BB EEHEIER AR BRSSP RIEHFREESE
2020 £ 55 3 FFEHE

20204E£9 A 30 H

HEBHEAN:. BESEEARAT
EELEN: FERRBITROAERAF
WEIXEH BER: 2020410 A 27 H



Rl TP IE A TEIE SR A AR RO OISR BB R 8 2020 4SR5 3 RS

§1 BERSR

BTN RTE F o L EFORIEAR S P I R BIAEAE RS 3 1% 3 PR R B E K38
HXF H AL AR VAN 2 B AR AN ) SO BT

FGAEE AP EEWRAT IR A IR A A ARIEAFE S G FFE, T 2020 4 10 H 26 HEZ T A
A P HI SRR S ERIMAMR A SR EFEAS, RIEEENEAEERERICE. R
B H KR .

G BN R VR DLCSEAS H SR 51 0 SR 0 A8 BN IS 26 557, (HAVPRIERE & —E A

F G R SUFARIAK R 5RTAH XK, 5T AR 5T R SRR AT 40 b 152 A
BEE&MHEEFH.

AR T 55 TR R T T

AARAE I 2020 457 H 1 H#ZZE 2020 459 H 30 Hik.

&
&

§ 2 B& 7= Rk
He 4 TR RILIE IR 5 7 2%
N TR FR R TIE 55
E SR AN 161629
S (e LT
EE&ARARH 2015 £ 7 H 17 H
i R I 4 0 B 300 43,216, 458. 71 4

AEEE R TR BAGIR TR, R IR IE &R UE S A R 4.
TEIEETIHHE T, J15REERFEE KR 58 g2
V) 1) H 357 R B 25 4 0 (L 2 1T 0. 35% AN, A BRI iR 22 2 1l
% HiR e 4%LA

AT R 58 S EANEREAT BB, $ Bt A AE A (35 i 2%
HERL A IR B TR AL S, FFARE AR 18 B B S A 1

P AR AR A $E T A A AT A B
95% X HHIE A FRIUETF A Al A 4R E 2 2 4 5% X AT AR fiE
VAT R TEARFZ (BiE).
AFEG NI ERIIES, FAA R PO R 5 s TS & PR
fiEe MATEG T 73 B PIREESMEBURE, MBS A EALRA
TR RS TR 2 A F2E IRREAE s LIEIIESR B AL A &
A UL 3 45 AE TR XU« TS UAC 2 AE T 5 o PRI AAE o
REFHA Rl 3 G T A R A 7
EEIEEAN Hh [ R AR AT I A R A F
IR 8 e S i R IE 55 70 2% IS A 3 k% B 3
N I A N R RR R IE 55 70 2% WS A iE% B 2
TE O RAEEMA 5 RY 161629 150343 150344
WK T EOHILE | 35,240,022. 71 7 | 3,988, 218. 00 7 3,988, 218. 00 ¥

8200 3% 11T



Rl TP IE A TEIE SR A AR RO OISR BB R 8 2020 4SR5 3 RS

WA

TR P RS R 4

ARSI NSRRI
& BB BN

RUEIES: A BTN
el R A, A
IR XRS T

RUEIES: B BN AR
el ai K dt, B
e PO RS TR

fi o, SRR B s
{ MQﬁ;%M&Emﬁmwﬁ%mm@w SRR R
o HASE . AR
§3 EEMEIRIFAE S ER
3.1 FEMEFRIF
i RS

E 2 SRR

HAERT (20204 7 A 1 H-2020 49 H 30 H)

1. A s B 3

20, 142, 401. 89

2. AHFIE

25, 485, 304. 10

3. ALY 23 4y WA TR )

0. 4867

A SR S B HE

53, 513, 960. 63

b IR S0 BUHE

1. 238

T L AW O SeHE R R e A A BN Bt

FHBRAH IR 2 i AR A0, A< SPTRE 9 A 39 2 Sealiie as n_E A9 2 Fe (i A2 sl i -
20 AR Fr A7 3 G SR AR A OAE A NNW S 5 2 g i % T3, TN ST A SEBR
LR AT AR T P ST

