RIE HHE N T8 B R RGeS R R E S
(LOF)
2021 4E58 2 FHEME

2021 %6 A 30 H

EEBEN: pEESETEERAF
EEEBEAN: PEERBITROBRBAF
WEZRHHRE: 202147 H 20 H



Rl PR N TR e

BeHOIF SR R4 (LOF) 2021 4F55 2 =Ry

§1 EEFRR

SN S S LS RIS IR BRI R OO 8K 3R P FRA B
TR LN BRI FLSEE L AERR AN T8 A ARE AN ol B 54T

G FE N B BT B A IR A FRE AR & S RIUE
IFHERIAB R A G EFNE, RERZA B EICE. =R PR

Ei-a= L IR =Y TN
TR B BRI -

B PN ARV ABSAE S B S JEU N BRI P B <
H & AR SRR REIL .

e AINEEE VIR N
AR M 55 SRR A

T 2021 E 7 H 16 HEX T A

B, (HARAER: & —E &AL
BCRAT RS, BB A 3B DSR4 B 35 A

AAERAE 2021 4F 4 A 1 HigZE 6 H 30 H k.

§ 2 &= RgAR

He 4 TR Rl N\ T8 RefE % (LOF)

He4 ARG 161631

Y (S iR BRI (LOF)

R4ERAMH 20174 H 10 H

T IR e A B A0 529, 035, 405. 78 15

% Hbs AHE R FHIRHA IR DT RS, R IR IE A TR
BRE. EEFTEN T, RS EN KR
55V S Ll e v 2 T A 4 R B 25 5 446 6 (i 42 il 7
0. 35%LAIN, SEIRERRZFEHIZE A%LAN

P AW KGR e A RNEAT RS, $ IR U I AEFR R
o A AR AR LA, IR IEFR M FR 2L
JR A B e LA T (1) AR Byt 4% B 4 A AT AL T

b4 b e v 95% X HiFE N L8 e 2 e E50 6 2+ 5% X HRAT AR T
TR (BE)

PSSR 2 SRR AE REG M RIS, BAARE TR 48 m T

mm%ﬁ LTI RS A TN 25 42 v 1 B T T b 2
i AL G AR A R .

RE GRS

B B ARAT B A IR A W

TE%&% 1 9L 4 TR Al N TR REFRZC(LOF) A | Flus N L& sefe%k (LOF) C
T o3 2% 5k 4 137 N TR NI H R -

N @34 R H A 161631 009239

e WK R @ 43 P 5 & 140 AU i 501, 662, 655. 48 1y 27, 372, 750. 30 45

%20 11|




Bl R E N TR BE R HOE A 57 56 4 (LOF) 2021 558 2 s

3.1 EEMEIR

§ 3 EEMFIIAMESIHERI

Bfr: NRMt

F B 55 FR AR AW (2021 4F 4 H 1 H-2021 £ 6 H 30 H)
rilviE N T4 Be i % (LOF) A rilviE N T Be 5 % (LOF) €

L AR s Bk i 55, 660, 203. 61 3, 143, 722. 29
2. AR 104, 935, 149. 40 6, 320, 139. 53
3. ALY 3515 4 A B A R 0. 1896 0. 1873
4. AR G 0 788, 814, 800. 96 42, 837, 782. 04
5. AR A e 1.5724 1. 5650

E: L A O H e R R AR RO L BB aE . AN (ANE A Se i EAR S D
THBRAH IR 2 1 i IR A0, AR D A 9] L se Bz in_E A 2 se i AR sh i
2+ AR FrIR I G b SR AR AN RIS RAT NN AL 5 3 G AT, TS A SEbn
e KT EAR T P 7

