BB IEEIRIER AT BRI FILHRBRERES
2019 £ 55 1 FTEHE

201943 A 31 H

HEEHEAN. BiERESEEERAT
EEFEN: FEHREBITROERAR]
WEXHBR: 201944 H 18 H



R TP IE A TEIE SR A AR RO SOESF BT R 6 2019 R4 1 RS

§1 BEERR

e PN M Fo K HE FARIEAR S AT R R R 8. 1R T HERR R
BCE KN, JEX AR ST AR VRN S8 B PR AR AN 1) R E A 5T

B FBE N\ b E R BRAT I PR A AR R A & A A RE, T 2019 4F 4 H 16
HE T ARE P 5 Hatbr. P ERIALRAERESEANE, FEEEANBEALT
fEREBACER . R SRR B E R .

B H AR USSR B 0 S 00 A BERIE FH R 4 7, (HANORIUE B
&R

BEME A GO ARE AR KT BT UG, $50 3 7 il B e sk m v
AR AR B S AR 2 U 1

AR v S R RER G

AREHIE 201941 H 1 Hilg % 2019 4 3 A 31 Hik.

§2 EE&™ Mo

H A TRIRR RlE RSS2 2%
YN TEIAR Rl IE 25
T o 161629
S AU (TN L TRTF s
EEEFEMH 2015 4E 7 A 17 H
A IR 3 & 0 B A0 61, 683, 368. 87 1
AL R IR T, B IR PR 4R IE S
B H b AT EIEFTHHBNT, 15BN E
o e R 55l 47 b i 3 A 22 1) 110 280 R Il 5 58 4 6
FEHILE 0. 35% LA, FEERBERZEHIE A%LLA .
AL G R e AR RITE T, $ Rkt AR AR 1
B S TaBP R E R E M R fe B R AL G, R IEAR I
- i H Ry I e FORL FE 1R AR Bl 45 0% A A R AT A N R
%,
e o 95% X HHIE4 R IESF 2 F i 48 Bl at & + 5% X FRAT
G HRR AR TEMERIE CBURD.
AL NI S, ARG Bom i
W2 AFAIE o AL G BT 23 BS I R BE S AR
ARG WAL 22 R IE FIIEIES: A A2 A R T RS« TR 2 AH G A e
(IRFIE s RIUEIES: B (0 AE A = T XURG . IO 2
AR A5 50 [P RFAIE
FLEE N il 35 4 5 F A PR )

802 7 k11 it



R TP IE A TEIE SR A AR RO SOESF BT R 6 2019 R4 1 RS

HETEN [ SR AT A A R A
NEaRIEESHFEE TR | BEIESR 5% WEFR A JE iE% B %
T @ RIS 17 N RTRR Rl I 2 ) W A k5 B 3%
TR FREEMZ 50 | 161629 150343 150344
WEBR B %IE4AN | 51,228,688.87 | 5,227,340.00 | 5,227, 340. 00
[y IsE il By 1y By
RIGEIE SR A Oy | R IE S B Ay 4
Moo Em | el ol
AR s K | AR 2
B G 4 1 R A A ;%@mé e L, BART | A, B E T
FHIE ot u ss e | SUUXURSEL T | TR . T
B 38 09 R | o et s v | 25 40 e 2 66
'/f.[Eo Tm. _m._, » Tm. _\LX'EJ Y
RS ZS AR E . | XU 38 R AIE
§ 3 FEME IR EESFERI
3.1 EEM S
Bhr: ANRMIT
= EI SRR WAERC 200941 H1H — 201943 H31H )
L. A HA E sz E i 910, 522. 55
2. A HAF 25, 131, 530. 12
3. BT ¥51 35 4 03 BA JH R 0. 4244
4, WAR B G T 13H 63, 626, 169. 31
5. HHAR 3& 4y g8 1. 031

E: 1L A e sl

ARG AHIM SN el . AN CREF AT

WrEAZ B> FHERAROC 2 AR, A A Dy A 3] O sl as in_EAI 28 fe i

[FR SR

2« A PTIIR 2 S SHR AR NNW B 5 2 & 155, i
N2 SEB KT ZAR T B A ey

3.2 HEFHERI
3.2. 1 AMEHESH FURHEM KR RE SRS S E IR R LR
i HEEEK | Akgitkix | kgt st
BBt Kﬁé FhpEZE | HEiEk s | BREZER | O—0 @—®@
@ ES©) HZ@
HEZAH | 46.37% 2. 96% 46. 23% 2. 96% 0. 14% 0. 00%

