BB R KIE & RNESR BB 4 (LOF)
2018 £E58 1 EFME

20184E 3 A 31 H

EEBEAN: piEESEEARAT
EEFREN: THEERRITROERAH
WEXEH HAA: 201844 A 23 H



RE S IR S IR SR 05 2 & (LOF) 2018 457 1 ZR AR,

§1 EERR
H G NI H S x MG ORI AR T T SR AR LE MR BC A 3 MR IR B 8
FExF H N A E SRR VAN 58 B MR AN ) S DA
FEFEE N E BORAT IR A IR A AR ARG S FAE, T 2018 4 4 H 20 HEM T A
A P SRR (R R A SR ENE, REERNEAFEREICE. Rk
R B H OB .
B H KU LLISEAE F 0= B i SR U BRI GE F R4 B, (EANVIRIERE & —E R A
F GRS N BUFAMCR AR LI . BB XU, BB AR 558 PSR S A48 B 1 A
2 SAINEE SR TR
At sl 55 BRI
AREWIE 2018 4F 1 H 1 Hig= 3 H 31 Hik.
§2 BT RN

B &R FER 4515 R TR A (LOF)
Wy M TR LI 471G

5o A 161610

i 3m A8 2 A 161610

Ja i 38 G A 161660

HeiEfE LTI
EeaRARH 2007 £ 4 H 30 H
5 AR 1 BB 3, 326, 786, 135. 26 1

ARk G BB L SR RS I K BT A ],
it AR S BN A 3 B B BT SR, A R ) XU
A3 N S G B FF SR I, N A AR
KIYIRRE BB [l

BB HAR

A HE A B BT EHES) Tk B T Al g R
FIABTE . £ E 25 K R g KRR =T
VR 2 Alb AR — 2 I IR I B v ) A, (B R 4
BB RS GrolE R SRS, RN SR, fEiat,
TE0E NS = N NS T Sy o o e ol A8 e
DRAF L B S8 iy T R, T3 2 Al IE e AR <5 B i
BB H AR AR A [ 40 S A

PR 300 FEEIRE K X 80%+ R LE A A CRMED

S5 LY 5 LT
M 235 bb e ik v SR 25 2 X 20,
A e 4 L v Y S AC  E5C vy PO XU 07 o, LTI
IR A 7 AR A a5 XS TIRAHE S, fiFkeS5miigkk
%
e SA-ELUN s S A R A
HEFEEN o E R T I B IR A ]

o2 T OFE10 W




RE S IR S IR SR 05 2 & (LOF) 2018 457 1 ZR AR,

3.1 EZEMEHi

§ 3 EEWM SR MESHERI

fr: NRMT

E B S5 4R bR

WEM (20184E 1 A 1 H—20184E3 H 31 HD

1A 2 seBl i e

92, 308, 848. 99

2. R SYIAN

-15, 884, 397. 14

3. IBCT 45k < y BUAS 1A

-0. 0047

4. BRI G B 1l

3, 335, 060, 068. 84

5. HIARFE Gy Bl

1.002

e 1 AW O SEBGE SRS G AR RO« edilicas . AR CRE 2 setivE A2 shlicas )
FHRRAR 5 ST R A, AR A C SEB st in B A 24 s piriE A2 shiieas -
2 AR AR IR SR R AR A NN B 5 2 e & 3, TE NS sk b

LR AT AR T P I8
3.2 EEFERIN

3. 2. | RIREESHBHE NG KR RS FINLST B Al 2 2R LR

FEE R R

BB @

iR
FREE®

NA5E =31

ARHBIE | _ _
B l&mi?@% 0-@ | @-®

HE=AH -0. 69%

1. 42%

—2. 35% 0. 94% 1. 66% 0. 48%

3.2.2 AEES A FAERURES RIHFEM KRS K5 RS R A R AR 3 ) LR

177.06% |} b — ....... e I — — I R e R e I .......