3.2 B FERI

3. 2. 1 ZEMBUHERK R LIRS LR S AR 25 2 i LR

ffE N T RE 45 % (LOF) A

VK | K | b 4 E A | L 557 H A R U U
B B o ‘ - O-6 | @—®
O WEZQ [HEREERO)| fmFhrtEED
HE=EAH 13. 89% 1. 26% 12. 30% 1. 26% 1.59%  0.00%
=5 A 7.75% 1. 41% 5. 14% 1. 40% 2.61%  0.01%
itk —4F 8. 17% 1. 54% 0. 49% 1. 55% 7.68% —0.01%
S o 69. 44% 1. 89% 44, 59% 1.92%  24.85% —0.03%
HIEEERENESES|  57.24% 1. 79% 29. 94% 1.84%  27.30% —0.05%
fibiE N\ T ReFE % (LOF) C
VK | A K | b 45 EL A | I 555 H A R v U
B B - ‘ - O—-6 | @—®
e PEZQ [HEREERO)| It ED
HE=AH 13. 79% 1. 26% 12. 30% 1. 26% 1.49%  0.00%
TLEATH 7. 55% 1. 41% 5. 14% 1. 40% 2.41%  0.01%
HEk—4F 7.75% 1. 54% 0. 49% 1. 55% 7.26% —0.01%

%30 Sk 11




R HIE N T

e B HOE IR A4 (LOF) 2021 4E48 2 BIFRE

HFE e

S

@
|

Gk

ok x4

22.30%

1.57%

13. 12%

1. 59%

9. 18%

=0. 02%

3.2.2 BESERAMURE S RIHFEM KR R RS RS R E YR
RBEHI B

Tk 2N 45 AEHE 2K (LOF) A B2k TR 15 S 55 T 317 Ml #387 B 43 3 SR WG 2 S i I35 Sk 3y =

80
70
60
50
40
30
20
10
0
=10
=20
=30

B
00%
00%
00% M
00% ﬂ %w
00% ‘%
00% WJ b f
. A LT
00% ' M V- |
| A
00%
00%
00%
00%
00%
(=) [=] o o oo (=] o (=) o o =] o o M oD M~ M~ - [ (=]
-— o -— (=) (o] (o] (=] o -— o (o] - o o -— o (o] -— o o
) 1 | | | | | | | | | | | | | | )
=+ ‘b o o () Ly oo — — =+ b [+ ] e uy o = — =+ b
(=) (=) (=) — (=] (=] (=) ~— (=) (=] (=] (=) — (=) (=) (=] — (=) o (=]
I A O A
— — — — — — — — — — — — — o o o~ o~ o~ o ]
[ (=) (=) (=] (=] (] [ (=) (=) (=] (=] [ [ [ (=) (=] (] [ [ (=]
od o4 (o] o (o] (o] od o4 o4 (o] (o] o od od o4 (o] (o] o od (o]
—RhiE A TEREEE (LOF) AR TTREINE — B N T E RS (LOF) ARl SR 3 s &

Tk 3N 45 AEH5 3K (LOF) C 22 k3 TR 15 S 55 T 310 Ml #387 B 438 3 SR WG 2l S i I35 S, sk 3=

2020-04-02

W I
ra
J) I|II| 'II’I
|
p|“m A
] L\.
/
l ﬂ/ﬂm \
J/ M
1A ".,“\ |
l'[ .I h | | . M" k\. A
WIflwﬂ S N
1 LT\ WAy
Y |'I \ | Vh I,uk‘ L | V
\‘ | \ | |
1 I\ |
v | AV,
Ifl Y Y
\ Al /'
. ¥
oo o M D @ o © O w© — [ae) O w© ™ wn © - o o
od — ~— (== o — — (=] o — — (=] o — — [==] o o — o
1 | i 1 | | i I i | i | I | i | |
by Ly ‘b M= M- o o =] =] — ] — — o o =+ =+ uy ‘b b
T £ 2T £ £T 22 T T T T ?T?YT?T T T LT TDCD
(=) (=) (=) (== (== (=) (=] (=] (=] (=] (=] — — — — — — — — —
o4 o4 o4 o o o o o o o o o o o o o o4 o4 o4 o4
c o o o o o O = = = = = = = = = = o o o
NN N N N N ™ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ NN~

|— il A T B aEIE % (LOF) CRITB K%

— B AN T B RS (LOF) G?i+ﬂkéﬁ£§:&tli§$|

VE: AREEET 2020 £ 4 A 1 HEN C (0080, ZmaE ifiihH N 2020 24 A 2 H, #
AL C RIS IXE Ny 2020 4F 4 A 2 HEAHR S HIK.

