o R EIEAR AT L SR O SOIEFR IR BT R < 2017 SE 55— ARG

PRAEENKITIER S RIEHFEAES
2017F F—FHERE

20174E03H31H

EEEEN PRESEHEARAH
EEHXEN BEEERBERAT
WEEH HER: 20174204 H21H



o R EIEAR AT L SR O SOIEFR IR BT R < 2017 SE 55— ARG

§1 EIERR

B E R

FEEH AN FEF S MEFRIEAR G Pr GO AR LR =% T IERRIE B
ORI, IR A AR R YA 58 B AR E A ) K DT

B FUE NIFIBIESR B A IR A FIRIE A &S FME, T201794317H 2
T AR HIM SRR . HER DA BT SRS S AR, TRIER AN B A7 RE R
wHL RS ERR B R

BB PRV LSS . Bh R ST IR U S BEAT IS B 2 007, (HANRIESE

e A SIAMRE AR R KDL BTTE KK, BT 7R AR 4% 5 sk a1
A4 Bl A JE 4 R S U I

AR B R 55 RLR A O

AREWE 201741 H 1HAE20174E3 31 H 1k

§2 E& BN

2.1 BEREARIFNR

AL HH R B

iy A TR HH Ak
v 168203

Y (Y T B R
EEERERH 2015506 H 19H

et R I < 7y 2400

1, 938, 585, 867. 0517

ANHe R FR B BB SRS, P i B AL AT
IR RER?, 1 40R 2 g A E IS R b S b B E 2 )

BV H b n - \ N
ey 1 R 5 i 3 A0 e 435 170, 350 B P, 4 BB 22 424
CEA%LLPY, SEBLH L E STl A O A R
R4 SR 5 e SRR Ve, R A R 2 b A T

FEE S oo R T RS LA L8, HERRERR S HOR
B T LT 975 47 AT 5

— 96 X Ik AL B 469 X LR b Bl
CBLE)

o R34 MR B RO R 4, (Ll TR T 3 1

R 25 A T e
SR URI LR, AR I G 0 AR 7R R 25

TN T 4 A LA A

¥ 20, 13|




o R EIEAR AT L SR O SOIEFR IR BT R < 2017 SE 55— ARG

BEEFEEA W IEUE SR I A R =]

TR RESWEETR | kA LB Hh RN 2k
N REE LI N IR LA LB R RE L
T &I A 5 5 AR | 150287 150288 168203

AR N 8 A 1
WA

646, 205, 262. 00

i

646, 205, 262. 00

iy

646, 175, 343. 0547

B> 2 e i A Wi e
fiE

Hh R R A
HAT TS
TR 2 AR Y
RFAIE o

Hh RN ERB A7 A5
HAT TGRS
TR 2 5 v 14
RHIE

Hh Rl A Bk B B i
R R R, H
A B PO AR B
PG ARSI, LT
39 DXL Joz R U AL B
TrRmmgikE. gy
R GAR G &

3.1 EEMEFHER

§3 FEWMFHIFNEESIHERI

AL NRTIT

T EW 55 bR

WA (20174E01H01H - 20174F03H31H)

L. AHH 2 s Bk s

111,923, 061. 13

2. AR

134, 960, 837. 06

3. AT $4) 5k G A A HA 1) 1 0. 0562
4, IR B G H =13l 1, 665, 687, 432. 66
5. MR I A 0. 859

T OFrid e SHa b AR NN 5 2 152, TEA S JE SEhrilk

i KT AR T P T

@AY E LB R 45 AL « HeBtlieas . HARIN OS2 et E A2 sl
THBRARSC SR AR, AR A s Bl e in EA A fe i A2 sl at -

3.2 HEHERIN
3.2. 1 AREPESHBIFHENGER LS RSt LR E U 2 Z8 5 HLE
L @@% g ﬂ%wﬁ%
e KD K&br | BB | fElEER | O-6 | @-@
£ E46) HEZ®
# L, 13




H R LR AR AT ML 5 B BT BT R < 2017 4R58 — TR,

TE=1MH 5.79% | 1.02% 5. 80% 0.85% | —0.01% [ 0.17%

3.2.2 HESSRAKRESRHHERR RS RS RIS LR %
s 3zilib]aa:d

PR ERERA TR R R AR S IR AR KRR SIS R A RS ERw L Bl
(20154068198-2017403831H)

2015-06-19 2015-10-15 2016-01-26 2016-05-16 2016-08-26 2016-12-15 2017-03-31

e RS EFAHESERABRLAE, A ERERDED AN Ee], &
O JHAE AN AR I <5 1) & T8 7 e B LB AT & e A R A 92058 .

