERSEHARAT
EETEN: PEIBRITROERAT
WEEBHB: 2016 4£4 H 21 H



AbIE ) 100 FRECES 4 E IS (LOF) 2016 £E55 1 RS

§1 HERR

SN E S LE IR T TSR AR B L E - RS R IR B R

T FL N A ECSEE L AR I AN 58 BE M AR AEAN Sl B T AT

B FEE AP E TR IRAT IR A IR A AR IE AR S FAE, T 2016 4£ 4 H 18 HEM T &
R PRI S ARRR . (RN R A S MEENE, REERNEAFAEREICE. =R
R B BRI -

B E KU LSS H B T JEU A BN IS B B, (HACRIERE & — 2 A

G AN SRR HAREI . BBA KUK, SV EME BB R A0 AT 41 Bl 15 A
RS .

ARG P 55 BB R G

AMAEWE 2016 4 1 H 1 HiE 2016 42 3 H 31 H1k.

E

§ 2 EHE BN

Fe 4 TRFR Rl 9] 100 5% (LOF)
Wy M TR LI

AL 161607

i 9 22 oy AR 161607

Ja v A8 2y A RH 161657

S S (e LARIFF IR

R4 G RAMH 200545 H 12 H

o IR B 4 A AU A0 822, 058, 668. 48 17

AT GO R IR RO & . ERHIIREERSTA SN E
¥ 100 H AR fE SR ER R 22 O REA L, 1SRRG R
100 HARREAIBEBT RS, I8 R TR AIG (. A%t
SVR D E AT R L g A EIESR T
KIRIISCR, KL EE WF%&%?k NPT AR
FesE [ 13 .

BB Hbx

AT GO &, EEHIBCERBA SHX H
U RIS gt DB S G e LR N ST SRR R A (=R S i DE e
llat . S AR AU BCB B O T BB RN, AR
Fenih EREATE R BB MR, BRI AR S A
TR NHIE TE R 25 5 b VSR I e 5 8 A 1 i 20 XS K%
TR Bk [ P do (DL IC o s 3o e i 120 H A FiE 80
B, AT TR SO EE KR S iRk
A ) H R ER 1R 2242 1) 0. 5%

M & bk 1 EL 100 Fi5 Kl at 2 X 95%+HRAT [R b A7 A 3 X 5%

ﬂ@& A RFIE DS AN YN 2t 264500 T 31 489 7K

SeEEA il 5 4 A BR A

HEEAN B TR ARAT B A7 R A W

%2 7 310 W



AbIE ) 100 FRECES 4 E IS (LOF) 2016 £E55 1 RS

§3 FEMEEIRMESIFERI
3. 1 XE W&k

Bhr: ARG
FEW 55 Fa b WEM (20061 H1H — 201643 H31 H D
L A 2 Sl & -70, 598, 987. 62
2. AR -106, 995, 635. 94
3. DA 34138 4 A BUAS HA A3 -0. 1276
4. AR B & T 1E 787, 635, 175. 82
5. BAAR L G4 A H 0. 958

(D A SRR B S AR RN . #e5iUas AN O & A e B2 3 a)
THBRAH B IO A8, AR SR D AR 30 O Se B i _E A 28 Se i (B A2 3h 45 2

(2) A Frols 5 el SHR b A O A NNWEEE 5 2 e 1S g, th A9 A S
Bl AT ZAR T I A T

3.2 EEIFERI
3. 2. | AR HIZ Oy B E I R F 2 5 R L8t ARl 28 R ) LR

e HEEKER | EEKER | Gtk ﬁi;gﬁ -6 | @-a
® HZQ R ELE) W@
TE=1MA -11.95% 2. 28% -10. 93% 2.12% | —1.02% 0. 16%




AbIE ) 100 FRECES 4 E IS (LOF) 2016 £E55 1 RS

3.2.2 BEES A RAMDRES RiH#EH KRRF KI5 RS B AR R 2R )

517.86%

431.55%

HE < M0 B8 1 G R b Dl UMb 455 LE AR R M e 2 4 (1) Dy Sl 3400 LE

345.24%

258.93%

T72.62% -

86.31%

0.00% - "

2005-05-12

4.1 &L

[0 4= L | U F——_

20

—

£

o T DO R —— e L R T R o

(BRESLH/NE) N

§4 BHEAME

201307-11
DA 20 Fommebm e

w4

HA 5%

FEATE SR &2 PR

=R

B AT H Y

ESF Ak R
fR

!

