BE IR RS FERR G R E S (LOF)
2021 3 1 =HEHRE

2021 £ 3 A 31 H

EEBEAN: phEESEEARAT
EEFREN: PHEERITROERAH
WEXEHEHM: 202144 A 21 H



A T IERSHEDS T B AR BOE A& (LOF) 2021 555 | RS

§1 HEEHRR

H G NN S SR S ORIE AR T B B R AME A R BOC 3R U S PERRd B s

I Xef e N IR B SR

AERAG PR S Bk ARAH AN Sl B AT TAE

FEIE N ERBARITEROARAFREARLESFMNE, T 202184 7 19 HEZTA
WA fEhs . HERIAB R A GG ENE, RERRABR A RRICE. RS

IR B ORI -

BB BN R U LARSEAE T B ST A SR S RIS Y 2R 587, (HAVRERE & —E & .
F G MR STF AR AR KR BA R, BT R BB AT AT 0 B B A

B AR EE VIR

PNl B S N2y
ARERIE 2021 4 1 H 1 HigE 2021 43 A 31 Hik.

§ 2 BE&7 RN
B &R Rl S UE R AE PR T R B (LOF)
I N TR KT
e 161629
FegiEfE iR R (LOF)
EeERARH 2020 4F 11 H 20 H

0 7 IR S <5 4 0

24, 804, 031. 54 43

B F AR

AT G R TR P 0R S, B BRI P e RS e BT TR H. R
WIROL T, 04k 2 & R EHE IR 5 ST FLBGRE 2 A1) H 25 R ER
i 125 2 £ X ELAZ U E 0.35% AN, SEERER IR ZEFEMHIAE 4% LA

AHe e R e A B HNVERAT BB, 1S B AE b BT 2 ) S A R
PRI B R AL, FFARYE bR AT K0St bt S HAE 1 A2 SR B4
TR R

ST RO IR A R B AR IR AR BC B S R ELEEAT O R BUS
I FRY R oS B A B A AR AR 5 G AT 3 < 1) R A RIS ] S5 0 A B g ER I
IR RCR AT RE R FE I, BN AZ B A 2 il B~ ATl il e
{5 B AN VEAS R 55 IR A P BUR AT R AR ER bR 1 Fia A, Bk
RIS Y A B AR O IE M A I N SEPr R AL f, T1oR B
RERER IR

b £ H B i

959 X FHIEAR HE PR 7 F B A 2 58+ 5% X HRAT A B T 39347 0oR 2
(FiJa)

PSS 2 45 AR

A ONBERT A G, RATRRUIARS  Bm PO s IR AE, T
WX A HUH s A T Rl G R AR S TG,

RlE S S E AR AT

A
A

&
&

o | B

B
&

%k

S B ARAT e A R

%200 Jk 100




A T IERSHEDS T B AR BOE A& (LOF) 2021 555 | RS

3.1 EEMEIER

§ 3 EEWM SR MESHERI

fr: NRMT

Est JlE sz WEW (202141 A 1 H-2021 £ 3 H 31 HD

L A LB s 1,653, 021. 74
2. 2% HIF -1, 132, 278. 39
3. AT 3515 4 A A A R -0. 0460

A AR S5 1l

33, 370, 580. 66

B HIARIE G B

1. 3454

e L A CEI aR R S A AR $eBias . AN (NS A e A2 )i as)
FHBRAH I B T i B0, A< SUIRE g A 3] E Se ez in B A 24 s i AR sh il s «
2v AR A R SRR AN SR NN B 5 2 & T3, v A S5 SEbn
LR AT AR T P I8

3.2 EEFEEI

3.2. | ZEHBUFHER KR KI5 RS B A a2 i LR

EZiT e
WA | PR | e | i
L N O wwsxl | 0-© | @-@
© | X |#kake|
220
HE=A4H 0. 88% 2. 09% —2. 94% 2. 25% 3. 82% —0. 16%
[ A
8. 06% 1. 85% 5. 80% 1. 98% 2. 26% —0. 13%
R E S

3.2.2 BESHFAEMURE S RTHFEE KR23) K5 RS RE AR R 23 1 L



A T IERSHEDS T B AR BOE A& (LOF) 2021 555 | RS

Fhil P SER R EIY 2 IEE (LOF) S2it-3 180 45 3 55 5] M Mle £55 PO AR B8 SR i 3R o 6d 5
B S 3 E