3.2 EEHERI

3.2. 1 ARG HESHHHER KR R IEE RN SR LB i am F 5 B

HAbN O35 2 et EAR B R)

N2 RE
FEMRER | AR | ISR | o
B Bt - ‘ G RE YN OL6) @—®
® FREZEQ | HIREEREG »
HEZ®
HE=AH 22.21% 2. 76% 17. 79% 2. 78% 4, 429 -0. 029
AN H 37. 86% 2. 229 28. 26% 2. 23% 9. 60% -0. 01%
ok 35. 45% 2. 11% 26. 62% 2. 15% 8. 83Y% -0. 04%
o= 17. 68% 2. 00% 5. 58% 2. 02% 12. 10% -0. 02%
ok HAE 21. 86% 1. 95% 22. 59% 2. 00% -0. 73Y% -0. 05%
H3E4& 5
-11. 16% 1. 99% -17. 70% 2. 12% 6. 54% -0. 13%
GRS

3.2.2 BES A FAEM USRS RTHHEE KREF) KI5 RS LR R 3l i H

8300 3k 11T



FE IR AR IE SR A FHR B SUIE SR Bk & 2020 458 3 TR

ok AMLTIE SR 35 2B BT 0E TR M IS I 5 R S Al 8 EO AR B SR O B T e 5 9 S 3 HC B

7. 00%

0. 00% w
~7. 00% M
-14. 00%

J%ﬁhﬂﬂf‘ﬂ‘
P gty

-21. 00% 0 by
" L‘ J'-|
-28. 00% ,‘l’}j ]

-35. 00%
-42.00%
~49. 00%
=56. 00%
M= L o o4 (=] o o - e o o4 — o O - [fs] o o (=] [=]
T i gL rgreri¥igralyel
O N S S S N L S G e O Gt
|[—RBIEE S RBITREMKE —RBIESRBITNSRE RS
§4 BEARE
4.1 BE&4E (RESLH/N) FN
ARG GZER |
wa | ms IR ;ﬁéﬁ 08
EERE A | B4R H
RS, HITKPAF ML, 12 FiE% . AT
WL i, B E e MOl Btk . 2008 4F 7 H & 2010
A 3 HER T RIS UE A IR 51 AE A AR S b TR
Bioi. 2010 4F 3 A MARUEIE S EEARAR, Fiits
AL RTREREAC G, P B R T AR HGIE
TSN BIHIES (LOP) HEELH . fl [E A BCEgiyLIE R
ﬁ%ﬂabﬁ%i 2015 £ 7 B 12 4 LB R A S B S R 4, BUTIR S B
e | A 17 H PR . BBIRE 100 FREGE SRR S S S
Bl B, B T EE T RE S B SR ST il
M () S LTS eI NI [=F - GO R A e o o a5 1 LN
R B 34 R R I R A R B A HE S I S L
I G5 A S5 P S S P | i e N T
EERHOF SR 34 (LOF) 423, @ pILAR
2 5 RTF RIS SO 5 Y S S 20

VE: AT F AR I 48 B0 A s AT
SR AR TR o AR

GHPBES; EZF MR N FIES R gl

4.2 BEANRE A FEEIZEBNFE H I3
WEHIA, AEEEENRET GEF R EIR) S RN EE ML & & R 1 E,

AR A BRSBTS A

%4l

B, AR S XS SRR B, BT A A

E2 R Nt




Rl TP IE A TEIE SR A AR RO OISR BB R 8 2020 4SR5 3 RS

VORI, M FERERA AMEITH, REEREAGTTEH REEEMA M E Kk &

EFKIZIE

4.3 AR 5 &

4.3. 1 AP35l AT I L

AIEGEHN B AP AR A G rIEN, IF6E TR R AR, £
BRL BT, . G LS S5 AT ORAE A A2 5 i B IR A 30T o IR, AR
B HNHAEAT 72152 5 1 S5 A o

4.3.2 REZRHITAKE HUH
ARG E WA RKAERFH AT -

4. 4 E B A TG HIBF SRR FE1E

TE P4 17 B TR K AT B N SRR AR 1 R R AT & A% 0 S8R, R LI
W BT TS ISR AR 2% . AKE Sz IR B BT SEms, 0 I 42 1 e ST 4R BB A 5 e 42 4R TE S5
N FHREURA B E AR 25, A AR BIIRER R 2, R T AR i 4R IE S A R H 4L
f— M ERHA.

