BB L =T E S KREIE E B BUEH B EE S (LOF)
2023 F£55 1 TEWRE

2023 3 A 31 H

REFHAN: piEZESEHARAH
EETEN: PEERBITROFRAF
WEEEHBE: 202344 H 21 H



Rl PR TS R R RO B (LOF) 2023 455 1| ARG

§1 BEEER

HEEHANESE S LHEFRUEAIR S PTG R EIC . R MR B N,
FEXS LA BB B L AR MR S B AR AN ) S BT

HEFE N ERBRIT RO A RAFRREARESFME, 720234 H 19 HEZTA
WA S fabr . HERIAMBRAGIMEENE, RERRABR A EEREICE. RV
IR B BRI -

e BN R LLCSEAE - B 51 9 BRI RS T 2R e 817, (EANRAE R & — 5 # A

R RIS ARILARRERI . BEFA L, 5 TR AT H 155 o SR A A2 B A
2 DR VIR

At 55 SRR T

AIREHIE 2023 £ 1 A 1 HiEE 3 A 31 Hik.

§ 2 &= MmN

He 4 TR Rl HIE = v H RS ORI 8RR (LOF)

e AW L 161628

Y (S R4 R (LOF)

HEE&AEFEMH 2020 12 H 1 H

35 AR I & A0 746, 417, 647. 79 3

% HbR AEEG K IR T, BRI Tk = S K
FREfRE . EEFTHENT, DR ESNREN KRS
b 453 Ak v 2 1) 1) I 350 R B 2 0 %o {48 71 7 0. 35% LA
W, FERER IR ZIEHILE %L

P AW AEEG R e A HNEAT ST, SRR B AR AR FE 2
(A A R B B A B, FRAR IR AR I 4B S0 I
FBUE 1R B0 45 BE A1 A AT AR R R 4 FRUHA A
SRR B A B R AR . R AL AT R S EUR A
(YA B B AN L A AR AR, S ERT s 4 P P A A [ 5 ) AR
& PREFAR TR B BOR v R SRS N, BRI G AR A
Gy B AN LA R4S R B TR Bl 1 A 2 55 S R S B
BT FOERERAR PR A, A B Kz B A A EE %
PR T SRR TS, IR IER IR R IR 2

b & L S v 95% X HHIE = THE -5 R 32 B E A 2 + 5% X AT A IR
MR Z (B

AR 2 R AE AFEG NI BRI Gy, HAA R PO RS 5 T 2 1)
FEAE,  FLTOHA RS AT AU 2 3 T B i i k. il
REEMBEATIES.

REEEHEA IR 4 A T A R )

BEEN R BARAT I A IR A )

%20 k121




RE IR 23 155 RO R B S 1 S

(LOF) 2023 558 1 ZRE R

RIE ULz 5 R H e

bt PP 2 T B S R

4 0 4 TR
TR EEa B amH ¥ (LOF) A ¥ (LOF) C
B HIE S N ERR =15 LOF -
N B RIS S 161628 014130

s BIR N8 o 2 & i A
pE¥ i

318,077, 113. 43 3

428, 340, 534. 36 11

3.1 FE IR

§ 3 EEM S SHERI

i NRMt

F B 55 Fe AR AW (20234 1 H 1 H-2023 43 H 31 H)
R HIE 25 TH S OR0HE 38 | Rlod o 2 RS RO 32

Fe¥ (LOF) A 8% (LOF) C
L AR sk i 185, 392. 23 -54,941. 91
2. 2% HIF 98, 907, 098. 57 115, 412, 640. 32
3. AT 3515 4 A B A R ) 0. 4408 0. 4495
4. AR B 4 5 1 408, 580, 825. 24 547, 346, 427. 84
5. JHAR I 1 A E 1. 2845 1. 2778
L A OSSR S fe R S AR RO L BRI Es . HARRON RS A R E ARSI

