RIETE A R AR G RLUESF R R & 2016 4£55 3 FRME

2016 £ 9 A 30 H

EEEHAN: EESEHERAA
EEAEN: PEEEBITROERAH
WELHHBA: 2016410 A 26 H



RlUIEE U 481 DRASTR 73 RAIE 7 B DR 4 2016 SR 27 3 FR Ay

§1 BEEHRR

B BN SE o K SR RAEAIR S P S OR AN AE R B 2 R PR B KT O
FFRS LA AR ECSEE L AER MR S8 B AR AR AN ) S DT

B FEE N E BT B AT IR A R AR G S RIE , T 2016 4F 10 7 24 HEK TA
WE RS54 bR AHERIAM B A GIEFAR, RIEREZABAFAEREGC . =PI

I B KR -

B PRV AR AS L SRS oo JsU RS BRI Y 987, (ERERIESRE G e &4
RN SUFAORIAKRR I BT WU, BBt B AE A 808 g/ W A0 B A

e AINEER AR LSS T
At I 55 BERER 2

AREW A 2016 427 H 1 HEEZE 9 H 30 Hik.

§ 2 E&7 oL

F 4 TR il 3 5 DR AV
AN 002415

S  (YiEY LRI IR
R A RH 2016 423 H 15 H

A IR B0 AL 0

982, 934, 070. 06 1y

[ 5 R SR B 7 L B SR B R Bl A L A

Bt Hx A AEEE, LR ORORAS S 3 T I A 4 2 4
fithi b, D4 S A W P As A
RIS R FH B T AN AR PR B 98 41 5 OR B 5w (TIPP,
RV R Time Invariant Portfolio Protection), #id &AL
R HRE AR RO L0, LU BURIE A e 1y
A HFFo
b @i b i v SAEIARAT e A OB i R
RIS HRARE IS, B TR RS 1K
UG 28 R IE PG it A, SR A s D T RS v 1 B T T Ak 4
TR IS, AR TR R IE S AR R AR & I 4
AN it 5k 4 HAT PR )
HEFEE N rp g AR A T IR A A R A
FHELREN W T B R PR A A

3.1 XEMFEIR

§3 EEMFIEMESHFERA

Hfr: ARG

B SRR

WE® 200647 H1H — 201649 H30 H )

L A E s s

10, 858, 995. 47

o2 10 0w



RlUIEE U 481 DRASTR 73 RAIE 7 B DR 4 2016 SR 27 3 FR Ay

2. AT

12, 893, 155. 64

3. WA B3 A A TR

0.0128

4. AL & B 1HE

1, 000, 666, 281. 96

5. RIS AN BT

1.018

de (D) AW DI R 38 RS AR RN L Beotlieas « AN & A e B2 s aq)

FHBRAH B e IR A% 80, A ST D AR 3] O Se B R i AT 28 e (A2 B 45 2

(2) AR Prozn EE e SHE b A O NGBS ) 2 e 15 T, o A9 A Sk

Bl 2t KT ZHAR T T AT
3.2 EEIHERI

3. 2. 1 AMEWESHBUHEE KR K H S RIS RS R A B

WK

FHERKERO k@)

NZT AR5 E
HERC R H G

NEansE e
e RS 7
HE®

O©)

@-®@

1. 29% 0. 06%

0. 69%

0.01%

0. 60%

0. 05%

]y

Fe S R TR SR S R b 40 G A R i B SR 0 B sk 4 EE B

HEE A RAEMURES BB R TTHER KRR R EE RS LB it R AR )

1.80%

1.62%

1.44%

1.26%

1.08%

0.90%

20180420 [+

=
o
o
2
o
=)
o
2]

20160315
2016-04-02

EIRTRIr X1 L | SO S N

?
A

Rl 2 B

-2

N R e i A e e

e 1.

AEGAETFAMH N 2016 423 H 15 H.