154 92% F------ _ ...... _ ...... e ...... __ ....... ....... e e b b b ..... 1[.. ....... e .......

132.79% |
110.66% -
88.53% -
66.40% |- #%
44.26% 1}
22.13% 4}
0.00% -
22.13% |

-44 26%

He U B S TP U R ZR 5 [E) 3 b 28 bL A SR e A SR i G SEGE S RT EE

20000704 {}---teneee e e

-
c
ab
=
=
&l

O0B-08-01 { oo e

2007-0430
11728 IR | SO S S

20100808 { -t g
20940227t
2011-09-08 {{---feeemeemedenzat®enct

W17 1 SRRSO RSO UROS SOSN8 AR AOSS SURSSS SOSS S
P TR PR rY| NI e

LT 171 | SO S

201B-DIAT | fooebmoeen b

20170805

2018-03-23 beosdozeomncdonccnn b T

— Kl By P RO R —

e bh g Kl B8 P e

03 3 10 I




RE S IR S IR SR 05 2 & (LOF) 2018 457 1 ZR AR,

e AREEV SR H 4y Bk 8, Hor 2015 42 9 H 30 HZ il (b HD KA “UiR

300 & a4 X 80%+ P E bR A i FiE AU 23 5 X 20%. 7, 2015 45 10 H 1 HE LA Hr A HERD “ 9

TR 300 FEE A5 X 80% + i A CRMED FRER R X 20%”

§4 BHAMRE

4.1 RGEE (RESEENA) fih

B IE e AR L IE3
4 v EARREESHEEZHYIR | RN .

{EER H BAEHS | AR

AR A, BN RARAT A T A5
1 N | [ Kb | A=A
Rt 1T HEIEHRH T ML
P, HARE TS, BT
B E AR AR G BT .
ﬁiﬁ? 2001 5 2 H I\ Bl &8 A
A bk - &ﬁ*ﬁ 2017/2/18 - 17 FRAFE, PiEmE RS EH AR A
b T T 40 B L LA BRI
) ERE M BhEE . AT HTI . SR
WE 3 AT UM R B L AT
R AR AT A, BTl
AT S SR A Al A K TR

£ (LOF) e E 4,

ORI, E N REATHT ST
el P EREAROR R &
A SR, SRR BB ML 22 T
HARE ML B e E AR

T i AT IR A B 4
2015/8/29 - 8
L /8 4B A IR A FIBFSE R . 2015

5 HIMANREIE SE A RA
A, BT RlE Ao K R A (LOF)
ik B A U R T TR A S

CA e AL

TE: ARG H RS B A e (A S RS s EZE MO A BR DO FEAIE TR ML 55 AR ¢
() AR (8] T S bRt
4. 2 BENNIREHIN A E G2 A F5 00 3

WEHIN, AR E BN MY QEFRHRSE IR A RIE A AL & & R E,
AEWSAFTH S BRI D SR S BTS2 < 87, A R il ARG B Al |, DR AN

72,
PR KH 28, TTIFEREFA AR RIAT N, ARESEBEHETTEE LA E M4
o4 T FE10 T




RE S IR S IR SR 05 2 & (LOF) 2018 457 1 ZR AR,

EFRKZAE.

4.3 ARG ETHHA

4. 3. 1 AP35 il B HIBAT B 0L

AT BN — B AT AT A SR A A RN, IFREE 7 AR H B, AR
BB WHTE R G IS SN PAORIE AT 58 5 il BE AP A% AT o SR 0IPY, ARS
SE N REHAT T2 5 1 SR AN RE o
4.3.2 REZ BT AT TN

ARG HINR KA ST AL .