#
w
=
H
=




FE IR AR IE SR A FHR B JOIE R Bk 4 2019 4R 58 1 R

3.2.2 HESHFAM URES MR THMEN KR T3 KI5 RS R R
Wi i ZR AR B LR
I IE 253 2 SR (B0 K 52 5 ) S0l 498 A 5 i 2 56 7 7 94 LE I

0. 00%

—=7.00%

—14. 00%

—21. 00%

—28. 00%

—35. 00%

—42. 00%

—49. 00%

—56. 00%

f

d

l'|

v
L= (1o 0O [[n) [{e) ({e] w0 w0 -+ (e [{e) g 0 w0 ({e] [{e) (1o w0 0 L=
RS BEBE SR S8 BR BE B A8 &
L= o [} o™ -H L= [z — ol - ({e) [z — — - [{e) (<o) — — o
T £ r £ ¢ T £TrY©EPEYETYNYTETYPTYSETOYTYTTS
w0 w0 ([} ({e) ({e) ({e)] ({e)] 0 L= L= L= L= [ [<a) «© «© (<o) [<a) (a3} (a2}
i i i i i i i — ~— ~— — — ~— ~— — — — — i i
o o o o o o o o o o o o o o o o o o o o
o™ o [} (a8 ] o™ ™ ™ ™ o (8] o™ ™ ™ ™ (a8 ] o™ ™ o (a8} o™

Xigly 3581 71 e 172 00 Y £ .72, ks Tighy 3EFy 2 e Vi [P N Lt o P 3
— REGEAE S 20 46 SR Th i S B — RRREIE 2540 48 SR Th ol S e R B |

§4 BHEAME

4.1 4B (RESZHE/NA FH

w4

EAREEREEAHE | ER
A% HRR Malk i
EIRAM | BERH | FR

] R F

AR, EITREET
Sl EOREE R A,
11 FUEFR T A& Ty, B
HHREN T, IERE
EEEHARA A EAHE
RS ER TR AR
FUESA BRA A AT L fh T A2
2015 4F 7 . 2010 4E 3 A N AR
H17H WRSEMARAR, W
SR TR . T P REE
2, WALRUEZIE 100 45
. BUBZE T/, BEIE
Fo g RUEHT R RIEH
BIRG. AUEEIGR. Al
BN T8 BE 32 45 %k (LOF)
eI ELH,

O N &> P

s

=BE
e ol

E:

TE: AR H AR 5L 8 B SN R (A S H IS s UETR AL 4R FR B SHIE
IRk SR AR I [ T AR

%4 U0 L1101




R TP IE A TEIE SR A AR RO SOESF BT R 6 2019 R4 1 RS

4. 2 BENNRE WA ZE S VEEIN TS B3
AN, AFGE BN AT GEFF R TR IER) S0 RIERNE M 3 5
EERE, ABEWIAEH B 510 J5 0 BEAE F B 4 587, 7 P A 42 il XU
FBLal b, B REA NERIRRR RS, M HEGRA ARG INAT N, AR
HEFFEA RIEHE I E M a5 F 2T E .
4.3 AR5 EHI A
4.3.1 AFREHERHITHELR
ARG PN — B IREF AT XAFHE T A Bt 4G I, I 1 AR R R
FGAR, TERBL BFIT. PR A8 G AL ST PPAl A5 & AN RS PRAE 2 - 32 5 il BE 14 7™ 4%
AT A AN, AREEGE N THAEAT T AR G 1 JE R
4.3.2 REIHT RN T A
ARIEEE N R K ERTE LS
4. 4 REMNEER B RENBIES T
E A 8 57 B [ T3 T SEIAEA AR 3 1) R A R AR i 4 B R A 00 B
1, IR E N B T A G s R 2 . AR 418 TR U BB w42 il i 5
PR 5 e 4RI SR A R EUS M I B BRI B, A REE R R,
RE SR T E e A F A — ML A
RN, AEES H IR ME N 0. 1%, FALIRERZE N 1.65%, Faikes
Al 252 .
4.5 MEHNESK W SFRI
BEARME ARAIL S M FFEN 1. 031 J6; ARG RS MEHE K E A
46. 37%, Mg LR HEI G330 46. 23%,
4.6 MEFANESHFAEABRESH = FERERHA
BOEARIRE IR, RESFIEESS A TAEH L EREE S = E T AT 711
B RIEGEHANCEILR (A SRR RSB EEEINE) mh EES 2
W T i R T %
I ARG WIN R K AEES: A TAEH IS M aiRA ABEA
NHIETE o