BAREBIN, AFEE HIIRERES A 0. 12%, FALIRERRZ N 2. 93%, FFEEEAFLE.

Zl

4.5 EHAEE KL SR
BREAW S HIRATESOHFIFEAN 1. 238 J6; AIRE P SMDIIFHEN K F N 22, 21%, 5
ELa B Z RN 17, 79%.

4.6 MEFINEESTFA NBBRESHHETE DA
ARG I, AR G AAEESE A TTAF H G B A AN AN — 3 A S 58
AT LTI .

§5 EAAWME

5.1 IEHARBESFT = HEHBN
¥ 5 i H &8 (o) b G S BT (%)
1| B % 43, 876, 656. 35 49. 78
Hpe i 43, 876, 656. 35 49. 78
Few st - s
] 7 WAL 2 4% % - =
Hr: gz - s




Rl TP IE A TEIE SR A AR RO OISR BB R 8 2020 4SR5 3 RS

B SRR

RS

SRR A AR

TN Gl

Forpre SEW IR IR S5 N 3R B < Bt

T

RAT ARG S (T A it

44, 235, 992. 34

50. 19

FHoAt 57

28, 310. 47

0. 03

aif

88, 140, 959. 16

100. 00

5. 2 MEWIREATIL > RE B EHHA S

5. 2. 1 AEHIRABHR BT T U ROFABERRAS

(%]

GRIES|

AfeE Go)

o 4 B B EE A (%)

A

KL MRS G ik

B

KA

C

il il

7L T B OK A
(A4

fEsanA

R I

ACIEIE . A REATHEBOL

—|o|T| T

ERERIE Y4

—

5 AR A BRI
55l

Bt

42, 360, 089. 81

[z N 4

AL G AN 55 i 55l

BEHART TR 55

UK BRI 23 P

i B IR S A BRI A IR 551,

oA

PA A4 T AR

AL AR E AR SRl

|28 B=-N K-> Iavl Revl B - Benl =S R

=grAN
s

aif

42, 360, 089. 81

5.2. 2 #t

EHARBIRE R AT ROFEA BRI R AE

(%E

&S|

AfeE o)

i JE 4 T P VB LA (%)

FAIN NN e 4

R

il 3 b

1,483, 008. 99

2.77

CEWA I 78 N S WA & & Y
(R

o6l 4t 11w



Rl TP IE A TEIE SR A AR RO OISR BB R 8 2020 4SR5 3 RS

.