§4 BHAME

4.1 HRE&ELE (RESEEPNA)

B4

3t

11

i




Bl R E N TR BE R HOE A 57 56 4 (LOF) 2021 558 2 s

w4

HR %%

FEASTE G 5 - 22 B IR

IR H 3]

BIAE H

EZF ALk
IR

WL

i R

AREEH
ez
L R
HEMK

VR ST 4 IR
B e

201794 H 10
H

13 4F

RS, EITRFEET WL, 13
S eI, BEEEMN
b BEH% . 2008 4F 7 H % 2010 4 3 H 5iER
THRREEIESFA IR 3T A AT 4/ T
e trifi. 2010 48 3 ARSI 4
HAERAF, MEEmTREMAR. T/
BREH . FRBS R B RSN, fl
HEHAE R AR AR R F 4 (LOF)
R Al E A R ET LS RS E
RETNER R SR S22 | s T iE
TR R RS L P fl
I8 AR IR SR A A TR B GOk SR B B
R AT FlE HOIERE HE BT BT
BOFHR RS (LOF) 441, T
FR¥ S B R A S . AlERIE 100
TRBOIE S R e 3 S 2 7 | Bl 3
RIGHERATNE R R RS EZLR
R JE i (51 75 BIE R e R e S S 2 T
R HIE N T8 B8 3 8 B0 S 15 BT A
4 (LOF) L4202 . Al fk iR A2 5 BT
IR EOE F 4% B R S A e 20 B mld
E 2 T35 KB 5 U B0IE 75 4% 78 3
4 (LOF) EELH,

Vi ARG H AR S B AN B AR S HIRS s IEZR M AEBR DONFAIESR . FE gl
S5 ARI LAE I 18] T S bRk o

4. 1. 1 IRFAERF R - E BRI 2 E R &2 R B R F L

T

4.2 BEAXRE A AR SZE MM TE B3

APy
AR
R B

BRIMLIE .

4.3 PR GET Y

4. 3. 1 A3 5 B RAT R

=i
*t
-

, AIEGE BN QIEFRBER R EIR) A RIFEEMMA I & & RHE
BRI AE BERE TR 0, RSP XA IR |, AR A A
AR F IS FA AR RIATHN, ARERBH ST EAREEERPRE Lt E




Bl R E N TR BE R HOE A 57 56 4 (LOF) 2021 558 2 s

AT G PN — B R AP AR T P A SR AL A R, IR E AR A BEARRE, AR
BB BT R GG S S PAORAE AT A2 S i B AR AT . Rl I, A%
EEENREAT 1732 5 1 S5 ANl L

4.3.2 RERZ BTN E T
A AR AR K AERHE LS

4. 4 MEHHNESKE KB IES T

TE A 30~ 4 [R] I RT B T SR AR 28 R o A A B S I A0 AR, Rt R
W BN T IS I MEIRZE . ARG IS TR BUL R BE sems, i Fihl I SEH AR 5 i N TR e
TRES M I FTOABCE R B, A Bl ER R R 22, AR R IR A B P IE N T RE SRR — A
MTH.

ARG AN, ARE HIIREMEN 0. 08%, FALIRERIRZEN 0.87%, HARESFLE.
4.5 WEHNESRI SRR

AR WK A E N T8 BeFE 80 (LOF) A FE& M ATHE N 1.5724 70, 4RI WIHE S0
ARy 13.89%; Rbil A\ TR REFEH (LOF) C B4 A 1. 5650 TG, AH A R4 4 4
EIEK RN 13, 79%;  [FIAME S L el s R 12 30%.

4.6 MEMARESTFH ANBEES T HERE Y
AN, A S AAFAEESE A TAE H I R NECR AN — 1 A e 58
FERT LTS

§ 5 BEAGIME

5. 1 IREMAREER~AGHENR

s

e )

HEEE BRI (o)

Rt $5%

783, 924, 457. 13

92. 22

Horp B2

783, 924, 457. 13

92. 22

SR

[ 5 WAL 2 $5 %

123, 898. 91

0.01

Hr: fi

123, 898. 91

0.01

B SCRRIESE

R ER

<SRRI A AR

TN B R B

Foe SRR R SN B

%60



R HOIE N T e S HOE 5 4 B L 4 (LOF) 2021 4E28 2 :FERE
WATH A GEH &4 45, 428, 081. 05 5. 34
HoAh gt 20, 571, 875. 68 2.42
At 850, 048, 312. 77 100. 00
5. 2 MEPIRIIT WA R RERTAHE