28. 00%
24. 00% 1 /

20. 00% | & E//; \\\\
mo; ; Q f?/thK\
m I\

12.00%

A=
8. 00% . ;,/f \J
A/
4.00% - ?fowf
0. 00% e

—4. 00%

2020-11-20

2020-12-04

2020-12-11

2020-12-18

2020-12-25

2021-01-01

2021-01-08

2021-01-15

2021-01-22

2021-01-29

2021-02-05

2021-02-12

2021-02-19

2021-02-26

2021-03-05

2021-03-12

2021-03-19

2021-03-25

2021-03-31

— il PIEASEE ST EREES (LOF)
— il PIEAEETT ERES (LOF)

Rit#EEKE
Zitl S EE

e ARG S FARH 9 2020 45 11 H 20 H, Z#k i PIRIE SRR —F.

§4 BHAMRE

4.1 &2 (RESZEPA) N

w4

HR %%

AR T < 5 < 22 PHIHIRR

EER H

AR H Y

EZF A
M AERR

Wi

fa R

ZS Sl
Hpz
SN 1=
HEH

‘/—}-;L N /4
At

2020 4 11
H20H

13 4F

I RASE, BITRFEETSm 1, 13 FiF
I eI MLE T, BA RS M.
2008 £ 7 H % 2010 4F 3 H IR THERE &
ES A PR ST A AT S/ TR i, 2010
3 HMARERSEHARAR, FEE
Y G VAN )k 5'4 71 s I 5 i LS AT
RN FRBOEZF T S (LOF) e 28,
6 [ A ORI LS R T B RS B SR
B HEA, Bl ez T 0r JOr s
BRI FEZE ., s IES TR IEFA R
TRBD GO TSRS A, TTIEL
SRR BEESE 100 FE56E
BRI SIELH, | pluBE s RIS
BIRAMUEF R TSI S AT, FlidE i
(DIE = M| B St S e 2B s I L S L SR 1N
TR RE AR HOIE R 7 4 (LOF) B 44
L RE AR AS 5 B IR EOIE R
SIS A, FUEHUERHELR YT TR £
WEH TS (LOF) R&4H, puldhifx
THES RE 8 fa e 4% 2 5 4 (LOF)

S,

o4

w3t

10 7T




A T IERSHEDS T B AR BOE A& (LOF) 2021 555 | RS

T ARG F ARS8 B A e A S RS s IR M BR ONFAIESR . He gl
S5 AR IR AR RIS T8 A T S AR v

4. 2 HEAXRE AR ZESIBIERMTEHB I3

REHIN, ARIEE BN GEFFHRREGIR) A RIEEEMNAI & & R HE,
AEWSEAE - B ST N BTSSR 5™, A Rz i U AR Al B, MRS A
PORBAAZE, T FH LSO ARBIIT N, ARERRAGITEAIREAEMN I E St e
EFRKLE.

4.3 AP 5T

4. 3. 1 AP 5 I B HIPAT E L

AT BN — B AR A St A iR, IFIE AR I AR, AR
BB WHTL. R G ANLSHF A SE SN RIUE A T2 5 B A8 AT . RS I, Ak
SEBENHEIHAT T A5 5 1 JF AL

4. 3.2 REZ BT AT
ARSI EWARRERT LS .

4. 4 WEHA S KB RIE B /R0

FE AT 2 B [R5 N SEBLRRA AR 28 (i KA R A R G B0 B, IR IR
W TG I fF iRk . ARk el FIFR AU I s ang, Sl i SR SRR 5 PR HE RS 7
R BUR G B E ABCE I S, AR R ER R 22, BB E AR GRS LR T AR AL
f—MERTA.

ARE A, A e HIREMWES Y 0. 20%, FFALERERR 209 6. 37%.

4.5 |EH N ES KNSRI
BEAR G WIRA IS BUHEDY 1. 3454 70, ARG GBI ERE K0y 0. 88%, 47
P HE i 2 O -2. 94%.

4.6 WEHAESTE ANBERE ST = ETE A

M 2020 4E 11 H 20 H2 2021 4 2 F 9 H, AREEGAAEIELS: — A TAEH LB $E
KT LT HHIEE.