4. 4 WE WA ZE SRR AIZIED T

AN 4 10 T BB TR SR S B e B B A B TR R T 5, SRR R A B DR
KB E MR AT A e —T7TH, AWEMAETEIRGL . AT A S5 )m . AEiish
s RS AR RN & ST, R E N R M AR TS
Morriispasial, Albins . EEEIAT I WFES ISR, 2B, PAEERAS
KA 5L B

2018 £ 1 i, JEZLTFAREIRFFAR T FIF IS, BT RS R R R KT,
FAIRAE IR AR ) B A AT 15 2 S s R T T . (RIS, B SO (g 2D et K 4=
=7 ERIIKRZIMEM AT, FE LG AT E G BB, BT 0 3R 2 5
KPR FE R ORE— P35, HREDRE, B, B TR R RE 25 R I E L.

2018 £ 1 =, UESFTHIAIBBIA IR, —EREE L322 7 AMBBUER Liim T3t F,
37 A 4 AT B st MR IS T AT S A WP RIIRE, 1Tk kAR A ZE
PR R BBk, RIS RGBS ERD “r it 7 o JARELmSe “artTlk” « “4F
AT FCGFRE” R EAROEREATAT WA BB, AT R s R ) B AT R AR A
Bt SEfHIUR e W SERERETT, QU BERTH R S, R ST A LR
N CBE BISEEE. TR N RO SRIF AT I AR B AT A S AR, B AT ST AN
Pl LRI BATAN, PRI BN 2 L ReR 2 AT Ml B 55 e i S 13k 1l 32 408 ) e
Foffilig . HARL. RO AEVIBRZG . TREMRSE, DALZ R T BTSN B SR bR
A CRE AR R RTINS LSS, O LU AL R B2 R B TR G T SR RGE
B, AT BLAMSCE DL BT TR KRR, B ST Ik s U B s I F H R s 54t
Hrp AUl A IR 2 I A R, BT A LUK I b (s i a2 7 A 7 5K 1Y)

% 5 7310 W



RE I KR &

RUESR Bt ik

(LOF) 2018 4F5f 1 =R G

(el e
4.5 AN EE KGRI

BTG WIRA I S0

F B RIS 25 5 N2, 35%.
4, 6 MEHNEESTFE ANBEE ST =P ETE Ui

ARG WIN, AIEEAAFAEES:

{HECT LT

PEIFE N 1,002 JG; AR 3R

§5 WBEAGHSE

5. 1 IREARE SR HAEH

S B E K 0. 69%, k5t

TANTAR H AU A NBCE AN — A NSRS e

s T H & ) i B4 S B IR ER AT (o)
1| B st 3, 169, 359, 342. 69 94. 65
Hrp: IS 3, 169, 359, 342. 69 94. 65
2 | e - -
3| MR 1,838, 273. 08 0. 05
Hrp: fiizr 1,838,273.08 0. 05
B S FFIESF - -
4 | mE R - -
5 | GRbTA MR - -
6 | EANRELHT ™ - -
Horr %Lﬁﬁ@m’mﬁ;‘—)\l\_ E AR - -
BAT RGBT EET 167, 289, 676. 59 5. 00
HoAh gt 9,988, 113. 54 0. 30
it 3, 348, 475, 405. 90 100. 00

5. 2 EFIRBAT I R BER R A S

5. 2. 1 EMREAT WA RKIRARERRAE

] 1725 ARME G iy 5 4 % P 4R B A (%)
A | ey FRS dR lk 25, 679, 099. 50 0.77
B | KAk 158, 131, 956. 40 4.74
C | &k 1, 835, 272, 215. 26 55.03
D EEJJ %MJ BRI A PRI M 11, 194, 092. 00 0. 34
E | &5 34,995, 192. 10 1. 05
F %H:E%D%?%ﬂk 174, 082, 159. 61 5.22
G | sk SgAmRElk 21, 748, 387. 78 0. 65
H o | g Al 17, 268, 480. 00 0. 52
I SRR RS B AR RS 96, 807, 728. 57 2.90