FHERAR < 38 RTAME IR A5 5 Ja (AR 80, A A 9 A CSEBii s in A 2 se A2 st -

2. ARG IRR SN ST A EIERA NNEEE 53 &S, 1A &E5EFR
g KT R T A A B
3.2 L HERIN
3. 2. 1 EEMBEEH KR KI5 FHLSt LR W s 2 1 HL
RiliE Ik 2 TH B RS R A FR L (LOF) A
Mb &35 b i v
T IE A R AR % bh i S v
Frer [ EEKERO WaE Rz O—0 @—®
HEEQ lI§ESE)
@
HE=EAH 45. 82% 2. 06% 45. 95% 2.13% -0. 13% -0. 07%
T EANNH 70. 56% 1. 88% 72. 09% 1. 94% -1. 53% -0. 06%
TE—F 45. 09% 1. 86% 44. 29% 1. 90% 0. 80% -0. 04%
HEE AR
3. 10% 1. 65% 2.87% 1. 68% 0. 23% -0. 03%
ARG Z A
b IR TS RS RS (LOF) C

%30 k121



Rl PR TS R R RO B (LOF) 2023 455 1| ARG

- et
‘ TR KRR 25 LE A S v N
B [EEEKEO » " W EhrEZ @ O—0 @—@
HZQ l§E46)
@
HE=AH 45. 67% 2. 06% 45. 95% 2.13% -0. 28% -0. 07%
AN H 70. 24% 1. 88% 72. 09% 1. 94% -1. 85% -0. 06%
itk —4F 44. 51% 1. 86% 44, 29% 1. 90% 0. 22% -0. 04%
HE4AH
14. 07% 1. 84% 12. 72% 1. 88% 1. 35% -0. 04%
R RS

3.2.2 HESARAKRDRE S RIHPEE KR ERF) A E RIS R AR R AR5 1 L

TS P HE SIS A BIE EHE B (LOF ) A SR 140 4% 39 5 51 301 e S B A% 3K S bk
25 4 i I e A sk PO )

00%

0. 00%

00%
00%
00%
00%
00%
00%
00%
00%
00%

oy

2020-12-01

2021-01-14
2021-02-27
2021-04-12
2021-05-26

2021-07-09
2021-08-22
2021-10-05

2021-11-18
2022-02-14

2022-01-01

2022-03-30

2022-05-13
2022-06-26
2022-08-09

2022-09-22

2022-11-05
2022-12-19
2023-02-01

2023-03-31

— AR IEE T E SRR R
—miEPIEEHES KRB EREN

(LOF) AZitHa il
(LOF) AZihilbamiE %

=
ps

=




Rl PR TS R R RO B (LOF) 2023 455 1| ARG

AR IE SIS AR S M IS (LOF ) C8Lit3 18 38 1< 2 5 J51 1A Ml £ HO AR B 2ROl

BRI bd BF S L A -2 L E

12.00%

6. 00%

0. 00%

=6. 00%

=12.00%

-18. 00%

=24. 00%

-30. 00%

=36. 00%
[w] M- — Ly [ ) — -0 [=] uy o (] oo [5g] M~ o O — [ s
(== o o -— ~— (=) (=) o o4 — (=) (=) o4 o4 — — (=] o o =
1 1 I | 1 [ 1 1
- - - - - T - - - T = T s T S T )
T T T TTTSTETITIZITYEZPT?PROYN I OTIRTDO?ZT YT
— — o o o o o o o4 o4 o4 o4 o4 o o o4 o o Lo T o T 4 5]
o o o o o o o o o4 o4 o o o o4 o4 o4 o4 o4 Lo T o IS |
f=3 f=3 f=3 f=3 f=3 f=3 f=3 f=3 f= f= f=3 f=3 f=3 o o o o o fn B
o o o~ o~ IS IS IS o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ S I = o]

—RBEIEETESREIE RS (LOF) CETREIBKE
— iR EE T ES AR EREN (LoF) cREihll S ans

E: ASkET 2021 4F 11 H 30 HEgN C RMEL %

ROy EIE RN A 2021 £ 12 A 2 H,

HOZR MBS IEA 2021 4E 12 A 2 HEARRE A

3. 3 HAtadatn
Teo

§ 4 BHARE

4.1 ZE&2H (REELHPR) FH

EAIE SRS G2 IR | 15 Mol

B

5]

| B TEREN | BfEHE | FER

Ty

B 4 %

202 12 1

@%%ﬂ\%ﬁooiﬂﬂ - 15 4

SR

G

IRMAeA, EITRFEF¥mt, 15
RS BEATIMLE T, BAEEMN
Mk %%, 2008 4E 7 H & 2010 4 3 A HER
THERPAUEFA R THMEA AT 4R T
FEr T 2010 4E 3 H M BliE 4%
HARAF, AL TR, &5
WHRAH . RS BB TEELS . fl
T PE RN AR ROE R B S 4 (LOF)
Fe G2 fld E A R LS R E
TRERNE SR T R S A S 2 3 | fild ik
HTIRE PUF R B R T 2 B | il
IR TR UE SR A R TR EU 0 GO R ¥ Bt
HER A s P IERSHER T 32 e
BOF SR A RS (LOF) HEeL M, @il
B AR R R S I S A B, HT
FRE S BB SN . BB RIE 100
FRHOEF R RS RS A | s A