R TP IE A TEIE SR A AR RO SOESF BT R 6 2019 R4 1 RS

§5 BEAGIHE

5.1 REMAREEH ~AEGHENR

P o 3 g i Y
i < FHOD | e oo
1| B 60, 282, 285. 34 93. 43
Hodr, R 60, 282, 285. 34 93. 43
2 | HEeHH - -
3| e T 28, 561. 00 0. 04
He. i 28, 561. 00 0. 04
PO SCRFUESS - N
4 | meEETE - -
5 | ST SR ~ —
6 | EANREEHT™ - -
Horp: LW R RN R E ST - -
7T | ARITHERMGEE &M AT 3, 502, 447. 47 5.43
8 | HAhwi™ 705, 089. 24 1.09
9 | At 64, 518, 383. 05 100. 00
5.2 MEMARIATI MR ERHAE
5.2. 1 MEBIRBER BT R BEHNRERTHE
: INVR Y
I NS AR GE) i
A | RS MRS B dlk - 0. 00
B | KA - 0. 00
C | filidlk - 0.00
b 7. . RS KA =
keI |4 - 0.00
E | @5k - 0.00
F | LR mEE - 0. 00
G | AZiBisH. GhEFHEEOL - 0. 00
H | fEfE gD - 0.00
: AR ARG B R
i 4 - 0. 00
J | &Rl 60, 126, 606. 32 94. 50
K | b=k - 0. 00
L | FGTAIRS 55 e 25k - 0. 00
M| BRI TR E AR I 55l - 0. 00
N | KR BREEANA T it i B
N4 - 0. 00
0 | RIS EFEAHARAR S
|4 - 0. 00
P | #E - 0. 00
Q | PAEMSTAE - 0. 00

#
(o]
=
P
[EEN




R TP IE A TEIE SR A AR RO SOESF BT R 6 2019 R4 1 RS

R | 3fb. HEMEG R - 0. 00
S | ZRE - 0. 00

&t 60, 126, 606. 32 94. 50
5. 2. 2 & BIARBRB AT RFIE N RER A E
5 YRR
iy I 2] ARt Go H T
A | RS MRS B, Dk - 0.00
B | KA - 0. 00
C | filligk 122, 776. 08 0.19
D 1. 01, IR ROKAE P

keI 4 - 0. 00
E | #50lk - 0.00
Fo| LR mEE - 0. 00
G | AidisH. GhgFHEEOL - 0.00
H | fEfE gD - 0. 00
| 5 RS EEOR

i 4 32, 902. 94 0. 05
J | &Rl - 0. 00
K | Gtk - 0.00
L | MG AR S5 sl - 0. 00
M| BRI TR E AR IR 55k - 0. 00
N | KR BREEANA T it i B

N4 - 0. 00
0 | RS EFEAHABIR S

Y|4 - 0. 00
P |#E - 0.00
Q | PAFIfE2TAE - 0. 00
R | Xfb. HRE MG R - 0. 00
S | ZiE - 0. 00

&t 155, 679. 02 0. 24

5. 3 MEFARIEA FLHME 5 Z S B iE BB /NHE P BB+ 48 R B R B 4
5. 3. 1 |ERIRIBEHEF LA R E 5 ES T FE LB DHRF R+ 42 B4R

Ll

ot R Sy
i &g“ WEAK | ME B | ARKME GB | Pk
- - il (%)
1 | 600030 A IES 385, 816 9, 560, 520. 48 15. 03
2 | 600837 HIEE T 432, 496 6,067, 918. 88 9.54
3 | 601211 E R F % 241, 349 4,863, 182. 35 7.64
4 | 601688 HEZRAESF 174, 702 3,915, 071. 82 6.15
5 | 600999 FHEFIES: 152, 965 2,679, 946. 80 4. 21
6 | 000776 IR UETS 158, 418 2,561, 619. 06 4.03