%6 w10 |




RE A TR A BRI #5055 k4 (LOF) 2018 4R 58 1 =4l iy

T | &Rl 177, 887, 827. 03 5.33
K | sk 149, 177, 310. 84 4. 47
Lo | PG SR a5k 194, 708, 800. 00 5.84
M| BHEEE AR AR S5 - -
N | KR BRI A L FE - -
0 | JERMRSS . BRI H AR AR S5 - -
P | HE - -
Q | BAAMaTE 72,018, 631. 32 2.16
R | X RE MG R 200, 387, 462. 28 6.01
S | %A - -

it 3, 169, 359, 342. 69 95. 03

5. 2. 2 MEFIREEAT D RPBRER R B ERRAE
5. 3 IWEARIE A AN E G ZE ST 8 LB DHEF IR 48 R B R 148

e | REAE | BRELRR HE (B ARME GO o 38 4 T AR LR (%)
1 601888 rh [ [ i 3, 680, 000 194, 708, 800. 00 5. 84
2 002343 REOUAE 4,022, 002 165, 786, 922. 44 4.97
3 600276 | HIGEEZY 1, 381, 408 120, 196, 310. 08 3. 60
4 600887 |  AHFI Ay 3,514, 237 100, 120, 612. 13 3.00
5 600801 HHKIe 6,571, 735 97, 918, 851. 50 2. 94
6 600176 HEE A 5,832, 137 90, 631, 408. 98 2.72
7 300630 | R 24 1,061,073 86, 477, 449. 50 2.59
8 000568 |  JiIHEES 1, 436, 029 81, 494, 645. 75 2. 44
9 601003 | MR A 13,071, 806 77,123, 655. 40 2.31
10 600048 | RFIHL= 5,532, 721 74, 525, 751. 87 2.23
5. 4 EFARRBF M SRR FRELE
P fiii 75wt Aol ARME o 7 4 B I A (%)
1 | BEX ik - -
2 | RATE - -
3 | &S - -
Hrb: BURME &Rt - -
4 | kiR - -
5 | AT LT 2 - -
6 | HIHEE - -
7| AT (AT D 1, 838, 273. 08 0. 06
8 | FhLAFH - -
9 | HAth - -
10 | &it 1,838, 273. 08 0. 06




RE S IR S IR SR 05 2 & (LOF) 2018 457 1 ZR AR,

5. 5 E BRI A A b 2 T E LI R/ HEF HORT 142 s BRI

5 IR fEam | BE G ARME G | HEESEFRHE S (%)
1 128035 KA 15, 701 1, 838, 273. 08 0. 06

5. 6 IE IR A FYME 5 H ST 1E LI R/ HEFF BT 48 R 7P SCRRES B R A 4R

AR FE G AR WIARARFRA 57 SRS -
5. 7 W HIR B A A G S B = E BRI BT 45 5t S R 4R A 4
KRB AR E WIARARFRA SR8 .
5. 8 G WK B A A 5L T 7= FE BRI BT T4 BUIE SR B 40
AR EE B AR WIARARFF A BUIE.
5.9 A WK AZE SR T BRI 3E 5 BHL A
5.9. 1 st JoK A0 S 8 B8 10 JBL TR 0 S o AR 2 A 4
AR B G AAR TS IR ARG BRI 52
5.9. 2 AREEH R BRI NE R BOR
IR MR A B Te .
5. 10 4 AR AT £ 8 B2 1 B Y B2 38 5 UL 3
5. 10. 1 A3 fft 34 B L B BUR
KIS AR MR A E AT .
5. 10. 2 T4 IR A S B 3 1 B A 30 S o IR 2 A 4
AR HE G AR FIARARREA EH G 5t
5. 10. 3 AW EH AR B R PP
AR HE B AR BRI A [ G Tt
5. 11 BB AAWMEGMIE

5.11. 1 ZEESEHEMAT+LZIEFRNRITEEREPANBREHBEE R IVLRFAE, REHREHF

HAr—ENZRAFET 4.