Rl PR TS R R RO B (LOF) 2023 455 1| ARG

RIGHCERA BE AR R R SIS 2R
R IR N T 66 T R B0 S Pt A
4 (LOF) 24031, gli@ahik =g 5 Bt
AR EIE 5 4% BT L 4 e G 0 B i
WE VRS RO 32 R BRI 1 5 0
4 (LOF) R4z,

Ve ARG H AR & B AN R (A S HBRS s IR M BR DONFAIESR . Bkl
S5 R AR ) gt S bRt

4. L1 IRFAERF T E R R A B RS 2 8 RN B R
Teo

4. 2 EHE TR E B A A2 S IE R T 5 B OUT U

WEWIN, AESEEHN MRS GEFFREEEEIR) A RIEHEEMNA R & & R E,
AEWSAEH . R TR RIS BN IS B G 507, A/ R i KU At b, 93k SR A
PR, TR FER SR MK, ARERA SR EA RIEEEMIIIE K&

BRLIE

4.3 A PR GLIHULH

4. 3. 1 AP 5 ERHATRH O

ARIEGE BN — BB R AP XN A SR AL S R, JRHIE 1A R B AR AR, AR
R BT, IR, G AN GPALSE &AFRTIRIE A5 5 i B PR AT . IR I, A
SEBNREPAT T AFAE 5 B R AR .

4.3.2 REZRHIT NHIT IRV
AIEEIRE AR KA R L5 .

4. 4 WE WA ZE S B RIEAIZ/ES

FETRE ST B G 5 R B AT I 1 SEBLRRA AR 2t ) i KA R AN S BRI 0 B A, JFRE LR
W EAD T2 IBfF a2 . Ak iz FIR B IR, Il IR BEE R E S Mk n tH S
RHHE TR B B ARBUCE  , A REERER R 2, IR E R e R tt RS K
Hys R R — MR A

HIEZ L5 RS0 32 B HOE I 50 FOolk 3588 R AR 2 vHRU IR 55 - KA R 55 LA ik e 55
FHRBEAF B 1) LT A A) A RAEAFEARE, LURB A V55 KR R R AR R . 3224
AT AN, BURE B ARBE T,

Foen I o121



Rl PR TS R R RO B (LOF) 2023 455 1| ARG

AAREHIN, AFEHEREWE )y 0. 07%, FACERERRZEN 0. 91%, FFEiEeamLAE.

4.5 |E RS HNLSRI

&l

B AR WIRRNE TE = TR K80 R (LOF) A Be Mm@ty 1.2845 Ju, A
5 I S I KN 45. 82%, AL 4% LA L HEUR 25 0 45. 95%;

B AR WIRRE T E = TR K80 R (LOF) C e mausEh 1.2778 Ju, &
5 I S 0 E I KR 45, 67%, AL SR LA S MR 25 N 45. 95%.

4.6 MEHAZESTA ANBBE ST HEE R
AR A, AT S AAFAEESE A DA H I SR NECRE AN — 0 A g 5™

HERT LTS .

5. 1 EWIRESF A S EFR

§ 5 HEAAWME

B s

w#l (o)

RS B BRI ()

1| Baasess

888, 409, 520. 56

84. 53

888, 409, 520. 56

84. 53

b KK IRl A SENGR S 4

T -

RIT NG HE N &G

105, 588, 234. 67

HAb 5™

57, 060, 505. 77

aif

1,051, 058, 261. 00

5. 2 MEHRIAT A R R EAS

5. 2. 1 A HRBHEB AT\ REIR AR BT A&

g sl ARME o) i B 4 R P 1 E L B (%)
A MR ORRS B vl - -
B PRI - -
C [fli&k 174, 846, 840. 10| 18.29
D |[HJI. #T7 R SOKA R R - -
E sk - -
Fo R AR - -
G [z, SAEATIEEL - -




Rl PR TS R R RO B (LOF) 2023 455 1| ARG

A Ol

5 RAR . ARG REARR S

706, 293, 717. 44

A4

i 1l

R 5% R 55 e 55l

4, 853, 940. 00

FHERE A ARSI

KA IR N 3R B

JE R SS  ASERAI A IR 25l

A

DA RIS TAE

St R E AR R

(2B =N ¥-=k Bavl Kel B - ol B SH I Y Ll ==

R

it

885, 994, 497.