5.2. 1 REBRBHEEERITVSRPBEARERZHS
G 175 ARME o) ik i 4 WY R 4E L 5] (%)
ARG ORRS B vl _ _
B PREM - -
C (& 416, 329, 842. 62 50. 06
D EEJJ *MJ PR KA = R R - -
E  [@% - .
F ?ttﬁ%u%é%ik - -
G [pLEEH. SAERIRELY - -
H o [fFrE Aol - -
I (R TS B R AR RS L 364, 592, 978. 82 43. 84
T el - -
K |k - -
L SRR RS - -
M RHERE AR AR S5 - -
N KR BREEAN A FL R - -
0 JERRSS EFAH ARSI - -
P BB - -
Q |PARIMS T - -
R [rfb. EEMERFR - -
S A - -
A 780, 922, 821. 44| 93. 90

5. 2. 2 MEMIRBIRBHILAT U RBEANRERTHE
g AT ARME o) o B 4 R 7 1 E L A5 (%)
AR MR B 5, 850. 78 0. 00
B PRAE - -
C [l 2, 781, 425. 44 0.33
D [T AT B ORA AR RO 13, 020. 39 0. 00
E @yl 25, 371. 37 0. 00
FoofttRMmEE 46, 404. 58 0.01
G pldisH. ShiEFirEok - -
H o {EEAEDOL - -
I {EEAEY . BATRIE BRI 50, 403. 70| 0.01
T Rl 34, 721. 10| 0. 00
K |[ihrek - -
L [FSEAR 55 RS - -
M BRI AR R S5 - -

=
ps

=



Bl R E N TR BE R HOE A 57 56 4 (LOF) 2021 558 2 s

KR PRETAN 23 L B0 B,

44, 438. 33

i RO S5 < BB LA R 551

HE

AR 2 TAE

S AR E AR R

i ™o |T|lo =

2
CRe

it

3,001, 635. 69

5. 3 JARAZ A SOMME o F & B 7= 19E ELBI R/ N PP B B B B B 4

5. 3. 1 MEHIRIEHIH A M E 5 FE S B 7= E BN AT+ 2 R &

Bt B4

e | REAE| KEAK | #HE B | AaiE Oo i B T E R o)

1 002230 | BRI K 643,438 43, 483, 540. 04 5.23
2 603501 | /R 133, 700 43, 051, 400. 00 5.18
3 002415 | EREEAN 644, 733 41, 585, 278. 50 5. 00
4 600588 | FA ML 1,052,738 35,014, 065. 88 4.21
5 300454 RAE MR 133, 739 34,702, 595. 72 4.17
6 603486 BHR 147, 625 33, 670, 310. 00 4. 05
7 002236 | KIEfHY 1,162, 035 24, 518, 938. 50 2.95
8 688169 | fikEHY 17,300, 21, 815, 300. 00 2.62
9 000938 | &St 913, 351 19,984, 119. 88 2. 40
10 603160 | VCTRMHY 147, 977 19, 182, 258. 51 2.31

5. 3. 2 MEHIRPBIRI K A FLE 5 E S B 8 LB F IR A B =

G
LT
oo | mEfm | mEam | HE D | AnhE Go | ff;] (7 f’ﬁtb
1 688617 MY 1,673 624, 430. 52 0.08
2 688606 BIRAW) 2,703 376, 554. 93 0.05
3 688276 H AW 3, 486 364, 565. 88 0.04
4 300957 g 601 151, 427. 96 0. 02
5 300919 HAES B Ay 610 99, 430. 00 0.01
5. 4 & BRI MGS: B 2R RHEREHE
» 3R E T e
=] ,4'3‘ =] VAN 7aN
F5 25 dm NRME OB il
1 E R - -
AT - -
SR s - -
Hodr: BURYE SR - -
4 oA Tigss - -




Bl R E N TR BE R HOE A 57 56 4 (LOF) 2021 558 2 s

5 Aol R - -
6 A SR - -
7 AT (AT AZ e f5i) 123, 898. 91 0.01
8 [F] Ml A7 H _ _
9 HAth - -
10 | &it 123, 898. 91 0.01
5. 5 MERIRZA ol 5 ZEE T =3 E AR/ HEF BT L2 s B R B 4
. A T
. - g 4 7 i N
T ARG i 4% HE (5 ARME ) 1 ) ()
1 123116 T3 LA 1, 239 123, 898. 91 0.01
5. 6 & BARIE A R E 5 E & T = E B KNP BB+ B = SRR 3
BH 48
T

