BE SR AL 5 BRI AT BOEH B TR E S
2022 FE5E A TEWE

2022 £ 12 A 31 H

REFHAN: piEZESEHARAH
EETEN: PEERBITROFRAF
WELHHBE: 202341 H20H



b BN AR S 5 BTFTRGRI R BOIE S 3 BT < 2022 SE 57 4 TR

§1 BERR

FEE BN E 2 LEFRIEARRS B B AR RIC 8 3R P IERR IR B R
TR FL PN A LS L R I A0 58 BV AR AN Sl SO TAT

FEFEE NP EE AT RO AR AAREAR S FRME, 7202341 H 17 HER T A
A I SSHRR . HER AR A SR EFEALS, RIEEENEAAERBICE. =R
NN PNt S

B BN A& LSS F L SR 57 19 S5 A B B4 B, (EANVRIE RS & — @ A

B N BUFACR I ARKRIL . BB MR, FBEH AR H 3BT R SR A LA 2 B 13 A
e EE SR

AR RIS TR R i I

AERE 2022 410 H 1 HiEZ%E 12 A 31 Hik.

§ 2 L& MmN

B G TRIRR FlE QAR ETF

N TR BV ETF fibis

H 4 ARG 159808

LY (N A2 5 B (ETF)

eGR4 RH 2020 /£ 8 H 5 H

A5 AR S BB 91, 484, 790. 00 {7

ot Hw S IREEAR TR AL, 16 SRR 25 AN IR R ZE I M . AT S )
G H 25 PR R 25 P (W ZERHE AR 0. 2%, SEFRER IR ZE AT 2%.

P B A AR sh I8t S, FE R EEHE, IR R i
FERR I B0 () S A EE R AL i PR A B A, AR TR AR B R
B e A EE (AR AR G347 R I 1 8 o A I 4 0% e A A I A
TEORMS . Fr A DEORES . W77 SCRFIE SR 00T SmE . I Fa U B 450 0% e mes
e

b 45 b A ik i GNP AR T i o

A IS SR R AE AREG R TR RIS, UGS B T X K i TR A B 3
&, GG S Rimmig ke,

REEFHEN R L 4 A T R A )

BEEEA Hh ] R AT A A B A

3. 1 EEM K IEtr

§ 3 EEMF I MESIFERI

fr: ARMIT

B

| Wit (2022 45 10 5 1 H-2022 4F 12 A 31 HD |

%200 3k 101




b BN AR S 5 BTFTRGRI R BOIE S 3 BT < 2022 SE 57 4 TR

L AHIC S i

-3, 330, 987. 46

2. A A 2,851, 593. 94
3. IOASF 34038 4 A AUAS HA RS 0. 0315
4. AR 4 08 1 80, 380, 996. 40|
5. PR FE A A E 0. 8786

e 1 A eI s fia ik S AR - Seitiieas . HABIRON O 2 sepirE e st
FURRAH IR 2 FATE PI935 I (AR 80, AS IR A ] L Se B e in A 2 Fe (AR s U as
2+ AR PRI b SRR ARG R NN EAE 5 3 G S IR, TSR SEbR

ez KT AR BT T

3.2 Bl AT
3. 2. 1 H BHUAH 13 0 5 R L SR L A M 2 TR A H e
A SE B
R | SRR |
e o ‘ #lER | 0-® | @-®
® FHEQ |WlEE® |
2RO
HE=1H 2. 38% 1. 48% 2. 53% 1. 49% —0. 15% —0. 01%
T2 H —16. 70% 1. 47% —-16. 50% 1.47% =0. 20% 0. 00%
i F—4F -29. 41% 1. 76% —-29. 37% 1.77% -0. 04% =0. 01%
(14
—12. 14% 1. 72% —-17. 16% 1. 74% 5. 02% —0. 02%
MR 4

3.2.2 AEEAFARURES R IHFHEHKRRZ) LS RS R A R 22 ) LR

Fek 386 A ARETEF 82 43 1oL 4 5 S 55 5] A ML £ AR 38 08 90 38 S o) 5 3 56 - L )