2016-08-20
2016-08-28

2 AR B AR 6 S H o #ubd G IgR, S I5t i & R & e .




RlUIEE U 481 DRASTR 73 RAIE 7 B DR 4 2016 SR 27 3 FR Ay

§4 BEEAMRE
4.1 BE&2E (RESLE N /i
{EAIES 3
SLIWIR | IEHEA .
S e T R R Lk
1 H i
Rl I8 5 S A
B T 3 E
s QA sk—kg oA, o EN RERATIE 7T AR S 4 B 2R i
il 2 AR +. BT RERIL R, SRR SRl A M T
AR A TE (CFA). 10 FEFHHHE M E ), HAREM
s A M gE A, AT R S 4 E A R 2 ) [ A
il e 14 # f5E HMEH, PHUEIOVARAT B e s bR &
% RAIE 75 P SR A B A [ 2R R e B A i
P4 il BRI SRIEF BRI 4. EER LAF 5 41 E 5
1A o 27 Y 5 BT IRECIE R 8w R e e 4. [
WE 5 $ 9 3 e g BUF R B 4. AR IR A R T
4 R G EIRA BIERBEE 4 (LOF) | [ Rk 25 RIS id
it 73 B 27 EIRA ISR IS ER LR
B4 il fHBABNE B I a3 408 . 2015426 H
18 I/ H ft 77 IR 5L e AR A A, 2015 45 11 H 17
RUAIE 27 # % HE R AAT “ i g ST 53 T gk Je $ vt 2
R4, miulIE | 2016 &7 HAZH, 2016 4F 3 H 15 HEEAT “H
dk—# | BT MAE | 4E5 H | - 9 I ARV A RS L 4 s,
FPHEIL . | 13 H 2016 4= 4 H 28 Hit £ AT “ @@ i1
il S N WHRHR IS e, 2016 45 H 13 H
H 5E 1 I R R AT “RUE GO AR RO R4 J
it 77 AL I 27 G4, 2016 4E 7 H 19 HEEAT “phimng

BBt il
i 3 s R
fic & kA
iIE 77 # Bt 5
< REIE 2
2 i B R
& Ak I £
BEHE G R
BrpL i R
M &k A
iIE 77 # Bt 5
R
M,

FHTF A BRI E” FEGA L, 2016 45 7
H 28 H 5 AT fil i 38 B (o725 U UE S5 5 e ok
47 FEGZ R, 2016 4F 8 H 9 HEZEAT “H
AP UE IR e R a7 Hee 3, 2016
fE 8 H 24 Hid 2 AT flul H H 3 F & T
i BAE B R a7 G40, 2016 /£ 8 H
30 H 3 AT “ Flui 18 5 2 35 e B A BE S
P4 B2, 2016 49 H 22 HigE
A ATl T T 2% R 0 TG R A IR 2 B O
G\ RGBT LI RS A E TR A U SRR A
&7 eS8,

VE: AEHR H YR AR A BN AN AAEIR HIRE s 2R ML AEBR A SRIEZR L 54
SR AR IR 1) g v S bR e

;}/__—3

4 11 4£10

7t

~




RlUIEE U 481 DRASTR 73 RAIE 7 B DR 4 2016 SR 27 3 FR Ay

4. 2 B AKHRAE B PASEE LB M SR 5 B L K 1 B

R HIN, ATESE PN AR ST (UEZ I GE) S5 VAU AT S5 R R LE
AAEWSEAE ] B RS TT I B U BRE TR R 0™, A/ ks 2R RS At L, RS R A
VR AN G, TCIFH RS ARG HAT R, ARG A GRS A I HER R RIE S
HIRHAE
4. 3 NPT &R
4.3.1 AP B HIERIBATH

KRB PN — ELRFF A PR N A Bt LA IR, IRl T AR R BEF R, 7e
R WL, R A G NGOG A5 2N ORAE 128 5 B A% AT o RS I, A3
B BN RE AT T A8 S 1 Jg AL
4. 3. 2 FHATHAT N HIE TR