87 0 A1 T




R TP IE A TEIE SR A AR RO SOESF BT R 6 2019 R4 1 RS

7 | 600958 RIS 191, 364 2, 281, 058. 88 3.59
8 | 000166 GBS 361,516 1, 995, 568. 32 3.14
9 | 601901 JiiEUESF 238, 449 1, 831, 288. 32 2. 88
10 | 601377 PbiETF 250, 627 1,817, 045. 75 2. 86

5. 3. 2 MERIR BRI A oM E o 2 & 57158 b I R/ DR OB 42 R 4R

HHH4H
o Pt g
BB peem lwm g | ARiE Go P L
5 i o
Bl (%)
1 | 300762 VR R 1, 233. 00 82, 475. 37 0.13
2 | 300766 &HHE) 1, 193. 00 32, 902. 94 0.05
3 | 002952 ¥ tH 5 E, 514. 00 25, 350. 48 0. 04
4 | 603379 =R A 461. 00 14, 950. 23 0.02
5. 4 REBIRZMF MO RXRFEFRELE
HE T
5 e Aot ey | T R
1 E XK i 7 - -
2 | YT - -
3 | &g _ -
Hodr: BOR M4 - -
4 | N - -
5 | AkiE AR B - -
6 | IS - -
7| WA (AT 28, 561. 00 0. 04
8 | [AMkAFH 2 -
9 | Hith - -
0 | &it 28, 561. 00 0.04
5. 5 MEMRIZA RWE RS T F=#E LR/ M EEF BT LA A58 4
AR S
FE | mBRE | BEAE | BE GO |ARfEGE %ﬁﬁgfaﬁw
1 113022 T T A5 260, 28, 561.00 0. 04

5. 6 B FARIRA RAME 5 ZE ST A LB R/NHR P BT+ 42 B SORRIES BER
Gk
ARSI AR IR R FFAT 577 SCRFIE SR

5. T WM& HIRIZ A SRAME i 2 & F 7™ 1+ LB KM EE PRI RT L4 Bt e R IR A
ARSI ARG WIRAR A BT 2JE -

5. 8 MG FARIZA FAME 5 Z G B A HL IR/ e O T T 48 BUE S 3% B3 4H
ARSI AR IR AR FFAT BUIE

8 U 11 W




R TP IE A TEIE SR A AR RO SOESF BT R 6 2019 R4 1 RS

5.9 MEMRAEES B R W IRIBIARIL H B HA
5.9. 1 MEMRAE S HE K BIEH R BEHAA
RIEG ARG AR AR FH AR 1L
5.9. 2 RIS PR IR BB B BBOR
ARFE B AR R AR I 1%
5. 10 G HIR A TS BB 0 BRI 5 1B 0 v B
5.10. 1 AHE G H HBUR
NFE G ARG WIS A B G 5%
5. 10. 2 G BIRAE S B3 1 E AU SR A3 38 4
I B AR IR AR R E BT
5. 10. 3 AR E I B 5 B VRO
ANHE G AR WIAR A E G 5%
5.11 RFEAEGHREMIE
5.11. 1 AEESBFEKET T L IEHFHIRT EEREPARER B ERIILRFE, =K
EMRERE HI—E N ATFER. LT
5.11. 2 AEESHEIN AT T2 RERE N AL ERIME WS EREE.
5. 11. 3 HARBE =1 R

s K e O

1 HRIE S 23, 290. 03

PCIEZHE Sk 539, 541. 07

ISR -

INLAeIDSS 916. 82

IS YA HR D) 3k 141, 341. 32

e 9% -

HoAth -

&1t 705, 089. 24

1
2
3
4
5
6 | ARG -
7
8
9
.1

5. 11. 4 MEWIRFFH B9 40T B B T e Befii 7 A 20

AN e AR IR AR R AL 52 YT T e 557
5. 11. 5 REWIAR AT+ BER P A ETIEZ PR 1E LA UE B

5.11.5. 1 EBRIEEE EiT L2 R EHFEREZ RIS M
TG AR A AR BT+ 44 B 2L R AR I8 A2 PR I

9o k11 W




R TP IE A TEIE SR A AR RO SOESF BT R 6 2019 R4 1 RS

5.11.5.2 G HIRBIRI B 5 T4 BER A AR TUE R PR IF DL A Ui B3

MIBZMREBHA | SEREES=F | MEZREN
aME o) B (%) il
1 603379 ==Ky 14, 950. 23 0.02| HrigimdEzR