M 2021 4E 2 19 HEAMRE R, ARIEGHAAELSE D T/EH DL ER G ER T I
T IS -

% 500 Jt 10



R RS HERS T 3 R BRI R &

(LOF) 2021 4E28 1 =M

ARFE G W AR R

g

AT H L

§5 MBAGME

5. 1 MEBAREEST AL HENR

S ATAE NECEANH A AT .

Fs

T H

wH (o) i 2

MEFERIEE (%)

1

31,622, 578. 87

94. 19

31,622, 578. 87

94. 19

] 5 WA $5 %

Hrp. figz

Vi RS

R

ERATAE AR BT

TR R

Forpre SEWr IR ) SR\ B i Bt

}—\_‘z

BATH MG H & e a it

1,920, 070. 10

5.72

HoAh Bt

31, 254. 26

0.09

aif

33,573, 903. 23

100. 00

5. 2 MEWIARBAT WA KRB R R A S

5. 2. | REFIRIBEB R LT RKFABERRAS

(%E]

A7l 55

KRHE O

i < R B B 4B (%)

A

RSN

B

R

C

il il

19, 136, 587. 87

57.35

L 3800 VR BOKAE
CiIsA4

a4

R FI B

SLiEiEk . A REAIREDL

|| ™| ™

Rk a4

—

5 R A AN )
S5l

SEs @ NIl

A4

5 b

LT A R 55 i 5l

BEHABE TR 55k

5,998, 131. 00

KA BRI FL Bt P

i IR 55 BB A R 55l

T o2 =0 =|YH

A




A T IERSHEDS T B AR BOE A& (LOF) 2021 555 | RS

Q | PAfMtaTAE 6, 487, 860. 00 19. 44
A AR E R R - -
ORE - -
Caan 31, 622, 578. 87 94. 76

5. 2. 2 MEIRBR I F AT WL RIS ARES R A&
Too

5. 3 IE IR A FYME 52 ST 1E LI R/ HE P BT 48 BER B B 40

5. 3. | MEFIRIRBIL T A RHE S ES T FE IR R+ 48 R B A

F5 |BRERE|] BRESK | HE 8D | ARME oo i B BE B L (%)

1 300759 | REEALEK 15, 000 2, 248, 350. 00 6. 74
2 000661 | KFHFm#H 4, 000 1, 810, 920. 00 5.43
3 300142 | IRFRED 39, 800 1, 798, 562. 00 5. 39
4 300760 | IGHHEEST 4, 500 1, 795, 995. 00 5.38
5 603259 | ZjHH HEfHE 12, 800 1, 794, 560. 00 5. 38
6 300347 | FAKEZ 11, 900 1, 786, 309. 00 5.35
7 603882 | &z 13, 900 1, 765, 995. 00 5.29
8 300122 | # AW 10, 200 1, 759, 398. 00 5. 27
9 002044 | SELEfEEE 109, 800 1,693, 116. 00 5. 07
10 300558 | Dlikzigl 15, 300 1, 624, 248. 00 4. 87

5. 3. 2 MEPARBARIL R A RMHE 5 ZES T FE LI P R R LA R B3R A
Teo

5. 4 MEWIR GG MR B REAES
Teo

5. 5 I EFARIE A FYME 52 ST 15E Lol K/ HER BT LA 57 B 40
T

5. 6 I EFARIE A RYME 52 ST 1$E LB R/ HERF BRI 48 B 7 SCRAES B R 1 40
T

5. T MEWIARIE A FMHE b ZES T 15+E EL ) KM B AT T4 5t R 1 3 A 4
T

5. 8 G FARIE A S E 52 S B 1E LR/ HEFF BRI FL A8 BUIE B3R B 40
T




A T IERSHEDS T B AR BOE A& (LOF) 2021 555 | RS

5. 9 I EHIRAE ST MBI B 532 5 B 0L i B

5.9. 1 B HIRAE SR ISR B /7 @ A4 28 BA 4
T

5.9. 2 AR SER BRI HBOR
T

5. 10 EFARAZE SHLBE ) B AT 5 LU A

5.10. 1 ZHEFUABRBOR
Too

5. 10. 2 AR A H S 1) B G 51 e & M85 25 B4
Too

5. 10. 3 ASY1 H A BB VAN
Too

5. 11 {FEHEMEMNE

5.11. | ARESE KA TBIESFRRITER RSN BA R E R TLRAE, BEREGRF
HEI—FENRBATFEH. 4.

