RIE HHE N T8 B R EOES R R E S
(LOF)
2021 £E58 4

2021 £ 12 A 31 H

EEBHEN: phEESETEERAF
EEEEN: YPEERBITROBRAF
WEZRHHRE: 202241 H 21 H



Bl RN TR BE R HOE A 57 56 4 (LOF) 2021 558 4 T

§1 BEEER

HEEHANEHE S LHEFRUEAIR S PG R EIC R, R MR B N,

TR AR S L R VAT 8 B AR AN ) 3%

-

EA
REFE N ERBRIT RO A RAFRREAREESRME, T 20229 1 H 19 HEZ TA
G I S5 ARES . AFERIMB R A G IREFNE, REERABAEAEERICE. RPMEKk

IR B BRI -

B PR VE LLERAE < BhRUS 53 i JEU A PEAE TR e 987, EARER: & — 2 &
R EHEMW ST AMURILARRRI . AN, B5EE R AR B R AT AT 0 A

2 DR VIR
AR IV 55 SRR A i

A WA 2021 4 10 H 1 HiEESE 2021 £ 12 A 31 Hik.

§ 2 HE= MM
& TR fliE N TR REFEE (LOF)
F 4 FACY 161631
e A (Yt i RAFFFRE (LOF)
HEAFEMH 2017 4 H 10 H

T IR I A0 LA

418, 812, 978. 05 13

BBt Hbr

AFEG K IR B R, SR NI E N TR R
AR, EIEFTEN T, RS EN KR
5L S Ll e v 2 TB) A T 4 R B 25 5 446 6 (i 42 il 7
0. 35% LA, EFREFRZIEHILE 4% .

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

b 45 bl A FE v 95% X HiFE N L8 g 2 e H0I 6 2 4 5% X HAT AR
TR RIR (BiE)

AR 2 REAE KREG M RIS, BAAR S TR 8 m T
A FRREAE,  JCTRURA OB AN T 5 25 v T 0% T T 3 2
&, GRS ARIES.

REEEHEA R 5L 4 A T R A )

HEEEEN [ R ARAT I A IR A #

INER e A Ak Gl N TR A% (LOF) A | Filil N T8 A F8 % (LOF) €

NI I & 3 P FRTRR N T% 6 LOF

NI LA A S AR 161631 009239

5 B T8 43 2 4 AR 3 4 394, 310, 544. 64 24, 502, 433. 41 f

§3 EERMFIRITMESIFERI

%20 11|




Bl RN TR BE R HOE A 57 56 4 (LOF) 2021 558 4 T

3.1 XEMF

Bfr: ARt
BB R WA (2021 4E 10 A 1 H-2021 4F 12 H 31 H)
Rl N T8 fe 454 (LOF) A rilvie N\ T8 R 25 (LOF) €
1 AR E sl 11, 485, 167. 96 616, 724. 06
2. A A 68, 093, 773. 18 3, 843, 210. 07,
3. IOASF 35038 4 A AUAS HA )3 0. 1636 0. 1609

A4 AR B HE

636, 567, 995. 72

39, 292, 119. 85

b. WIARIE S0 B

1.6144

1.6036

e 1 A eI s fia ik S AR - Seitlieas . HABIRON O 2 sepira e st
TOBRAR R S Y JE (AR, AR A O Se Bl et in A 24 e a2 sl -
PSR I NEE S A =7 r N R T SR EPNUN AL S B oAt e e 2 P A WA R DR SN

ez KT AR BT

3.2 HEHERN

3. 2. 1 EE&MFIHEN KR KI5 FHA S LB S R 2 1 L
filiE N\ T2 BeFE 2 (LOF) A

HHEIE | AR LGt be s 2 | b &t b e FE v i
B o » o O- | @—®
KRO | IEZQ |[HERERG| HERHEED
HE=AH 11.08% 1. 04% 10. 63% 1. 06% 0.45%  —0.02%
TENNH 2.67% 1. 19% 1.22% 1. 20% 1.45%  —0.01%
k1 10. 63% 1. 30% 6. 42% 1. 30% 4. 21% 0. 00%
U e o 123. 17% 1. 78% 89. 39% 1.81%  33.78%  —0.03%
HES S FRENERES| 61.44% 1. 74% 31.53% 1.78%  29.91% -0. 04%
filE N L REFEEL (LOF) C
I | AR b g e | b & b e FE v i
Bt - o o O-6 | @@
KRQ | EZEQ [HERGEEO| mFhEED
HE=1H 10. 97% 1. 04% 10. 63% 1. 06% 0. 34% -0. 02%
21 H 2. 47% 1.19% 1.22% 1. 20% 1. 25% -0. 01%
4 10. 20% 1. 30% 6. 42% 1. 30% 3. 78% 0. 00%
HESAREREES| 25. 32% 1. 47% 14. 50% 1.48%  10.82%  —0.01%