36. 00%
a |U| illn My
30. 00% | ,f| Y
o [ J\ 4‘ |_|.L W I
24. 00% ¥ TN W
18. 008 'J-.IJ”TI' i I [ l'“ﬁ'ﬂ Al
’ ! III | A |'fJu"L"|."‘ | \H:L b r-fJﬂ' I*"uL\m'll
c.. [ |I | | 'I‘ I' 1' IJ‘ II 1
12. 00% I*Jlr‘ll" ( M rlvlf\ “‘.‘I'I ! v I+III'1LF'|I
6. D0% W-phlt A
| PR T Vo
o.ooxifah\ Jp W Y
o N P Y Iy " RRTA
~6. 00% 11|-| T I,." N | I |h‘|||u | | L J
1200l 1Y TN u T by
12,005 AR TV WA
-— 2 .| I‘HIIIL'II U'. I.IIII |I II\ kY 'I-‘“-' i
18, 00% W J\[ Y
~24. 00% '
&8 &§ 8 5 8 8§ 8 8 8 48 8 3% 8 8 - 8- &8 - s
e
T 9 T I T T TITIITIfTrnTTTTOT T OTox
8§ S § 8§ 585 5§ 5555588888888
|— il tU L ARETF it i — abiB ol ARETF Rt St |

Fo3u 3 10



b BN AR S 5 BTFTRGRI R BOIE S 3 BT < 2022 SE 57 4 TR

3. 3 HAthFgr

T

4.1 B2 (RESZLH/PNH) FWN

§4 BEAME

w4

RS

AR 2 BEIR

YRR

BAERH

IEZF A
M AFERR

Pi

(TIPS
i

AH
B
2P
=R ES]
B
BE T A

IS
.

2020-8-5

14

IREISEAE, EITRBLTEmt, 14 FiE%.
ATl E T, B3 ML T . 2008 4F
7 HZE 2010 4F 3 H IR TR A IER A IR 51T
AN TSR TR M. 2010 48 3 H hn A\ fdidE Xk
SEMARAT, PTEm TR, TP
A, RS BB TEELS N . R e
FRAVFEBOES RIS (LOF) JE420 78 | fli [F
AECEH LSRG E R & AR R i e 4
SR, RUEHUEE TR O R s ek S
SR, Rl UE AR IR A B TR AU SO IR
R4 HE Ao FE RS HE YT s BOIE S
BEH4 (LOF) FEEL P, RlEE s RIE SR
BRI F G2, PULEEE B BT
RIGERIUE 100 FEHOEF R L SR &2, flul
Fritath R IGE BRSNS R S S AT
R HHIE N T B8 32 U BOUE ZR 4 7 2R 4 (LOF)
BE&2H ., EaDNARE 5 BT AR EOE R 47
WRGHGAI, BE I = RS K 328
BB S (LOF) He4H,

AT
5 <
23

2020-8-12

11

A, HENS B AR, SxRxEE
FIM (FRMD, 11 FiESR. L&l kE ), A
HIE M FERE . 2006 £ 7 H % 2008 4 8 Hik
RTICFEA T R T R) A R A U s e 1T
M. 2011 4 6 H N AR & E HA R A,
PJHE RS E B L 0, il TRV TR, Rlud
Z S RIS B R A AN R R a3t &4 1,
AT RE F3] 100 FE50IE S 4% 7 5k 4 (LOF) 24
ZH | BB TR UE R TR B OIE SR T R S o A
Rl A AV AR i B G AR S5 R I S e P
Rl G AR 52 2 B BGR R B0 SR B e Bk 4
SR, RlE R 2 RS R E R G AR R
ReHeaH,

VE: ARG H AR S B AN B A S HIRS s IEZR M AE R DONEHIESR . Bl
S5 ARG AR RIS T8 A v S bm it o

pies
—_
o
=




b BN AR S 5 BTFTRGRI R BOIE S 3 BT < 2022 SE 57 4 TR

4. L 1 IRFERFH B HTH RIS R L B RS2 8 RN B R
Teo

4. 2 EEAXHRE A A ZE SBT3

RN, ARESE PN GERIRR SR A RIEHREMMAR & & FHUE ,
AREWSLAEH . B ST RIS BT S F B e 50, A/ R il KU Bt 93k &R A
WSR2, TMEREFAARNBRITHN, AREBRAGTTEAIREHEMIIIE L&

B FRKIZE.