AT SR N R KL SRR AL S -
4. 4 SREHA TS B KREFLS ST

2016 fFE = [LA), o B [FNLTEHE R SOEIR. TIRiah T v 2 ER R KL
SN, BRI R R EENR, U KA R il ad 2 MTIREE R, Weat R it —op
. 8 Hibhy, BLRATEDR 14 RIEMIE bR, it T m Bk g Bt Bl thol—
R/ RS, EARBR - B DL AR bR A SO AR, iy EOEr R 2 A

J ST A = R P REAR I, Ui 300 F580 Lk 3. 16%, 278 T-Htaa i, PPP I A Frat
KW, KB M A RS E AL A

ARG TT, 3fE LB bR, FEGZE T, AMIRT IR, JFEL—Ew
fr 25 7 P R FAT M 1 Sk B A A G R B A o AER R 51T, XFATIIRCE K il 500
SEMCRBEAT TR T4, [RINEXS PPP A, AL L PR 2SR AT T N

B I3, DU REANRAE VR s 8, AR T i SG R KaE  khk 12 AR AE S, A
3757 ] DRI 10 s 5 H 5 (10 32 BT o b R 2 BOR nT RE P 2R 2 oM Aol 8 R 53 1) )
MRETTAERFEAG ORUE . AP I, (e MIchs . PPP s ] DLRFEEER R 10 3208

iR a1, AR B 0] AR R SR 52 5 1) (KA SR AT R A AR, AR AR 1T I = RSO —
—APHIEAMES IR TP WAL 5T MIBCGR . AT BRIV B8 7 le B 3 —— KRR S i
Brubz 5h, MRIEHRATNE, RN S A AR R, oK K “35™5%” 1§
SN BRI E I Ay o ARORABTHT KU N 37 BRI AN T, A I BATHBOR, 2 A

5 10 1t



RlUIEE U 481 DRASTR 73 RAIE 7 B DR 4 2016 SR 27 3 FR Ay

RO ES

VU, AKE AR OR AT SR SYIRR AN DRSS 1, AETIRIC BT TR R A8 A v

B AT RSN, ]I AN Rt SR A D VR o AERGR TS T, SERAT R AT S i 4+ AL

B BT B

4.5 MEFNEEK SR

4. 6 MEWNEEFE NBEE S F 1 ETE B

5. 1 MEMAREEF - HEHI

§5 BRAFME

ARG WIS BRI AN 1. 29%,  [FIL ST EL B HEW 25 2 0. 69%.

Frs i H Kt O] bR B R (%)

| Bt 42,014, 915. 15 2.94

b e 42,014, 915. 15 2.94

2 | EREHER - -

3| W B 1, 121, 970, 570. 26 78. 54

Hrp: i 1, 088, 238, 570. 26 76. 17

B SRS 33, 732, 000. 00 2.36

4| EEEE - -

5 | axRbfird B - -

6 | FNIRE SR 30, 000, 165. 00 2. 10
orpre W R IR IR

5 el e i .

T | BATAER A R A A A 220, 773, 200. 18 15. 45

8 | HAth¥z 13, 858, 108. 50 0.97

9 | &it 1, 428, 616, 959. 09 100. 00

5.2 MEMIRIAT WA KPR RBRAS
5. 2. | MEFIREATIL A RET AR R R A S

R (&S| ASHE Go) iy B B LA (%)
A | RS RRL A - -
B | KA - -
c | Mg 21, 386, 714. 14 2.14
. EJJ\ Py BB K A FE R R B B
E | dk 5,084, 510. 48 0.51