3. 2. 2 BESARAEMURE S RIHHER KRR A RS R E AR R Z K L

% 3

73 115




RbE AR N TR B R B SR 5 S (LOF) 2021 457 4 FFREIR TS

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 =
HE
80. 00%
70. 00%
60. 00% |
50. 00% y| w
40. 00% "
|
30. 00% Wl /by A o
I | v liﬂ JI L ﬁ"l ,f‘
20. 00% i|l ; (d M X L'Nk\\fl i
10. 00% | !
0. 00%
. n,’\
~10. 00% ||
-20. 00%
~30. 00%
[=] o [ uy uy =+ (] — — o [l -0 uy [n] — [ (=] [« =] Bl —
-— (=] (=) (== o (=) (=) o o o o o4 o4 od (o] (o] (o] -— -— o
- S e - R S S N T - - - - o
(=) (=) ~— (=) (=] (=] — — (=] (=) (=) ~— (=) (=] (=] — (=] (=] (=) —
L S S o S L L .
5 5 3 § § 5 § §g &5 5 5 3 s &8 8 g g 8 g8 g
od od (o] o (o] (o] (o] (o] od o (o] (o] o (o] (o] (o] (o] o (o]

— A A T EEEEH (LOF) AZTHAEIGCE — il AT 2 Reta 8 (LOF) AR THIM S 3B # 3

Feh 3B A 45 HE 753K (LOF) C22 i3 TR 15 S 25 Tl A Ml 8 LG A% 3% SR 0BG 38 e vy 55 92 5k A=

B
35. 00%
30. 00%
25. 00% W *\er
20. 00% . \“ﬂ A\ f'/\
)
15. 0% .,J\,f'w W\\W
J"I/ l”.J \r\'ﬁ I| I'I'| k"“ “
10. 00% ‘\
;I
. ™
5. 00% \ m’\/‘r‘\f“"
0.00% 4 VA
-5. 00%
[ ] (') M~ = o =t [ o o =t L — o L o (=] o [f¢] M~ —
(=) (== o -— -— - -— -— o4 od (o] o o (=] (=] -— -— — -— o
[} [} \b | | | 1 1 ] | | | | \b I [} | | | |
=t Ly M~ o o =] — o] — [ [52] Ly M= o o =] — 5]
(=) (=) (=] (=] (=] (=] — ~— ~— (=] (=] (=] (=] (=) (=) (=) (=] — — —
O
o4 o4 od o (o] (o] o o4 o4 od o o (o] o o o4 od od o o
(=] (=] (] (] [ (=) (=) (=] (=] (=] (] [ [ (=) (=] (=] (=] (=]
(o] (o] o (o] (o] (o] od (o] (o] o (o] (o] (o] od od (o] o o (o] (o]

|— ARAA T EREFE S (LOF) CRE I AEIEICE — B A TE5EHE (LOF) CEiilkE: :ELBI§$|

T RIS T 2020 4E 4 H 1 HBGHD C 8080, 2208 kil H N 2020 £ 4 A 2 H, #k
AKS CRMBINGT X E )y 2020 4F 4 A 2 HEARHR A K.