3, 890. 64

0.01

R A Z

ALl izt EREATHEEOL

18, 185. 79

0.03

T=|lo|o|om

ERERIEVE4

—

AR A AN BRI
S5l

11, 481. 16

<Rl

i 3t

R 5% R 7 95 1 95k

AR FEAEA R 55k

KA BT 2 st i Y

i B 55« AE BRI LAt R 55 )Y

oA

DA A2 AR

SO R E AR SRk

|28 B=-H "= Bavll el - I — Bonll l= RS

g s

2N

&t

1,516, 566. 54

5. 3 MEHIRIEA b B 5 2 &7 138 LB/ HERF AT+ 42 B SR A

5. 3. 1 MEHIRIABIH 124 S E G E ST FE IR/ BI T+ 48 B R B A 48

5 | RERE| BREAKR | HEm B | ARME Go) | HEEESSEEIE] (9
1 600030 | H{ZiESH 226, 101 6, 789, 813. 03 12. 69
2 300059 | HRATME 171, 620 4,117, 163. 80 7.69
3 601688 | 1EFRIUEF 157, 702 3, 237, 622. 06 6. 05
4 600837 | WFHIUES 215, 496 3, 049, 268. 40 5. 70
5 600999 | FHRIES 99, 345 2, 146, 845. 45 4.01
6 601211 | HEFEL 114, 450 2, 087, 568. 00 3.90
7 000166 | HI 375 229, 016 1,216, 074. 96 2.27
8 000776 | | KRiEZH 74,918 1, 182, 206. 04 2.21
9 601788 | HKiEFH 52, 761 1,158, 103. 95 2.16
10 600958 | ZJTiEFH 95, 064 1, 048, 555. 92 1. 96
5. 3. 2 G HARBRRETE 12 A RMHE GBS T 7= 3 EL 3 K/ HEFF B A T4 B S 3 Bt B 4

Y| mEmAE | RESK | HE B | ARfE G 5%%%:(; R
1 688981 HC [ B 26,961 | 1,035,032.79 1.93
2 688505 2 HERIT 5, 493 118, 484. 01 0. 22
3 688528 % )11 HK 4, 168 68, 772. 00 0.13
4 688077 K 1, 455 54, 111. 45 0.10
5 688556 el 1,962 43, 772. 22 0.08

5. 4 MEWIREGI M M2 RN BRBREAS

o7t 1

i




Rl TP IE A TEIE SR A AR RO OISR BB R 8 2020 4SR5 3 RS

p

o1

-5 MEHIARIE A RYHE & EE T 1#E LI R/ HEF BT AT B4 SRSF 5B B 40
T

5. 6 ME IR A fME HES T8 IR/ HER BIRT 48 3™ SCRAES 3R B4
Teo

(9]

T IREHREA RPHE SRS T HE LA/ HEF IR T4 R BB A4
T

5. 8 MEHIARIE A RME 5 EES T 3E IR/ HER BIHT LA BGES B B4
T

(9]

-9 B HIARAE G B KB B3 5 DL i

o1

- 9. 1 IR EIIRATE 3 B 5B H6 39 B HF o A0 4 2 A 40
T

(92

.9. 2 ARE TR IR B IBRBOR
T

(9]