N
b

PP A
il 3 TR AIE
B A 35
. mbE
(IR &
A 5
231

20154 1 H
9 H

11

WL AE 1, BAUESE L
P&, 2005 £EFEApER
Al S HAER AR, T
{E&R TR TR e
P Bh AR

A 3 G 1Y

el

201542 H
11 H

fit, BARESMERE.
2006 4 7 H % 2008 4 8 A
FEICF AT KT R A BR
Aw TAE, RSB T
Jiis 2011 4% 6 H hn o\ Rl %
SEHARAR, (L& T
FEBIFFT 01

T AT IR I 5L 5 BN A R AR IR H RS o RS ML BR AR I3 )b 5540 5%
(K AR T SRR AE

=
P2
[N
S

=




AbIE ) 100 FRECES 4 E IS (LOF) 2016 £E55 1 RS

4. 2 EH ARG PN AT SB MM F(E 1B I LB

RN, AFESE PN ARG (EFF R EE) 58 RIEHRIEMA AL &S R HE,
KREWSAEH . R TR SR BRI IS R B, R PR I U B b, AR R A
WOREAM RS, T FREEIFA AFHATHN, BESREHEREH RIERE I E 6
BFRIHZIE .
4. 3 NP5 R IR
4. 3. 1 AP35 I B MIHAT IR

AREEGE TN — B IRRR AR N A SR LA H RN, JRHIE 1AL BRI R, AR
BB WEFC. R, S RNESTR AN 5 S AN GRAE A A2 5 B BT R AT o SRS I, A
S BN TEAR AT 1 A5 5 1 SR A
4.3.2 EIE BT RKIL T

ARFE SN R K ER TS
4. 4 WEHA TS BB RIS RS ESHT

FE PR ST HE 5 [F) R AT 52 T ST AR 25 I B R AR T G B B AZ 0 JBAE, T L i
WBA TS RIElE e . AEEiE AR B, Il i I SRR AR 5 B 100 F54
BRI SRR (I 25, Uk B A L 100 Fe U S ik M BRER R 22, J1oR & segbxt B
100 F5 20 G HLUHE I RUR B .
4.5 REH ARSI SR

AR I S 3 A 1 K - 11, 95%, [T 43 b i L AR U 25 8 J9—10. 93%.
4. 6 IEAREE T ANBRE S H =P E Ui

Too

§5 BBASHKE
5. 1 EHAREEST=ASH R

e Tt H & o) d RS BB o)
1| BaR# % 749, 606, 021. 01 94. 82
Hore SR 749, 606, 021. 01 94. 82

2| [ S A AR R 30, 012, 000. 00 3. 80
Hp: g7 30, 012, 000. 00 3. 80

TP SRR SR - -

3 | AEEERE - -




AbIE ) 100 FRECES 4 E IS (LOF) 2016 £E55 1 RS

4 | ERRTAE T - -
5 | EANRELT - -
Forpre SEW R B SRR B B
A
BATHERMGEH &4 10, 646, 499. 33 1. 35
HoAh gt = 302, 354. 33 0. 04
it 790, 566, 874. 67 100. 00
5.2 |EWFIRBIT WA RHRERFTHE
5. 2. 1 RERIBERBEIZITIW SRR ETELE
e 1725 ARME o i e TR IR L A5 (%)
ARG AR B 14, 102, 445. 00 1.79
B | EHlk 22,614, 271. 88 2.87
C | filidk 168, 148, 183. 81 21.35
M0 #I0 BRASOoKA = HI
D Rl 28,921, 185. 02 3.67
E | #5350 28, 147, 459. 63 3.57
Fo| fitRMEEN 9, 694, 998. 00 1.23
G | Zmisk. A HElY 8,307, 244. 76 1.05
Ho | fEm gDl - -
™ . ~ ;
I égjifgim\ BAFFIE DA 37, 842, 018. 92 480
J | &Rl 362, 409, 904. 91 46.01
K | Fir=k 29, 164, 486. 86 3. 70
Lo | ALGERIRE 45 ARl -
M| BFEEEF TR R S5 -
N | KRS BREEATA L B -
0 | EEMRS. BB AR RS - -
P BE - -
Q DA ST - -
R D& AN N = 11354 905, 904. 00 0.12
S oty - -
&it 710, 258, 102. 79 90. 18

5. 2.2 MEWIRBEIE AT RORER R HE

NG

RESl

NfE Go)

i FE B B B EL B (%)

SRS N4

KA

il b

29, 413, 684.

