BLEIEAE RHF RSB S (LOF) 2017 £58 1 =EHE

201743 H31H

HEEBEAN:. phEESEEERAT
EELEN: PEIHBRITBROERAH
WEXHHB: 201744 H 21 H



b3 AR 57 25 BE S5 3 4 (LOF) 2017 4E56 1 BRI

§1 EERR

SN S 2 S HORIEAR T TR RN AE B B 8 R T R PR IR B KT8
TS FC A AR FLSAE L R PR S R AR AN ) S BT

HEFE NP E LRI RO ARAFAREAREERME, T2017F4 H 18 HEZ A
WG R S5 AE bR HERIAMB A GG EANR, RIEERABAFEEBICE. R

e 2N W S iR/

BB BN ARSI T - BRSSP AT IS T2k 4 B8, (EAMRIESE & — e &
HERE ST ACRILARKIL . BB W, Beo & TR AT 5B oS/ S A2 B A

e IR R
AR IS BRER A i

AAREWIA 2017 £ 1 1 HEZE 2017 4 3 7 31 Hik.

§2 EE&= RN

L& TR FR Rl IER S 48 7T 75 (LOF)
2 Gy AR 161626

Y (Y LT iR
ey Ve R 2016 4F 12 H 13 @

T IR I G B B

185, 378, 324. 68 11

B H

ARH g DL IR 0 BB R, AE AR ] XU PR it
IBSREE G B KA E HY 1

AR BEGRER T B T T B 7592000 e < 58 HEAT B A R A BT
[ W= AR G O R N ] PR U ek e N T L
AT I AT S A E,  HRAE R AR B il B s 2 A5 T 2

R KA L 167595 07 625 TS ER B
PERHETIL L A I EL SR 22 S 4 7
R LR B A,

VR EOETE s ) Tl
AT, i T R T R 2T

SRS RSB G R, SE RIS U T 05 1 T3 4
TR A A 4

TENETN BRI B LA A

EAITEA o T P P A TR A

TR I A A R R A R C

TR I e 0 P R R TR C

NIE D FIE S HAG 161626 161627

WK TR A B i a1 | 175, 864, 47477 9,513,849, 91

T A b IR R EIEAR ) G RUE SR BB e R I OR, AR RUIEME H Oy 2016 £F 12 H 12

o1l HE8m




b3 AR 57 25 BE S5 3 4 (LOF) 2017 4E56 1 BRI

§3 EEMFEIMESIFERIN
3. 1 XEMF T

B N

FE 5 Fabr WEH (201741 H1H — 201743 H 31 H )

Rl A AR T 75 A RlE AR 57 C
L. AW S s 3, 049, 594. 61 186, 977. 53
2. AR 545, 926. 68 30, 451. 37
3. I35 25 A BUA HA R i 0. 0030 0. 0021
4. BIRF: 4B HHE 175, 557, 324. 20 9,481, 119. 63
5. JAREESMHITE 0. 998 0. 997

L A OB R RS S ARSI - Bestlieas . AR OS2 et E 2R sh e
THBRA R SRS I ARA,  AIALE A CSEBli e in A 2 se i E AR sl

NWS i =Y I I NE Sl Ak =L A N R SR EDANUN AL SR B S il e Y i P AN RV S M 7
ez K -F EAR T AT

3.2 ZEHERI
3. 2. 1 AR ERES MBS EN KR KI5 R AL 57 R 4 Y am 2R Y LA
R B AR 577 A
FHEIGK | PEKE | S | kgt
b B 0O-6 | @-®@
O WHEZQ | HERZEEO | mERHEE®
ﬁjﬁj/'\ 0. 20% 0. 09% ~1. 24% 0. 07% 1. 44% 0. 02%
R IE AR 5157 C
FEIGK | EEKE | St | Gkl
BB Oa©) @—®@
O HEZQ | #EREEROG | mERHEE®
s =/
’ii;— " 020 0. 08% ~1. 24% 0. 07% 1. 44% 0.01%

3.2.2 HES A RAKURES R IHFEE KRR R E S RS BRI R
BT R

AR A

®
p=
H
o
=




Bl AR 125 BUE 45 R 2 4 (LOF) 2017 456 | s

2.00%

1.00%

B o R E I S S R AL A b B B v e A R (K P e S e

0.00% } M ——
-1.00% o

-2.00%
3.00%
4.00%
5.00%
6.00%
NP P N I A A ¢ i’ P ¢ PR S
v v oA o e N ,\ > >
& o8 St i -ew&“%raa%q& g o
AR C
2.00%
HeE R R TR 2 5 R R S L Bk v i i 22 1 D bk B L
1.00%

-2.00%

0.00% § W CENA
-1.00% |_\/ -

-3.00%

#
b=l
bad
co
b=l



b3 AR 57 25 BE S5 3 4 (LOF) 2017 4E56 1 BRI

§4 BEAMRSE
4.1 &2 (RESEI/ND) B

EAR GRS | ey

A BE L pmam | menm | wem

L]