% 6 5t 3L10 1T




RlUIEE U 481 DRASTR 73 RAIE 7 B DR 4 2016 SR 27 3 FR Ay

Foo| fERFIEE 1, 133, 000. 00 0.11
¢ | ALiEIEH . SAERHEENY 881, 000. 00 0.09
g | EEREDL - -
I R RIS B RS - -
VA 8, 321, 290. 53 0.83
K| 1, 321, 200. 00 0.13
L | AR S5 IR S5k - _
M| BEEERF A AR % 1, 666, 000. 00 0. 17
N | AKAFL FREERN A Lt 2,221, 200. 00 0.22
0 | ERIRS . BHFIH AL RS - -
p | #HAE - _
Q | BAERIfSTAE - -
R | b, RE GRS - -
s | &E - _
&l 42,014, 915. 15 4. 20
5. 3 ME IR LA AMEEFE SR =i E AR/ BT +42 R B R 4
. e i 4 e e L
F9 | RIS i 25 47 Fix B B Nl GB) - 1;u )
0
1 600491 JeT 400, 000 5, 060, 000. 00 0.51
2 601166 MAVERAT 200, 000 3, 194, 000. 00 0. 32
3 601318 S22 90, 000 3, 074, 400. 00 0.31
4 600276 TE R 2 67, 000 2,951, 350. 00 0. 29
5 000910 PNIZ 57 150, 000 2, 832, 000. 00 0. 28
6 002271 255 WL 110, 000 2,823, 700. 00 0. 28
7 300070 217K YR 120, 000 2,221, 200. 00 0. 22
8 002202 G R 140, 000 2, 195, 200. 00 0. 22
9 000895 KR 90, 000 2,123, 100. 00 0.21
10 002007 2 50, 000 1, 879, 000. 00 0.19
5. 4 MEWRLFHF B DPRABEHERAE
5 515 A nRME o) 7 34 = 1 A (%)
1| EZxfGis - -
2 | AT - _
3 | ERlfiTs 214, 024, 000. 00 21.39
Mo, BUEPES R 163, 099, 000. 00 16. 30
i |ATiEss 400, 919, 570. 26 40. 07
A\l 3 ks 360, 732, 000. 00 36. 05
A S 61, 783, 000. 00 6.17

7

L 310 0t

~




RlUIEE U 481 DRASTR 73 RAIE 7 B DR 4 2016 SR 27 3 FR Ay

7| AT (ATASHRE) - -

8 | [ENkAFEH - -

9 | HiAth 50, 780, 000. 00 5.07

10 | &t 1, 088, 238, 570. 26 108. 75
5.5 ME R A AME LR =i E B K/DNHEF AT T4 25 3% I 40

o v e . = . H7 BE 4 R 1A L)
e | R oA - ARHE GB) Y
(5K) (%)
1 160208 16 [EJT 08 600, 000 59, 946, 000. 00 5.99
2 160205 16 [EJF 05 500, 000 52, 810, 000. 00 5.28
15 A
3 091501001 q:zf I 500, 000 50, 925, 000. 00 5.09
4 1546028 15 7% 28 | 500, 000 50, 780, 000. 00 5.07
16 by
5 011699977 PRI 500, 000 50, 070, 000. 00 5. 00
SCP001
5. 6 MEWARLA AME G IEESF = E AR /DNHEF AT 4 %= S RREs 8% B 41
s s . . b L4 rE v b
FE | IERRY EH AR B N Ftl ) 1;u ®
0