3.73

B 1. R SoKA
FERE R

I

R I E

3,977, 348.

0.50

%6

310 |




AbIE ) 100 FRECES 4 E IS (LOF) 2016 £E55 1 RS

G LIS CAEFIHTED - -
H FErE Al - -
IR RS S
I Rl 5, 956, 885. 44 0.76
J Sl - -
K S Hiu =l - -
L G5 A7 55 AR 55 - -
M BHEHFFEANE AR5 - -
N IKF IR i
), ) )
0 JiE B SS  AZ BRI H At iR ~ ~
el
P BE - -
Q PR TAE - -
R A ARE AER IR - -
S LA - -
it 39, 347, 918. 22 4. 99
5. 3 G HAKRIEA RMHE HE ST = EE LB KNP IR+ 2 IR R R B A4
5. 3. 1 |EBIRIGHBR TR SAHME 5 ZE B EE LB X/ EEF B RT -2 IR = R 5 B 40
e | BEmAH | BE (B | ARGHE GO im’f; “f“ﬁ
1 601318 Hh S22 1,431,034 | 45,521, 191. 54 5.78
2 601288 LR AT 9,182, 508 | 29, 384, 025. 60 3.73
3 601211 B E % 1,451, 100 | 28, 601, 181. 00 3.63
4 601166 MVARLT 1, 689, 431 | 26, 236, 863. 43 3.33
5 601668 S RREERE ) 4,074, 713 | 23, 225, 864. 10 2.95
6 300059 KT E 502, 400 | 22, 256, 320. 00 2.83
7 601939 BT 4, 566, 300 | 22, 146, 555. 00 2.81
8 000001 P AT 2,067,438 | 21, 997, 540. 32 2.79
9 600886 [ 5% 3, 125,806 | 21, 568, 061. 40 2. 74
10 600015 R ARIT 1,908, 413 | 19, 389, 476. 08 2. 46
5. 3. 2 EBIRFR BT SAHME G2 E B 7= BE LB X/ EET BT 78 IR =R s B 4
e A WELH | MR D | AR Go | T
Ee il (%)
1 300146 AR 190, 800 | 6, 334, 560. 00 0. 80
2 002236 KEWA 167,900 | 6,051, 116. 00 0.77
3 300017 X1 R 101,984 | 5,956, 885. 44 0.76
4 002465 MBS 444,700 | 5,749,971.00 0.73
5 300124 ICEAR 147,200 | 5,627, 456. 00 0.71
#7010 W




AbIE ) 100 FRECES 4 E IS (LOF) 2016 £E55 1 RS

5. 4 MEWRIEMFF WA KRB RAE

75 {5 b ARME O b EEE R REG] (%)
1| ExRf% - -
2 | RATEE - -
3 | ERhfizF 30, 012, 000. 00 3.81

Horbr: BURME SR 30, 012, 000. 00 3.81

4 | bz - -
5 Al T B ik 5% - -
6 | I - -
7| AR - -
8 [ERIZ A - -
9 | HAth - -
10 | &it 30, 012, 000. 00 3.81

5. 5 G HARIEA RME 5 E ST = E LB/ N AT L MR 8 5 B 4
e | g BEER | BE GO | ARhE Go | C e

el (%)
1 160401 16 4<% 01 300, 000 | 30,012, 000. 00 3.81

5. 6 MEHIARIEA RMHE LS HFE LI ORI+ 42 3 SRR SR 4
AT G AR WIRARFFA 5™ SCHRALESR -

5. 7T BRI A AME G E ST FE BN RPN IS R &R R R A
AEEEARMEWIRR A &R
5. 8 BRI A FME o F S T 15E B RN R B AT TL48 BUES 3 9 4

ATE G AR IR AR AT BGIE

(9

O MEMAREEEREIBAEPRZ Z B A
9. 1 MEFIRA RSB T KBRS RF SN B28 HAH

(9]

AFEE AR IR AR AT AR 5.