A, M RFEE AL, 13
IR HEMNNE T, BAEREE ML
ko DA E LR ERAT IR YT 4347
YL AL AE 5 Gy AR R RAT AT
SR IERAS 2 . AR FEUESR 8 2 W
TR IR AT, 2014 4 9 HA
ALEIE SR A E, BUERNE S
201635 12 H i(ﬁﬁﬂi\ Eﬂﬁi/[ﬂjiﬁﬂi (HHJEI%E
13 | R IR 5 25 5 2R >R D« i 3 Y
13 H RS . BDEER . R
fitd. mliEH 3R E I U7
RIEEAE Y (LOF) Cp 5 i e
RGO . Rl 55
AEEEGE . BEE R G BE
WM. BB . BuEEL
fiF% . Rl e JA T U R R A
HELH,

»t
s
S

£

=
o
e

2

VE: AR H RS L 8 BT AMECEE AR S H RS s ESR AL R DAMCERIE TR Mk 55 A1 5%
TARRIIS 18] A TS AR .
4. 2 BE AN E YA A ZEEIZE M FE H I3

WA, AEEEHNET GEZFBRAEE0R) S0 BTN AL & & R HUE ,
AE WA BRI T R BAIE Y JE B 08, AR AR P ARG R Al b, VRSB A A
PORIRAA G, M FREERAAMBITHN, ARERFHETTEAREEEMOE L&
B RLIE o
4.3 PR GHET U

4. 3. 1 AP 5% ERHRAT I

AHE G BN — R AP XA T T B A SR I, IFE T RISLIN ) AR, 7
BB BRF. YRS, 28 Sy RILSR TS5 & AN FR TR AT 58 5 B (TR AT o IR I, K
SN PERRAAT T 2 FA8 5 10 S5 Rl 2
4.3.2 RERZHAT AT

KIS WINREERELS

®
S
=il
H
o)
=




b3 AR 57 25 BE S5 3 4 (LOF) 2017 4E56 1 BRI

4. 4 |EH N ZESEH RRAIZVE T

2017 4 —FREERMATRAR, TSI RESE LR S L EAF I R, M= 35 B H s o,
B EJEANE S R ANE G E . 3 H R ECRIRAN . =2 @K,
Wi 4 2 CPI. PPI [FLLA M. EEGEINE, ANRMICRBER. RHEBCETm, —FERIT
7399 L3 MLE AT OMO M. Jsh i, B MBERP &R, B MPA k%, SPEB G
iKo BIFFITIHARSHEE, (HIREEA L 2016 SEPUZRSE, Kumiicas & w5 20bp, %3 N_EAT 40bp.
WO, e — T Y AL e

BT, G liphiE— el . KU AeREIE v s th BV B ™, BT
—ZEEERH) MPA Fi%, FB bR AL M RAEN R, WA ESE LS, SRZATHIA T
AE AL IRAN A, 75 & R A B R R B A WHAS IER S OU T, T ] R & B b2
BEAh, TR el FE A TR REE] 2014 FJR MK, BT HALS ™, A — 2RI ENE.
A0 DR 2o A o W T A 320 B 5% A R el A S il 51 R P43 FRUBRL AR D o S 050 2 3R 18 8 /s o
KGR ECE L 2.
4.5 IEHHNESHN SR

ARRE I A RS MU EEKEAN 0. 20%, CRESNPUFEMEKZFR 0. 20% , FHDHILE
B 2T -1, 24%.
4. 6 |RE WA BESFE ANBERES T = HE THE U A

o

§5 REHAGHME
5. 1 REHIRE ST~ HEENL

Fs i H e o) RSB BRI (6

1 B

&2 [
]

N

& | |

i - -

| B | O | 5
il

Bk | 2
s
AR

Ei 2 243, 895, 550. 63 96. 61

.

Hd. i 243, 895, 550. 63 96. 61

B SCRFIESF - _

1| HEmB - -

BRI AR i R - -

6 | EANREEHT - -

Forpr: SRR SR

SRl B

HUATAEARA 46 5 46 A e i 3, 101, 855. 66 1. 23

8 HAth 557~ 5, 468, 577. 11 2.17

% 5 W 38



B S AR 5 R RE R I R 3 4 (LOF) 2017 4R 28 1 MG

IR | 252, 465, 983. 40 | 100. 00 |
5.2 G BIREMES MM ROBMARBLHES
75 55 i ARME O B SRR E L )
1| HE G 20, 385, 761. 20 11. 02
2 | RATEEE - -
3| Ry 21, 227, 750. 00 11. 47
Horbr: BURME SR 21, 227, 750. 00 11. 47
4 | ki 161, 981, 132. 50 87. 54
5 | Ak Rk - -
6 | HHE 19, 708, 000. 00 10. 65
7| W (RIS 20, 592, 906. 93 11.13
8 | [AhLAFH - -
9 | HAth - -
10 | &it 243, 895, 550. 63 131. 81
5. 3 G BIRIRA AHE GBS T = BE H B /R R BT B4 For B 3 B4l
e | mmam | mEsK | HE GO | AntE oo | Doe
Eefs (%)
1 018002 I 1302 205,000 | 21, 227, 750. 00 11. 47
2 019539 16 [F % 11 203,980 | 20, 385, 761. 20 11. 02
3 124921 14 0 BH A5 189,840 | 20, 128, 735. 20 10. 88
4 124668 14 A B 190,310 | 20, 081, 511. 20 10. 85
5 112358 16BOE01 206,000 | 19, 984, 060. 00 10. 80

5. 4 WMEHIRILA RME HES T 1#E I NHEF RIBI 48 B SO 3R
B 41
AFE G AR WIRARFFA 5™ SRR SR«
5.5 WMEHIRIZA RME G EE B #E H B KN HERF BRI 1048 5t & R 5% I 4
ARG ARG WIRRFFA &R
5. 6 A HIRIZ A RME G E e B 1#E BB RN HER RBT 44 BUES 3% A48
ARSI G AR IR AR A BUIE .