3.3 HAhigiz
it
§4 BEARSE
4.1 RGBT (RESLT/IM) B/
| 4 | B [EARSRESZ IR | iES A | W

%40t gk 11



Bl RN TR BE R HOE A 57 56 4 (LOF) 2021 558 4 T

EEEY | BERM | FR

fIRFSEAE, EITRZEG i, 13
FAETR ST ME T, BA RSN
Wk . 2008 4E 7 F 2 2010 4E 3 H iR
THERBAUEFA R 5T A "TEE R T
FEr MM . 2010 4F 3 H N\ Alid I 45
HAERAT, ML TR R, L
BRAH, RS R R
8 HAE ARV AB AR 3 4 (LOF)
R4 2P E E A SO H LS RS AL E

N i) RAERIEF R TR S8 fudE ik
HEL 2017 454 1 10 TR PRI HRR IS IS il
AR (B, $55 ¥ - 134 [EHIERTRIESR A A TR EUr JOE 1 5
HEx LA LA 2 B il RS HE R T R
AgEIsYn HOF AR RES (LOF) R4, Ful

G 7 B AR BT IR S A S 22 P, IUAT
e S B B R AERIE 100
FREOIE I R G HE 4 20 3 | Rl i 3
RIGHCE RGN R R SR e,
FE H IR N T A E R B S 4% e 3
4 (LOF) 4203 | flul QAR 22 5 BT
IR BOIE S 4% 5 H G B 20 1 | b
E 2 55 KB 3 O S P
& (LOF) &4,

T ARG IR S B AN R A H RS s IEZR AR DONEAIESR . 2kl
S5 MR AR RS TR T SR

4. 1. 1 FIARFAERF T E BRI BR R H 0 &2 5 R BB R B
Teo

4. 2 BEARRE I AR S BT B O3

RN, ANPGRS QESFPTIE 15D A REEEMAA L & & R HUE
AREWSAE A ERUR ST RS B B e B0, A/ AR XU R 2t E, 93k R A
VORBAA R, T FH ST AN TN, ARERRAERT GG RFHTIIE &k &
EFRKZE.

4.3 NP5 E T
4. 3. 1 AR5 H B RIPITRHER

AFE G PN — B R AT XA T A SR AL A R B, JFE AR A BEARE, AR
BRL BT R G AL ST S AP ORI AT A S il B AT . R N, Ak

Fo5U 3 11



Bl RN TR BE R HOE A 57 56 4 (LOF) 2021 558 4 T

SEBENHEIAT T A2 5 I JE A1

4. 3.2 REZ ST AKERHHA
A AR IA R K AERHE LS

4. 4 WMEHI RS KRB RRAB RS

FE M R ST FE < A R A RT3 N SEDUHE A AT 28 A o KA R AR T < B A AZ 0 JEAE, R e
W BT 2 g IR R 2k . AR Gia FIFREL BB s, Il I 2 i 22 5 SR R 5 e AT g
TR B E AR (i B, A RSB ER IR 2, AR B IR AR PIE N TR RES R B —
MLA.

RN, ARG ORI R E N 0. 05%, FALIRERRZER 0. 58%, FFEHEEEFLIE.

4.5 REPAES SR

AR WK A E N T8 BeFE 80 (LOF) A FE& M AFE N 1. 6144 T, A4RA HIHE S E0T
Ay 11, 08%; Rl A\ T AEFEH (LOF) C B4 A 1. 6036 TG, AH i HE: 4 0 45
EIEKR N 10. 97%;  [FIHAML ST L L s % M 10. 63%.

4. 6 MEHINEESTFHANBREEFH = HEEHH
AR, A S AAFAEESE A TAE H I iR NECRE AN — 0 A0S 2 e 5
FERT LTINS

§5 BMIAGHE

5.1 |REHREEFE=HEHN
e i H & ) RS ST o)
1| Bt 641, 485, 874. 01 94. 12
Hrp: 5 641, 485, 874. 01 94. 12
ReH % - -
] 7 WA 7 4% 7% - -
Hr: itz - —
B CRFUE SR - -
iRl L A - —
SRATA R - —
SN IR 4 il % - -
Horbre S R 1 SN GR B il 1 - -
WATHHANGE T &M &5 35, 988, 359. 19 5.28
HoAt 5577 4,096, 928. 61 0. 60
it 681, 571, 161. 81 100. 00

Foen I 11w



R e N DR e

R BOIE S 3 T A

4 (LOF) 2021 4E55 4 =R

5. 2 MEWIARIAT A R BEREAS

5. 2. 1 IR EHRBMEEFE AT R HARER AR

(L]

TV

KRME O

R B IFE EL B (%)