5. 7 A HREA R E SEEF T HE IR NPT LA SRR
o

5. 8 A HIARIE A RME G E ST 1#E B DN HEF BT LA BUES B B 48
o

5.9 MEMIRFEETR R KIBIEHI B 5 1B 0L it

5.9. 1 IREHIARAE BB MBI R FF A5 5 A4
o

5.9.2 AR SE BB R B HBUR

FEVERE SOV HVE Rl Y, A o ] B T AR Uz R S S ST SR b T 2 TR
BORAGHATER, UEHREVHE I, X RS KA LR RS DL s XU, $2
BB ARG TERMWENEL . A IHRRIAT A M G4, 85 2 Skalias Sk B W IR 55 SR
BEAT BRI AT

5. 10 | EH AR AR SBH K B AR 5% B L vt B

5. 10. 1 Z<3H H R R B E BUR
T

5. 10. 2 $REFHARAH: SH B B H G B /e AR 28 4

9k 11




Bl R E N TR BE R HOE A 57 56 4 (LOF) 2021 558 2 s

T

5. 10. 3 Z<3 H R 2 8RN
o

5. 11 BEHASMEME

5.11. 1 AESH R THBIEF K AT EEREHABE P EMITALR AR, R
FER G B H A —FAZBATTHER 45,

5.11. 2 AR SKEHH LB ERBHAREE S FME N R IR ERE.
5.11. 3 HARBE =R,

5 2R &H (o)

17 HARIE 4 63, 174. 70
NSRS K 18, 342, 529. 35
IMAidibel -
FECRI 5,022. 10
JREAT HR K 2,161, 149. 53
FoAth R -
R s -
FHofth -
it 20, 571, 875. 68

5. 11. 4 EWIRFFA B4 T 5 B R T R B 357 FA 28
o

T
df

O |00 [N | |O [k |W ||+~

5. 11. 5 R A AR HT 148 B R A A7 FE U 3 PR 1B UL ) U BA

5.11. 5. 1 M ERIRIGHB R BT +4 R P AAETRIEZ RIS AT Vi
o

5. 11. 5. 2 R E AR BRI 5 144 LR P AP AR TE 32 PR AR L I i B

i MIBZREEHIA | HEESTE | WEZREN
Fe | BREAR i B .
e E o) EELB (%) AL

688617 BREY 624, 430. 52 0.08 B ARFIESZR

2 688606 BIEAY) 376, 554. 93 0.05| B RFIEZIE
3 300957 e 151, 427. 96 0.02| HRMBEZHE

§6 FHRRE S L H LS
AL

o100 L 11w



Bl R E N TR BE R HOE A 57 56 4 (LOF) 2021 558 2 s

73 H

il N T REFE 2 (LOF) A

mbE N\ T REFEEL (LOF) C

T SIS < L A0

572, 039, 520. 49

36, 816, 498. 52

I ST 1] 3 <5 5L FR ) 473 40

82, 097, 490. 30

13, 253, 202. 31

Bl - 757 300 1) 5 < A D [ 473

152, 474, 355. 31

22,696, 950. 53

T S AR <y L 0

501, 662, 655. 48

27,372, 750. 30

$7 ZEEEANCHEERERHAESENL

8.1 FEXMHHER

§8 BAMHHEF

() (RNEAHIE A TR fe s BOE s 35k & (LOF) &5 [R)
(=) Flud i N T8 B R HOE R & (LOF) FEE M0
(=) (FbilE il N T B8 £ TS HOETF Rt 2 (LOF) 5 U ) S Hg

(0 (EEHHEA TR X

i

(D i 3 g AT BR 2 R b 55 SRS AL AR AE I B
(N R AR TR e P B3 (45 T

8. 2 TRICHE &

HEEEAN RSB TINS5 T

8.3 &M AR

BHOFFR % RS (LOF) EHg g asH)

POk B I E LI (] G PR A B, AT A 3R SC R BN, e fh A B A8 BN X

http://www. rtfund. com x5

% 110

Dz

117

RBREESEHERA A
20217 H 20 H



	§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 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	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 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