- 10 AR AZ S B 10 H FUH 53 5 oL vt A

o1

- 10. 1 A B 30 B B 3% SR
T

5.10. 2 EHRA S B M E R B2 A4
T

o1

. 10. 3 A E U BT E VFH
T

o1

11 BRAAHRE R

5.11.1 FAESHEFHE TR IEBFHRT ERREHABARBEERILRAEE, RERSHR
HIH AT —EAZB ATFER. A1T.

5.11.2 AHESEFHIN T4 BRERBHAEE S FIME & EBEEE.

o8l 4t 11 m



Rl TP IE A TEIE SR A AR RO OISR BB R 8 2020 4SR5 3 RS

5.11. 3 HABEF=HIR

75 ZFR SH (o)

1 FHARIE S 23, 637. 32

2 PSCIE 5 S 3k -

3 Mg &l -

4 IVEL&AIDSS 4,673.15

5 IS FR O 2R -

6 HoAth SR -

7 e 3% -

8 HoAth -

9 T 28, 310. 47
5. 11. 4 G HRFFA WAL T35 B R T L He i 25 BH 4

T
5. 11. 5 |G WK 48 B B P AR TIE Z PR & 5L 1 Ui B
5.11.5. 1 I BARIBEEHE 8+ 4 R E AR R E Z R I Ut B

T
5.11. 5. 2 & AR B K 5 78 W E AR IE 2 RIS O B

TIEZIREBIHIA | HREREEZG | MEZRER
F5 | BREAR 5 S FR - .
ME (o) AL (%) 1 BH

1 688981 rf s [ B 1, 035, 032. 79 1.93| EREZE

2 688505 = HIKIT 118, 484. 01 0.22| WRFIEZRE

3 688528 7= )11 Bk 68, 772. 00 0.13] BRFIEZRE

4 688077 Kb gE 54, 111. 45 0.10 W ARFEZIR

5 688556 T Ay 43, 772. 22 0.08 B ARFIEZIE

§6 FBRE LML)
AT Ay

i H Rl IR S5 4 ) W A R WIFZ% B &
i A 3 4 1y A A 91, 936, 296. 36 5, 429, 115. 00) 5, 429, 115. 00)
% 75 HA 3 () 5L 4 5L FR ) £ i 46, 474, 941. 59 1 T
el - 4 T 3 A ) 35 4 e JBE ] 4730 106, 053, 009. 24 - -
e 15 1A A 1) 35 4 4 20 AR Bl 47 A0 2,881,794.00 -1, 440,897.000 -1, 440, 897. 0)
15 A HA R S 4 0 AL AT 35, 240, 022. 71 3, 988, 218. 00) 3, 988, 218. 00}

FE: PRSI BN AR T 15 A K E X e 473 20 o

§7 ZEBFHEANBHERRESREARSER



Rl TP IE A TEIE SR A AR RO OISR BB R 8 2020 4SR5 3 RS

§ 8 MBIHE REH HAMEESE

8.1 EHN A BB A RFHEESHBULGIABIBET 205555

7 AR B B B T AR 4 5
R
BYAS

5 A L B ‘ N
Hl |FEREGEILE) o, oy gl e
ol [ T s | E T
5l FOB 1] X 1] 8 g 8 °
M 1 20200930 0. 009, 867, 598. 00 0. 009, 867, 598. 00 22.83
| 2 120200701-20200716|24, 263, 748. 53 0. 00)24, 263, 748. 53 0.00 0. 00
N . . . . . .
A

AR

BRSO HEEA NG TR, ] A7 A DI L S S A R AT AN R (] 11 5| S I < o7
A LA 2 Bl ) RS S st G o

8.2 MR AEF IR ML EEFR

H 2020 42 9 H 21 Hilg, ARIESEHANZ AT (ST LLUENTT A Il e &R iEsF
NEHREG FUEFHAR B SIS A ARSI NS ) RIS E AT, TRAEH 2020 4 9
H 24 B2 2020 4 10 A 20 H 17: 00 1E4[A], mh (5T Rl PHiE 4R UE S 2 7] 55 By JHEZR 4%
RIS HIIHMESEE G S RA RHEBIRWER) BT RER R,

WA RIS AFREA N RS AR BT R AL, B8 IR b B RRAT B
EAARAT IR ISR, TEIEFR B EE RS ERINCEE RGN CCTIE
SRR EL S 1T SR L) MR, T 2020 RSSO AR SRS, BUN S Z6s1ENL
i, KRUEIES A BA. RUEIES B AL RIS M A5 5 B AT FONRIBIE 4. JaeS,
GG NRAR RS BB AR B SRS A R R IUE 2 Sa 1R M e HEE AT A o

§9 HEXMHER

9.1 FEIMHHEZ
() H RIIE 2 kv R0 IR AR UE 7 2 R R R0 POIE T B B 3 & W T (1 SC A
(=) (REFIEETRIEF A IR JOEF R R e e EFH)
(=) (RNEPAE A TRIESR A 5 EOr FOE TR R G FEE P00
(U0 (EhIEHHE R TR A A IR FOE R R R e R ) LR
(F)  RIEEE G A PR A 7] L 55 AR AR AT E Ak
D) B ISR E I BB AI0A

o100 11



Rl TP IE A TEIE SR A AR RO OISR BB R 8 2020 4SR5 3 RS

9. 2 FRIBHL AR
BEEHEN, EELE N RYREHRZE S T

9.3 AR
PR G AR E NI A e B 2 I, AT 4% A 2% 0 S 58 A, a8 Bl A 445 BN IR a2

http://www. rtfund. com &%,

BFEESEHAR AR
2020 4£ 10 A 27 H

o1l ok 11 m



	§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
	5.3 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
	8.1 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
	8.2 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