A

AL AR B il

B

R4

C

il il

342, 685, 562. 53

50. 70

HLJgS 3T B RSOKAE A
HERLY,

Y

LR A

ATIEIE . RSB

| S| T | T

{31 A ROl

—

F AR A ANE BB R
55k

294, 852, 809. 33

<Rl

4

A AR 55 i 55l

R Z N &4

KA PR AN 3LVt B

f RIS AR A R 25l

HE

AR TAE

St R E AR

| m|lo|T|o|IZ2|I=2|0 1N |YH

o b

it

637, 538, 371. 86

5. 2. 2 MEBARRRBF AT REFABREREAS

N AT M5 ARME o) o 5 & R P IHE L B (%)
S NN G111 - -
B R . -
C [l 1, 630, 874. 56 0. 24
D CIVANE VAN S W& V|

VAl - -
E sl 11, 519. 99 0. 00
F o R MmEE 101, 192. 76 0.01
G plEisH. A HEL — -
H o {fEmEmEDol 4, 608. 00 0. 00
: &R A ME B AR

5l 1, 969, 858. 06 0.29
T R - -
K |5l - -
L [FESERNRE 45 g5l - -

=
*t
-



Bl RN TR BE R HOE A 57 56 4 (LOF) 2021 558 4 T

M RHERF AR AR S5k 142, 199. 80 0. 02
N K]S FREER A 35 5 it A Y, 40, 839. 39 0.01
0 &R AZHAHAb RS - -
P BB - -
Q [DAEMMSTIE - -
R b, REMERR 46, 409. 59 0.01
S A - -

At 3,947, 502. 15 0.58

5. 2. 3 EREAT WA RIBAERE R ER RS

Teo

5. 3 BRI SOMME o Ze S B 198 b K/ N HE PP BB W 48

5. 3. 1 MEMRIBEBHE A RHE S ZESH = HE AR/ HEFRIAT 48 RS A

P |REARE| KEAKR | #HE B | AahiE o ARG BB R (%)
1 603501 | FH/RWM 109, 600 34, 060, 392. 00 5. 04
2 002415 | VBRI 641, 633 33, 570, 238. 56 4.97
3 002230 | BHKIH K 610, 838 32, 075, 103. 38 4.75
4 600588 | KM% 764,675 27,436, 539. 00 4. 06
5 002236 | KA 838, 635 19, 691, 149. 80 2.91
6 688008 | iMIACEMHY 221, 212 18, 553, 050. 44 2.75
7 002920 | FEZEVLEL 129, 312 18, 298, 941. 12 2.71
8 002405 | DY4EPEHr 1, 144, 605 18,222, 111. 60 2. 70
9 000977 | JREIE S 499, 009 17, 879, 492. 47 2.65
10 603486 BHR 112, 325 16, 955, 458. 75 2.51
5. 3. 2 MEFIRBFRBR T LA RUHE 52 ST F=3E LR /NER B AT 74 R = 8 B 4
e | ORI | REAK | R B | AROHEGD %iﬁj e
1 601728 Hh [ HLA 394,011 | 1,682, 426.97 0. 25
2 688110 RSt 8, 520 343, 952. 40 0. 05
3 688262 SR 5, 607 235, 381. 86 0.03
4 688192 TRy 6, 136 212, 060. 16 0.03
5 688739 KA 2,903 204, 138. 96 0.03

5. 4 MEWIRIEGT MM DRI FFREAE

T

5. 5 G HIRIE A Fo i H o5 Fe & 3™ 13H HL B R/ B BT T 48 R 2 B 3R A 40

T




R piE N R e AR HUIE SR B R & (LOF) 2021 4E 565 4 s

5. 6 & AR A FEAME o e B 1B HUB R/ IR P BT 48 B 7= SCRAESF B3t B 40
T

5. 7T MEWIRIEA S E G 2 B E LI R/ MR BORT 1042 St & R R A 4
T

5. 8 A HIRIL A SO E 5 B $E HBI K/ N BRI 48 AUIE B 3 9 40
T

5.9 MEHIRA ST MBI BAZ 5 0L UL

5.9. 1 MEMIRAESEF KB TR @5 28 B 40
T

5.9. 2 AR ESHFRAEMRIBEBUOR

FEVEREI SOV AVE R Y, A <o) T AR R Uiz T B8 S B S A SR e T 2 T A 4
R G ERE, UEMRE R, X RG0S AR LR R IGO0 N s TR XS,
PR . ARk e TEERARAIEL . 5 B RINAT A dh 520, 81 2 Skl S I R AR S5 s
BAT B RE IR