5. T EHIR A SR T I EFUH AL 5 18 0L i A

5.7. 1 M EFRAHRBHRBOR
AKE G AR WIR AL B G 52
5.7. 2 G IR AHE-S Y B U 535 A4 55 B 40
AT AR AR B A 0
5.7. 3 A HAE AR HEIFOT
AKE G AR WIR AL B G 12

#

o
=il
H
o
=




b3 AR 57 25 BE S5 3 4 (LOF) 2017 4E56 1 BRI

5.8 BBAEME ME

5.8. 1 AR SHE AT BIEFKRIT EEREHABFEPHERTALR AL, K
RS Hol—FE N B ATFETT. 4T

5. 8. 2 FAW B HI AR

Fe ZFK S )
1 FHARESE 8, 489. 69
2 NYSCIE 578 S 3k 443, 329. 77
3 INVECE &l -
4 N &iIPSS 4,948, 443. 13
5 N ER A R -
6 HoAth S YSCER _
7 R 2% 68, 314. 52
8 HAth -
9 fann 5, 468, 577. 11
5. 8. 3 MEHIRFFA AT FH R B vl 535 I 41
Fe TR 57 44 AR E o) o7 & P E ] (%)
1 110030 AL 7,944, 921. 60 4,29
2 128009 HOR A5 7,597, 560. 94 4. 11
3 128010 i & %% &% 1, 087, 318. 34 0.59
§ 6 FHAEESMHHE)
B Ay
IiH FilE AR 5 27 A R AR 5 7 C
e BAHAH) 3 4 4 A0 4 199, 801, 067. 32 10, 336, 038. 61
At SR 1) 5 4 0 ER 47 0 182, 868. 01 30, 103, 990. 25
ol - 4 P 330 ) 5 4 e S [m] 4 24,119, 460. 56 30, 926, 178. 95
4t JHA 7] B 4 PR 4 A2 Bh Ay - -
5 A HA AR 3 4 1 A0 A 175, 864, 474. 77 9,513, 849. 91
§7 ZEEBENCHEEREREAREESIBMN
ARG AT SN R EG REREAIESE.
§8 MM HEHFREWEMEBEERFR
8. 1 REHNE—BEERFEESHHLHLIEBEET 20%KFER
| mwz | A e B | ke

®
=il
H
o
=



JEAR 57 BUUE S5 3 A2 4x (LOF) 2017 4R 58 1 Z=JER

ZIHL

e
B S LL Bk 21 8l 3 i , N N .
7 N i o AR % VTR0 ¥ ARG X ¥ A
20%H B A] [X. 7]

- 1 2017-1-172017-3-31 47, 818, 159. 29 0.00 0.00 | 47,818, 159. 29

\ 2 2017-1-172017-3-31 45, 971, 496. 00 0. 00 0.00 | 45,971, 496. 00
N - - - - -

7 A XS

AR GHEA NG S TR, TR L DA B S AR A N R B 11 5 2 32 < B 57y 0L R 2 B 3

PR B it s 1 RO o

§9

§10 FEXMHEZ
10. 1 HEXHER
() v I M e RS 4 % 1555 TRUIE 2 1 8 35 4 S ) SO
(=) (REEAE 2 A 5 BRI L A )
(=) CRHSEEE 2 A5 B S5 B 3 44T D)

() (AR 5 BAE A AR LS (LOP) fASEU M) K EH
(i) R 5 7 BT PR A 55 B AR At AE A U
(N i A E 48 5 R T 4R 1 25 T A
10. 2 FF780HE
HEEEA ., EEIEE AL,
10. 3 TR

B E AR E ML (] G SR A ], R ARG SR BN, B8 A I 6 B M 3

http://www. rtfund. com Zx i .

AE L & A TR A A
2017 %4 H 21 H

®
o
=il
H
o
=




	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	报告期内基金投资策略和运作分析
	报告期内基金的业绩表现
	报告期内基金持有人数或基金资产净值预警说明

	投资组合报告
	报告期末基金资产组合情况
	报告期末按债券品种分类的债券投资组合
	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吊债券投资明细
	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吊资产支持证券投资明细
	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吊贵金属投资明细
	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吊权证投资明细
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	开放式基金份额变动
	基金管理人运用固有资金投资本基金情况
	影响投资者决策的其他重要信息
	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

	备查文件目录
	备查文件目录
	存放地点
	查阅方式