5. 2. 2 R E HARBIRBL B AT L 7RI A IR

ieiiley

] A7k ARHE o) i 35 & W P VR L BT (%)
A ey MRS i ol - -
B RHIL - -
C [l 1,218, 364. 87 0.13
D |HLJI BT B S KA R AR 368, 222. 80 0. 04
E @yl 58, 253. 36 0.01
Fo R MEE 173, 239. 42 0. 02
G [iEEH. CAEFEEELL - -
H  fEmmEmol - =
I {BEAE. BAEAE BRI 473, 319. 61 0.05
T Rl - -
K ek - -
L SR S sl - -
Mo R TR AR R S5 12, 040. 38 0. 00
N PKF PRERI A LA E 103, 469. 59 0.01
0 |[ERMRS. BEMHLARS - -
P BB - -
Q [DAEMMSTIE 8, 112. 99 0. 00
R [Ctb. BRI R - -
S GAE - -

it 2, 415, 023. 02 0.25

5. 2. 3 EHREBAT WL REBRER TR FREAE

T

5. 3 MR A SMME o B S B 158 AP /N HEFP OB B B W 4

5. 3. | EFIRBEIH A RME S E S FE LI P RIRT+ 4 IRE BB A 4

o8 I o121



Rl PR TS R R RO B (LOF) 2023 455 1| ARG

e | IREAR | RESAR ([ BE B | ARl o | EEESTESEEIE] (9D
1 002230 AyNTEY 1, 504, 230 95, 789, 366. 40 10. 02
2 688111 EAlPIYN 148, 331 70, 160, 563. 00 7.34
3 600570 fEA T 1,213,901 64, 603, 811. 22 6. 76
4 002410 JERIA 742, 263 55, 150, 140. 90 5.77
5 000938 By 1,623,718 47, 558, 700. 22 4.98
6 600588 FH A MR 4% 1,619, 700 40, 735, 455. 00 4. 26
7 603019 TR 923, 224 35, 387, 175. 92 3. 70
8 300454 RAE AR 194, 634 28, 798, 046. 64 3.01
9 600845 FAEHAE 481, 463 28, 021, 146. 60 2.93
10 300308 SR ReN] 464, 800 27, 376, 720. 00 2. 86

5. 3. 2 A HIARBRIHAZ A SR B 52 S 3= B LUK /N HE P BT T4 B R 3R A 4

e | IREARS | REAR ([ BE B | ARNE o) | HEEESTESEEIE]T (9
1 001286 B 7Y R 37, 667 361, 603. 20 0. 04
2 688343 = Kk 7,821 343, 498. 32 0. 04
3 688484 AR 4,807 192, 231. 93 0. 02
4 688152 TS 2 565 119, 819. 55 0.01
5 688147 S ak 3, 440 113, 967. 20 0.01

1

o1

1

o1

(9]

(9]

(9]

1

A REFIREHIF RIS RO REAS
T

.9. 2 AR SHRBAH I BBBUIR

B9

9 MEREE SR TP R S 1B Ui

3t

- 9. 1 EARARE TR KB ST SRR DI
T

12 71

-5 REFIRIA FEYME o e B 158 AN R/ INHE PP IR BT 42 55 B Bt R 4
T

.6 G HIAREA RME G ZE ST 3E BN IR +4 3™ SCRAES R 3R W4
T

T IREFIRIEA SEYME o F B 8 LI R IR P I BT T4 R B R A 4
T

- 8 REFIRIE A FOHME o Ze B 138 BB R/ INHR AP R BT 42 BGEBL B A 4
T




Rl PR TS R R RO B (LOF) 2023 455 1| ARG

T
5. 10 M EPARAZ SHH K E FIH 3L 5 T 0L v A

5. 10. 1 A E A BB BUOR
Teo

5.10. 2 MEWIRAE SHH I IR RSB 25 A4
T

5. 10. 3 A3 E 3 S B E P
T

5. 11 HAGREMHHE

5. 11. 1 AREHF KT TBIESFHRIT AR T MO R E R IRAE, BERE R
HRI—FEARBATTER. AHHHER

ARF BT+ AAETF RAT ERAAA B E AR L SR A, e R g ) H AT —4F
WZBI AT DT AbTH

i

o
=

5.11. 2 &R TR BERTBHES S FME N FEREE
T

5. 11. 3 HAMBE F=H k.