4.3 AP 5T

4. 3. 1 A3 5 il BERIPAT B L

A EIN—HBREFF AT T A SR AL G M N, IF6E 7 ARRL () AR, fE
BB BT R RGNS S AP ORAE A2 S i R R AT . Rl I, A
GEHNHAE AT T A2 5 1 S A

4.3.2 REZHIT NI T IV
AIEEIRE AR KA H L5 .

4. 4 WE WA ZE S HB R R AIBES

FE TR T B 5 R AT I T SCBLREA AR 2t o KA R AN & B 0 BB A, JFRE LR
W BT g s IR & . AL SIE TR B BB Sems, Gl P B AR BEUE 5 G ML AR Bk
U e AR I S, A RAEHIREAR 2, VIR BTE SR B A AR TR A — M &L BTF R

ONMVARAR B RS P 2 R IR AT 7 R AR B —, s B ACRYER 100 XA SR A
B BNV FEHOH M TR S b, KRR . BT ILRBCEAT M R O R R
2y, W SERRE T UG AR TR AL 0N 2. 53%.

RN, ARG HIBIRERE N 0. 01%, FALIREHRZER 0. 12%, FFEHEEEFLE.

4,5 |EHAREERGRI
BEAMRE W ARAIESMAIRE N 0. 8786 Jt, AR HAZE &M A EHE K Z N 2. 38%; M5t
Eb e R UE N 25 N 2. 53%.

4. 6 |EPAEETFAABRE ST HEE WA

AR, A S AAFAEESE A TAE H IS iR NECR AN 0 A0S e 5
% 500 3% 10 1T



R G AR S 5 BT IS BOIE S B B

2022 5 4 F=PEAR,

HER T LTI .

5. 1 WEHIREEF=HEHIR

§ 5 BEAGHRE

e

i H

£ o)

e

SEBHIELE] (%)

1

R

80, 172, 428. 85

99. 37

/\EP: H&:%Ei\‘

80, 172, 428. 85

99. 37

4 Y

[ 5 Wi #5 %

Hrb: gz

BTSRRI

RaE

S RATAE B

SFNIEA el i

ﬁ* S 3 E T PR SN 3R B S BE

=)

RATHE S H A e ait

463, 046. 19

0. 57

H A 5™

45, 215. 45

0.06

aif

80, 680, 690. 49

100. 00

5. 2 MEWIRIAT U A R BMEREAS

5. 2. 1 AR EFEAT WA RKIFARERRAS

(%]

el

KReE Go

i 3k 4 B R EEAP] ()

A

RN N4

2,694, 413. 80

3.35

B

R L

C

il i

61, 037, 942. 03

75. 94

HLJ I8 T0 R ROKAE
N4

I

R A E &

ALilis . A hEAIRELY

=nil bl Besl Neo!

15 FE O

—

& AR AN S SRR
S5k

2, 831, 200. 00

3.52

<Rk

5,772, 234. 20

7.18

4

LA R 55 1 55l

BHART U R 55k

3, 585, 556. 60

4. 46

KA PRI 3 It B

225, 621. 00

0.28

& IR S5 BB LA R 55

T|Io|lZ2|I=2|10 = |—

A

H
b=l



R G AR S 5 BT TR OIS 5 B R 4 2022 SF 55 4 FJER TS

Q |PAEASTIE 2, 736, 881. 40 3. 40
Ak AR E AR R 1, 288, 579. 82 1. 60
S EiE - -
ot 80, 172, 428. 85 99. 74

5. 2. 2 AR T FAT WL REPR AR R A&

Teo

5. 2. 3 EHIARIEAT WA KB BOER B RER T A S

T

5. 3 BRI A SAME L B F 7 i H A KNP R B BB B 4

5. 3. | IEFIRBEIH A RME S ZE ST FE LN BB+ 42 BREEBBE BA 4

Fe | A REL | BE (B | ARiE o) | HESTEEERG] (%9
1 300750 THER A 33, 289 13, 096, 558. 38 16. 29
2 300059 KM E 270, 598 5, 249, 601. 20 6.53
3 300760 LR EIT 12, 088 3, 819, 445. 36 4.75
4 300124 CEA 48, 019 3,337, 320. 50 4.15
5 300274 FH ' FLE 26, 100 2,917, 980. 00 3.63
6 300014 ¢4 RE 32, 500 2, 856, 750. 00 3.55
7 300498 I A 137, 260 2,694, 413. 80 3.35
8 300015 ZIRIREL 78, 220 2, 430, 295. 40 3.02
9 300122 BRAEY 19, 800 1, 739, 034. 00 2.16
10 300142 IRFRED) 42, 308 1, 700, 358. 52 2.12