5.11. 2 AR ESERE KA +2 R EREHAE S AR E KR ERERE.

5.11. 3 HAWBE F=HI %,
FFe E s & (o)

17 HRUE S 18, 258. 55
EYSCIIE 7 7 B K -
JREYAT s ) -
IR R, 272. 87
AL FR R 12, 722. 84
oAl SR -
e 2% -
Hoptn -
it 31, 254. 26

O [0 |01 |k |WwW ([ |—

5. 11. 4 MEBIARFFH R TR BRI AT S5 4
T

#®
[ee]
b=
=
S
b=



A T IERSHEDS T B AR BOE A& (LOF) 2021 555 | RS

5.11. 5 EMRAT +B BREHAFETREZ RIEH UL

T
§ 6 FAREL M BT
AL Ay
i A AT 2 AU A 23, 703, 397. 93
i U 0 ) 22 4 HR 47 27,419, 456. 79
ks i T A R) 3 4 e T R 43 A5 26, 318, 823. 18
i I () S 47 0 AR sl A 4 =
i I R I 4 4 s A 24, 804, 031. 54
§7 AEEHEANCHBEERESERBEAELSIEML
T

§ 8 FMIREE RN EEER

202141 H 16 H, AFEGAE BN KA 1 (9% T i e A e 97 3 e Bk 57 5 5 6 (LOF )

R PEELACT 5000 HICMRRTEA ), B 2021 45 1 A 16 HHZ, REEG T HELE 40
A TTARE H 4 587 E AT 5000 J37G:

2021 4F 1 30 H, ARFEGEHNKAG 7T Rl shib b BT 32 BHE HOIE 7 5 7 5L (LOF)

BB EHEELACT 5000 SITCHIFRTEA R ), B 2021 4 1 H 29 HH%Z, ARG CIES: 50
AN TAF H g 5 AR T 5000 73785

2021 £ 2 H 6 H, AZeEH N KA 1 (O T Rl rhiE ks v B2y 38R BOE 7 55 5 5 (LOF)

EBHEESALT 5000 SITCHRARTE AT ), #E 2021 4 2 H 5 HHZ, Akkg st 55
AN TAF H 5 AR T 5000 7378

2021 FF 4 H 17 1, AFeGE PN RAG 75T Rl rPiE kg v B2y 328 R BOIE I3 55 5 < (LOF)
He 4 B HEE SR T 5000 ST TCIERARTEA S ), #AE 2021 4F 4 [ 16 HHZ, RIS %L 40
AN TAE H 34 B 3E KT 5000 J570:

ARG IS G T By BEMAS” 2 “ 2 BEFSNNNES M HUEa AN
VR =R 2052 : e A RAERUG, ES: 60 N TIEH BB SO HRA NEA 200 Ak
FHIETTPEALT 5000 JT TG, AR SR HE 4 A M 10 20 5 AT B S 0PI ST 4L,
HARAHESHHEA AR R iE R # .

§9 FENHER

9.1 BEXHHEF



A T IERSHEDS T B AR BOE A& (LOF) 2021 555 | RS

(=) WENE M 2R THE T IR ARIES R 2 78800 FAIE R 55T 3 A8 SV R ek
HELRST TR BOESF I B Ak & (LOF) {3

(=) (RNETIERS BT BB BOE R 35 e (LOF) E&HH)

(=) (ENETPIERS T ERHRBOEZ R 85 e (LOF) FEE M

(P9 CRoE e AE BT 1SR BOES R 5 A (LOF) A5 U I 45)

(LD IR B 2 At v R P AIE 4R IE SR A FIHR B0 IR SR 305 3k g B SL A ST

(N e 2 < B PR 24 ) b 55 BERS LR AR M PR

(B AN AE SR E R B3R i T A

9. 2 FBUHL R
HEEHN, BETE AL RYREHAE ST

9.3 R FHR
B AR E LI () G B A ], AT % A R S A B, BB B AN 4 BN X 3t

http://www. rtfund. com 2[5

MR SEHEARAR
202144 H 21 H

o107 3 10

=il



	§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
	§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