§ 6 JTAESHBR

Fra | RS R R

BT
] Rl IE 2570 2 Fg5 A %t iF%5 B 4

S HARAY S
gigjég AP 1 43,076, 791. 15 4, 473, 066. 00 4, 473, 066. 00
)\ Ny )\
5 AR L 4 0

T 0 35, 743, 362. 14 - -
ek - # A5 B AR 3L 4

W 4 - 62, 120, 821. 42 - -
1A 1 [A) 3L 4>
??;;%E??gijzjiﬁ% 34, 529, 357. 00 754, 274. 00 754, 274. 00
)T AN

R 3L Ay
2;;2%2 AT ) 51, 228, 688. 87 5, 227, 340. 00 5, 227, 340. 00

TE: IR A ENAR AN AR 3 A B B e 4 3 200 S AN 78 SIS A 0
§$7 ZEEBENCHERFRERELEEBM
AR I B BN RIS BT 38 S B A I 4
§8 HMBHE KN MMERER
(1) 2019 4 2 H 26 H, AESEHNEA 7 (RE U8 2 7 5500 %
IEFR R I S A T A AT A 15 ). #2019 4F 2 H 25 H, ARILERUE US4

5L AR B S 5 15EH N 1. 630 Ju, IABIRE G & [FRE 1A e W B S 2k 1 ARFEA
BBt G A F UURYNEZRAE 5 . EESR & 048 5 BR 5TiE 2 7] A 5 .55 71

4
E, ARELHLL 2019 4F 2 H 26 H B G A HAME H 70 AN 8 A AT B 55

(2) 2019 E 2 FJ 26 H, AFESEFHANLA T ST RLEPIEETRIER A ml 455
G PRAE SRR 08 B 4 70 B 58 S0 A0HT SR 55 U ) 4o PR O o TS I Al B U v A
TSI ALY ABRIEST H IR ARFE SR PR S, ARIEA TSI S AR USRI
UEFAE S iy W EES S 2 A IRSHE A R AR SO S e, ARESE B JuE T
2019 4F 2 H 26 HLAKZ 2019 4E 2 F 27 HEfEARE Gy, R, Ffe, & Hle sk
B AR LS.

(3) 2019 E 2 FJ 27 H, AFESEFHNEA 1 T RE PIEETRIESR A ml 455
G PRAESF AR 08 B 4 I BN 58 B AT B S5 ATRIIE S B BME E A S ). IR AKES

010 711 ;|



R TP IE A TEIE SR A AR RO SOESF BT R 6 2019 R4 1 RS

EEF L SEINESZE 5 B EES S C 8 5 R ST A w A R 5 E , E
77 BET 2019 4E 2 H 27 HEEAL 5, JPR T 2019 4 2 H 28 H LA Ak B 5 .
2019 4 2 H 28 H 4 HIE 7 B 535 7] 58 th A S ks KRB AT T, #5538 B 474

(4) 2019 4F 2 FJ 27 H, AFEGEHANLA T T RE PR TIESR » m 454
Or RS R G R R 8 e BB . B NS A ). AIRIEAR
BE M PRglE, R ARESHES AR LLIRIINESR A5 T HIERIES: Sic 455 A R
FUEAE BRI S HE, AR EPEANRE T 2019 £ 2 H 28 Hil & {52 A H 5§
AN FE B O AR I < A L S W AR BT L B N B AR T 1000 T (AE 1000
J6) WIHTE CHEIY. ey . R e N s 85 8D,
§9 BAEXMHER
9.1 FEXHHEZ
() o I 2 e A e A 4R UE I A RHRE0r PR SR 58 4 e i) S A
(=) (Rl PR FRUE SR A A U OE R R B G HE 6 7))
(=) (Flud P ER TR UE SR A B F 500 SOE R R B ST L)
(V0D (R IR TRIE R A F Fa 50 POE R B AL S SR UL ) ST
(D Fbis 2 478 AT FR 2wl 55 BE g AR AT ED L A R
(75D i BN AR e AH) 45 e 1 % A
9.2 TR
BHEEHN. BB AL RINEFHZ 5T
9.3 EREFN
P ot AT AR E D A S B A ], P ARG SE S B, BOS FlAR S G N
Mk http://www. rtfund. com X,

G
W

TEHA R A A
201944 H 18 H

e

11 7 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

	§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 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 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