¥ b4 SEH ()

17 H R IUE S 57, 498. 42
NEYSCIIE 77 B K -
IDAdie ] -
YR S -
JREYAT R g 3 57,003, 007. 35
HoAs SR -
HoAt -
it 57, 060, 505. 77

RO || [0 | W ||+

5. 11. 4 MEHIRKFA BT H I B B 85t 27 A 4
T
5. 11. 5 R &R AT 14 B A AAE Tl SRR B L i 5t B
5. 11. 5. 1 R EHIRIGEI B R0+ 42 BLR P 1A AE U008 32 [R 1 0 BTt B

o100 L o127



Rl PR TS R R RO B (LOF) 2023 455 1| ARG

T
5. 11. 5. 2 &5 BARARAR L Bl T 48 A 3= A AR A8 32 PR 17 400 1 Ui BA
WEZRT TR AR HREFREE | WEZRER
Fa | REAE Ji% 52 44 % B ‘
mE (o) Eefl (%) A
1 001286 B 7 e 5 361, 603. 20 0.04 HRILIBEZR
2 688343 =R & 343, 498. 32 0.04 HERIIEZIR
3 688484 R 192, 231. 93 0.02] HERMIEXIR
4 688152 L RBRAS 22 119, 819. 55 0.01] HERIIEXIR
5 688147 S ghK 113, 967. 20 0.01] HRILBEZR
5. 11. 6 BB A EGHE MHERI A ST Z RS
T
§ 6 FHAE S LT
BAL: Ay
Rl Ik =TS ORE R | RlE R E RS R

it H

F SR (LOF) A

FEEFEH (LOF) C

T S < UL 0

194, 324, 378. 65

86, 594, 793. 85

7 91300 ) 5 < A A

329, 649, 690. 77

784, 441, 619. 17

Bl - 757 300 1) 35 < A D [ 473

205, 896, 955. 99

442, 695, 878. 66

e STIYII) B B4 7 A SR A (4 Bk

UL =T 3D

T SIS R < UL A0

318,077, 113. 43

428, 340, 534. 36

§ T ESEENBHEAR RSB EARESHIL

7.1 BEEEANFHAESHIRIER

T

1.2 HEEEANBHEARSREAR S5 A

Teo

§ 8 FMIBFE REHMEEFR

8. 1 REHA LR ERFAFESHHLHIER| SR 20915 5L

T

8. 2 FMIB B E BRI MM ERE R

1. 20234E 1 H 20 H, AESEHARA T (GBS E AR

o110 L 12 1



Rl PR TS R R RO B (LOF) 2023 455 1| ARG

MIAT), AAFEFEGELEEH Allen Yan (FUEHD RHEVEH, LRTEFHMAEANFEHES
o .

2. 20233 H 14 H, ARGEHNLAG T (MBRGEHARARRT HEE A RALE
MAad), FAEALEEZEAAFRSEHE, FIRATRITE AN A #HH 2w 30E

3. 20234 H, BARNFRRARSRRED, TLHREIEARESE, Bk LA A
N HEF,

§9 BEXMHEX

9.1 FEXHEF

(D R ERIE I 2 % T E - R I % T o S0 T3 3 AR EE M vabiE e =i 5
5 REE EHRECIE R v R e (LOF) [0

(=) (RNEFIE S THE S R8E E B0 35k & (LOF) k& &)

(=) (Rl HIE = TS N8R B EOE R 35 e (LOF) 248 1)

PO (R ik 7 TS R e R AOIE R BT Sk 4 (LOF) 2 S M) AL

(LD e 3 g AT R 24 m) MV 55 SRS AL AR A E I AU

() A I AR E iR B3 15 T A

9. 2 T =
HEFHNA FEEILE N FTINEHAE ST .

9.3 HEF IR
BT H AT E LI (8] e 9% ], AR T 2 TR SR SE AR B, B i A A BN X
http://www. rtfund. com £,
MEESEHEARAHA
202344 H 21 H

% 1200 3k 12



	§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