5.11. 2 ZEESEHEM AT+ LR EREHEZEES S FM B ZERE

5. 11. 3 HABEF=HI R

75 R EH (6D
1 A7 HARAE 4 417, 255. 77
2 NSCIETRTE 52K 9, 432, 029. 45
3| MUAEF] -
4 MR R, 39, 713. 63
5 I H R 99, 114. 69

H
oS
=i
H
=i




RE S IR S IR SR 05 2 & (LOF) 2018 457 1 ZR AR,

HoAb SYGR -

R -

HoAt -

6
7
8
9

&t 9,988, 113. 54

5. 11. 4 MEBIRFFA KL T R BT I AT 827 A 4

ARSI AR AR RFAT 2T 5 B BT e e o
5. 11. 5 EFARAT 44 R AP AAAE TS Z R B 00 15 B
ARSI AR WA AT+ 44 R A AR TUE 2 RGO
§ 6 FFBAZEEHHES)

AL A
i 45 )R A B 3,509, 359, 372. 24
0 5 T 1) 255 4 i H I 47 0 35, 000, 532. 02
v&ﬁ%%%@%ﬁaﬁﬁﬁ& 217, 573, 769. 00
R T ) 3 G AR A AR B A (AR B B
HH))
i 5 WA AR I A AL A 3, 326, 786, 135. 26

§7 ZEBHENEHBEARERBAESEN

At I R e B R IZ FIE A B R A

§8 MR EHRRHEMERFR

1. 4% 2016 4F 12 ] 25 HWBGH. EXFLSS S RECA FRI OST SR, s =K.
HEWBIRS S ERECR @A) (WAL (2016) 140 5) . 2017 4F 1 H 10 HIMEBGEE. EXH
K BRBA TRE CCT R Mg ERBORA R RSN E@s)  OWRL (2017) 25) R
BB 2017 42 6 H 30 HAAGH CO-T B 7 dhaG (E AT R I K@z W BL[2017]56 5 (il
A, BIUIEAE 2018 4F 1 A 1 Hild, BE&EH NI E ARG LEE ™M (UFER W7 ) i
R R A RIBHEB N ATy, G T S T BT, 42 3% A AR R SN B A

H 20184 1 1 H (&) i, AFEEGE KN 72 KOpr i 7™ i A A B BB B R AT
2 MR SR RE DA S B 95 LR A SR T S SN A BBk e B I 2 o BITSR BEaR A Bt st 2l e 7
AL BRI SRR R AR, R R P AR, A B RN, R AR U

TR KA FITREIE, O ORI R

2. R (ATFEETFIEF R R SR s E G EF M E ) MER, ARSEE AL
9o 10 W

o)

}
B

©




SN KIR SRS 34 (LOF) 2018 £E56 1 RS

SIEE AR 8, WARES S FHAT TIETHE . KRBT AEHIOE S (ATFEETTIR
FAEFF R BT HE GBI RS B E ) AR %K, BAERT S . B, FEEG AR F i 5 62 (A] |
FEMHREE. BRETUEE. RENEEMESE, AARAETEI 2018 4 3 7 23 HESEHAM
AR s HOAH IR 2 5 MMETT SEB 5 kA s

§9 FEXMHEZR

9.1 FEXMHER

(—) FEIFN S CCTZME IR B R SRS MR ARSI =)

(2D (BB KRG BN 7 54 (LOF) BE4&AF)

(=) (RREGUL SRS IR R RS (LOF) FEE H L)

(V) CRbE 475 TR A ANIE R4 B 4 (LOF) ESF UL ) T

(F) (BB KRG BOE S 7 54 (LOF) B 5 A% 1)

(N Rl J 5 5 PG PR 2 = 2% BE A LA A E LR
&

(B FEEFEE N B BORAT W55 BEAR LA FIE LB R
9.2 R

FEEHN HETRENL. WIREZFZ 5
9.3 AP HR

BB A P IAEE L T e 2 A, AL TSRS R B, B8 fhiA S & BN 2k

http://www. rtfund. com &,

BUEREESETHARAA
201844 H 23 H

¥ 10 7 3L 10

=



	§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
	§8 影响投资者决策的其他重要信息
	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式