(9

. 9.2 AR ESRHE BT R HBFER

ARSI G AR IR AR

(9]

.10 MG AR AR SR KK EFRIER 5B H
. 10. 1 A3 E G H S BR Bk

[9)

A F AR IR BB I It

ﬁ;
o0}
b=l
H
S
b=l




AbIE ) 100 FRECES 4 E IS (LOF) 2016 £E55 1 RS

[9)

AT G AR IR AR E G0

o1

. 10. 3 A E MG R E N

AT AR IR BB [ T

[$)

11 BRAEWEHE

o

11.1

[$)

1

.11, 3 FHABBE =M AR

- 10. 2 & HIRA T SR 10 B U 22 K S 45 25 B 40

FESEHNI+BIEFHRATERREHANEERRERILRRE, REREH
i HET—E AR B ATFHER . A1,

AL 2 AEEREHI T ERERBHEEE S FME N EIEREE.

Fs ZFR T

1 FHARIES 110, 021. 84
2 MIRGIE T8 3K -
3 Mgl -
4 MR R, 176, 834. 59
5 AT HH T R 15, 497. 90
6 HoAth SBEYSCER -
7 ek H -
8 HAth _
9 it 302, 354. 33
5. 11. 4 &G BIRFFR B0 TR IR B R v S5 M55 A 4

AR AR A WARKFA AT R IR o] £ 55
5. 11. 5 & BRI 4 IR A AR I8 32 BR 1% 70 1) Ui B
5.11.5. 1 |G HAREHEBE i +42 R E R AERIE Z IR IF UL

ARF AT A PR TG EI T /T 4 B S P AR U S BRAE O
5. 11. 5. 2 # & AR B F 51 .48 B B2 R A 7E i a8 SRR 1% 0 i i BH

AR I G AR AR AR AR T T 48 I S AP AN AR I SZ BR A

§ 6 FMAEESHHERSN
A Ay

et I & 0 AR A

825, 119, 992. 48

e 7 T30 1) o < 5 Y 0

43,707, 526. 07

9l - ¢ 5 ST ) e < A B ] 4 50

46, 768, 850. 07

e 7 0T 01 ) e < 970 A2 50 4 350

0 T AL G 40 300 i 0

822, 058, 668. 48

#

b=l
H

=




AbIE ) 100 FRECES 4 E IS (LOF) 2016 £E55 1 RS

§7 BEEEANZHBEERERESELHEMN
AT 4 N AT I R R A
§8 HEXMHER
8.1 BEXMHHEZF
(=) R 2R ) 100 48 E0IE 77 4% 55 54 4> (LOF) 5L 1) S
(=) (Fhil E) 100 F680IEF 5 R4 (LOF) F &5 1F)
(=) (FhidE B 100 FEHCIEZ= 5% 5t 5 4 (LOF) FE& 0D
(P9 (FbiE B 100 F88OEZF B3 2k 4 (LOF) fH 5 i 450 K B8
(i) e o <5 7 AT PR A W)Y 55 B A AT RS L AR
N At WA AESR 2 TP 90 e 1 B T 15
8. 2 FFHUHL R
FEETAN EEEE N WINERZZE 5 P
8.3 A IR
BB AR E ML (A S B A B, AT 5 AR BRI SCAR B, B i AR ik < BN oA

http://www. rtfund. com £x i .

AEAE S EH AR A A
2016 £ 4 H 21 H



	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	报告期内基金投资策略和运作分析
	报告期内基金的业绩表现
	报告期内基金持有人数或基金资产净值预警说明

	投资组合报告
	报告期末基金资产组合情况
	报告期末按行业分类的股票投资组合
	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
	报告期末按债券品种分类的债券投资组合
	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
	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
	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
	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
	报告期末本基金投资的股指期货交易情况说明
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	开放式基金份额变动
	基金管理人运用固有资金投资本基金情况
	备查文件目录
	备查文件目录
	存放地点
	查阅方式