1 1689124 16 5K JT 1A2 200, 000 19, 992, 000. 00 2.00

2 1689123 16 52 R J0 1A1 200, 000 8, 114, 000. 00 0.81

3 1689116 16 /2 1 i 200, 000 5, 626, 000. 00 0.56

5. T MEMIARIE A AMME S HE ST HE GNP RRT L4 St SR B 4

AIEG ARG WIRARFF A S8R

5. 8 MAE WKL A SMME S ZEE T 15E ELFI K/ NHR P B AT T8 BGIE B3 9 48

AT AR AR AR A BUIE

5.9 MEWIARAESHR R HIBIEH KT A BV
5.9. | MEWIRAESEF R BRI L FF oA A

ASFE AR AR RS B A 01 52

5.9. 2 AESHRBIGHIK BT BUR

AR R AR AR RS B S ),

TEERWREIELF . SO SR BT & 4

I A AT B4R 1 52
BRI E R R I
MR, 3

SURATNE - N

A FlEFE,

VRT3

CAEIIORAE 0 H Y, A R PE st 058 1 IR di 0

BRI, CREE R UE SR T RO B s A T S T, 4
BB o ASTE B BCKE 7870 7% RE JBH R 91 B I C i 1k
PABRAR BB 4L B (R 4844 XU o

FEVEHREIVEATING, AR G m k- U 0 ds O b A S g T R e 4L it AT 2
%08 yr 3L 10 ui

. EWIRERE

j;b
Hshtk &




RlUIEE U 481 DRASTR 73 RAIE 7 B DR 4 2016 SR 27 3 FR Ay

5. 10 M ERIRA RSB F K E R 5 1E L i 3
5. 10. 1 Ay {530 6 BB BUSR

AFEG AR IR BT FE T 51

5. 10. 2 5 MR A SH T B0 E UYL 7 e AR A
ATEG AR WIRFFAT E G 5L

5.10. 3 &M E MR B R PP
ARSI AR IR BT 5L

5. 11 BRA GG
5.11.1

ARSI BG40 UEZF (R AT AR I AT B A DL A, e G o) H

—AENZ B ATTEDT AL
5.11.2

ARSI BT A4 R AR AL & 5 [FE (10 46 LR B
5. 11. 3 HAt Bt ™ HIpl

hics 4 &H O

A7 HHRAIE

25, 864. 27

ISR K

B A

A

13, 832, 244. 23

IR R

HoAb N GR

TR

HoAt

Q|| N[ || ]W|DD |+~

it

13, 858, 108. 50

5. 11. 4 R G HIARFFR HIAL T B B w8 65255 B 40
ASFE B AR AR R A AL T B0 i T e 4 7 -
5. 11. 5 & HIARAT 144 B 5= AP AE S 32 FRAB DL BT B BA

FESZBRE A | BB

=} 73%2 > T :%E% k ~ :t‘ﬁ;ﬁ, JEE Y SR H
P55 i EEAR A N EE: S GE) A (%) L 30 52 PR o it
1 300070 K 2,221, 200. 00 I NG R EAE K g

% 9 7 JL10 it




RlUIEE U 481 DRASTR 73 RAIE 7 B DR 4 2016 SR 27 3 FR Ay

§ 6 JTHAEEHHRF)

BT iy
2 WA A0 A A 1, 026, 026, 738. 54
A5 S B 1) 4 HR ) 43 0 422, 161. 94
U3 - 5 T 3 ) 4 i e [ 400 43, 514, 830. 42
5 JA R IR L G 47 4 AR B 43 30 -
s A R S 4 00 i 982, 934, 070. 06

§7 ESEBEANBNEA RSB ARESHR
B TR IZ A o e e AR
§8 RAEXMHHF
8.1 #EXMHHEFR
(= o [ IE 2 R 300 5 DR A VRS A5 TR UE S P W e T I ST
() RO T 78 PR AR TR A5 BUE S B S S L 4 5 )
(=) (RGHAE A PR AT A BRI 45 B B AT E 0
(U (R T 78 PR ARV A5 FRUE S5 B S A 4 3 UL 15)
CHD FRGE 487 B PR )b 55 AR LR RIE AU
() R A I TE R e T L (1 4% T
8. 2 FRIBCH R
HEFEA EEFH AL
8.3 EF T
PLE AT AEEN I R G 9 A B, AR R A TR S ST B, B A A 3l

http://www. rtfund. com &,

R L 4 FE A R 2 ]
2016 4F 10 H 26 H

%10 71 Jt10

p=i|