5. 10 R EHRAE S F A EHFIHEL 7 Bt

5. 10. 1 AHIEBUH LI FBUR
Teo

5. 10. 2 & HIRAHE S 1 E BT SR S A0 35 B4
T

5. 10. 3 AHIEFUH LI E W4T
T

5. 11 |EHAWMEHE

5.11.1 AESEFENHHHBIEFHRITERREANBARRER LRAE, BREREH
W HAT—EARBATTER. 1.

5.11.2 FESEFMATRBRERBHAFESE FME R ZIRBRRE.

5. 11. 3 HABTE =Rk



Bl RN TR BE R HOE A 57 56 4 (LOF) 2021 558 4 T

T ZHR &8 ()
1 B RIE S 85, 235. 10
2 I WS IE 23375 S5 K 2, 859, 022. 37
3 NSRRI -
4 SRR 4,015. 76
5 MU IR 1, 148, 655. 38
6 AR -
7T |FERESRH -
8 HAth -
9 &t 4,096, 928. 61
5. 11. 4 & BARFFE A FH B v 4 M55 1 40
T
5. 11. 5 5 BAKR AT +45 I B2 e Tl 32 PR 1% L O 1 B
5. 11. 5. 1 #EHRBEFFE T4 R =P AA7E I8 52 BRI Gl Ui BH
T
5. 11. 5. 2 &5 BARAAR B H v .48 B 2 Fp AR A0 188 52 BR 7S 100 PR 56 B
TSR | HEETEE | iEZRER
Fa | BREAAR Ji% 55 44 % B .
NE o) fE LB (%) 1t A
1 601728 [ HAE 1, 682, 426. 97 0.25| B ARIMBEZRE
2 688110 ROy 343, 952. 40 0.05| HRIMEZE
3 688262 ES Y EEs3 235, 381. 86 0.03 W ARITEZIR
4 688192 HPTEEZ 212, 060. 16 0.03 W AWIESZIR
5 688739 KA 204, 138. 96 0.03| B RFIEZIE
5. 11. 6 B H AWM HERHEAM SRR 2
T
§6 R RE LMD
BAL: Ay
i H fliE N T RS (LOF) A | @il A T8 sE$5 %0 (LOF) C

7 SIS <5 UL

430, 629, 301. 89

24, 234, 347. 42

I ST TA] i <5 5 FR DI 3 0

60, 272, 387. 06

21, 885, 642. 81

ik - 1 7t ST 1) 5k <5 L U ] 473 0

96, 591, 144. 31

21,617, 556. 82

T S AR <ty UL 0

394, 310, 544. 64

24,502, 433. 41

§7 EEBHEANCHEARER B AR EIFIL

7.1 REEEANGE AR SHBRIHIL

o100 4k 11 50




Bl RN TR BE R HOE A 57 56 4 (LOF) 2021 558 4 T

T

7.2 ZEEHEANCHEA RSB ARSI S A
Teo

§ 8 M HE RRINHMEEER

8. 1 G MW R —BRREFEES ML BIERI ST 20%HI1E 5L
T

8. 2 B E PR MM E R B
Teo

§9 BEXMHHEZR

9.1 FEXHEF
() (RNEAHIEA TR fe s BOE T 35k & (LOF) &5 [R)
(=) Fludl e N T8 e R HOE R 3 & (LOF) FEE M0
(=) (RNEHIEA TR e B BOET 35k & (LOF) S UilI45) S L 5T
(U0 (Fbil e N T R BRHOE R B & (LOF) B A1)
(D Fhd 3 g AT FR 2 R ML 55 SRS AR A E M AU
() R I N AE TR E i PR35 e 1 % T

9. 2 F7TCH
RSN, HEEFEE AL,

9.3 I H
PR H T AEE VIS (R S SR A i), T A B S AR B, B B A R 4 B TN IR

http://www. rtfund. com x5

AR ESEHEARAT
202241 H 21 H

1100 3t 11



	§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
	3.3 其他指标

	§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
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§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