5. 3. 2 WG IR F 1A SO E b5 ZE B 3E LU /N R BB T4 B BBt B 4

T

5. 4 MEWRIE G MM DRI FFREAS

Teo

5. 5 G HIRIE A Fo i H o5 2 3™ 1#H EL R/ B BT T 48 B S B A 4

T

5. 6 MEIARIL A FUMME b B 15E LA R/ IR BRI +48 3™ SCRAESF B5UR A 4

T

5. 7 G HIRIE A Sotiri 5 & B 1 #H LB R/ HEF VBT 48 5 IR BRI

T

p=i
H
S
b=



R G AR S 5 BT TR OIS 5 B R 4 2022 SF 55 4 FJER TS

5. 8 A HIRIL A FoME 5 EE B 3E H K/ BRI 48 BUIE B 3R B 40
T

5.9 MG HIRA RS TR MBI B3Z 5 0L U B

5.9. 1 R EHIRAE SH R IR S5 25 B 4
T

5.9. 2 AEEH R R NBHEBUOR
T

5. 10 |EFIRA R SH B B FIN L3 5 OL U A

5.10. 1 A E R R BUR
To

5.10. 2 MEHARAE SHH I H IR R &M B A4
T

5. 10. 3 A3 E R {5 e B R PR
To

5. 11 FRAEREIE

5.11. 1 ZAESHFKI T RIEFHRIT EAEPEARBER I LRAE, RERS 5w H T
—HEARBATBIT. LT

5.11. 2 AR STF KR T BB ERB H AR S & FIE K SEBREE.

5. 11. 3 HARBE =M R

5 4R EH ()

A7 H PRIUE S 4,127. 65
JRESCIE 7797 S K 41, 087. 80
INAidibe] -
SR IS, -
IR AT R I 3K -
HoAth R -
HoA -
it 45, 215. 45

F
d

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

5. 11. 4 MEHIRKFA B4 T H I R B #5274

% 8 U 3L 10 IT



R G AR S 5 BT TR OIS 5 B R 4 2022 SF 55 4 FJER TS

T

5. 11. 5 1R & HRET 48 B R A AL T IR S R 1% U0 AT i 9

5.11. 5. 1 HEWIARIGHB R BT8R P A ETIE R FRF ORI BB
T

5. 11. 5. 2 1R & S ARARAR AL B By TL48 B o A7 FE Uil 32 R 1% DL AT B
T

5. 11. 6 B H GG MR HMSCFHD I
T

§ 6 TR AZE S MRS

AL fy

T S5 < L A0

89, 484, 790. 00

T 91300 1) 5 < R A A

62, 000, 000. 00

el ST ) 5 < B ] 0

60, 000, 000. 00

T 75 ST TR 2 B R 00 A2 B A A (A K
UL -7 IRAD

T I R <y L 0

91, 484, 790. 00

§7 RSEHENCHERREREAREERN

7.1 REEEANGEARSHBRIFIL
T

7.2 BGEHENEHERRSRRAR S5 AN
Teo

§8 MR HEE IR EMERER

8. 1 |G B —RRERFHESMHBLAIE BT 20%51F L
T

8.2 B HEF RN AMERSR

2022 % 12 H 24 H, AEESEHANLA T (AEESEFHAERAFT R T ERE N RZHER

S

@
&

), ARFEIEZLIH Allen Yan (B#5ER) LN, LRBEHREMAEAR QA HEFLHW



R G AR S 5 BT TR OIS 5 B R 4 2022 SF 55 4 FJER TS

§9 BFEXMFER

9. 1 FEXMHEZR
() H ENIE I 2 v R 6 MV AR SE 2 BT IR BOIE 343 B3 G WL (1 S
(= (RE NV AL 5 BT ISR EOE TR R R ek e B )
(=) (B QNERAZ 5 BT TR BOIE TR 5 58 2 e AT 10
P (i BV AR 22 5 BT ISR B R R R et S ) L
(LD e 3 g A R A m b 55 BERS AL AR A E I AU
() AW AE TR E iR _E 3R 15 T o

9.2 FFIUH R
REEHEN, RELENL TINEZFZ ST

9.3 EP A
PR FE AL EN I [H) e A (), ] 4% TR R SE R B0, B8 il AR S 4 1N Xy

http://www. rtfund. com £ %

BEREESEHEARAA
202341 H 20 H

107 3L 107



	§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