§4 BEAWHE

4.1 HE&EEH (RESZEFENA) FHr

EARRESHIREELIIAR | iF2H M .
K W fEHR H A BAEHWY | ER L
N BFESEAE, P EEEE, Bk
il — T AR R =M R RS
— . HrEegiitLlk, e
Rl AR AT 1, BAREE MOV,
BXFE [ A @b BE | 2015-06-19 - 84 WEZF MO A BR8AE . 20084F8
R~ HZ20114F5 A SATE R E
A ZE 57 A A PR 2 | HE g5
TiRA RATA T SRR A
SHE&EL . 20114E5 H £20124E 11

hitcd
&
H
g



o R EIEAR AT L SR O SOIEFR IR BT R < 2017 SE 55— ARG

., &1k HEERLESEHAR
R AR I NGRS ATl E v
#=A B4 . 20124E11 3 I

ANt &S AR A,
1 AR T8 s i R A 4
2, T 201546 £451F
AHEHEZH,

E: (D) ERMERE, SR H RIS A &8 H G SN A e H S .
(2) UEFF ML SCGEMATIE 2 GIEZRE MO N R BEAS E BRIME) HIAH SRR E -

4.2 MEMALZSBIEENTHEHEIL Y

WEMIN, AESEENOERE T (PR ANRICAEIESRE) « (B ANRIH
EUEZF R BT i) M TR, (Pl AN R AT W 5 B 0 SR Z 5 B i < ik
G ED) AHARAR SR EEME, G WG B 5T R e B IS B <
B, R XS A B, O Oy BT NURSR BORA  . AFE SIS RE BT
EHRIEAE M S S FIRE ML E, T E RSO HRE AR 1T 4.

4.3 APRHETBLE
4.3.1 APREHIE IR

AR GEBHA RSB HARA TR AREIESEL) , AAAHET (ATRH
BRI FEPEREAAT, A FI E SR I R R R, IISRAS 5 A RO
BIPERAR, WA, DR, R BBUTEER IR, G HIRE. MR RAT RS
SRR T AR T RISV, AR5 5 BN ISl

FARAINA, R A T3 5 R AT BT, R IO 4 22 5 T A PR
B, KRR AT A 5 I
4.3.2 RERBAT AN ETHH

HR2t I SR R DA 1P E SR A S AT

SRS, S B J% A 4 158 58 A T 250 I R 1158 5 e b 1 2615 5
B S 2 e S

4. 4 WEBANES BT RIEFEE ST

201742, ARYEFFETRE D, EREREAT LIRS ke, 10%, A 4 4% 14 18
Fe GRS IUENR, REIGEAEH s a 8t & F AN . B PIBSERE R Xe
BREESEHAR T —wm, RESREE T 50H JURER

—ZRE[E Py f T IR BUR RS2 A, SAT A i E MR s i A=, ER
JE T ER A OIS, BN EMETIERR T — €K1, BMREREFEIRAIH T
BRI E ISk, AN AE & Bk R S =i FE Tt B R, B

% 59, L1370




P EE AT R B PR R A 4 2017 SR ML

SR, GHALAE O I e R R, BREIR . BERLA RS 222, Rl fid
WA MR B AL BT, b EAF K RERIZHME R, AT I B AR XU i
I A BRIt

RN R A i) B B O AR S R 2 T I &, O TR ML 3O F 4L

NG 5o AEPAPRAT ML 5 52 200 A S S AT I Sl SO T B S AL 7 RS A
FETHTILER L . PRAR AT 1N BE 7T, A BRAPRAT WL A e i) o rp PR AN . it
RERN S I TR T IR BTE RN BRAT Mt — 2B B 1 B RTE

A e R AR IS 0T 2% e A 30 PR SR B ROR e SR (R aly s 55 70K R R 1R 22 4 1 2 2k
EEFRMERTLEN, 55 780 7 FANBRAT ML S s

4.5 MEHANES KGRI
A0 R R v AR Ak L S AT B N0, 85970 AR 15 BASE S i A K% N
5. 79%, [F) BAME &7 bt 45 ik i 25 2 A5, 80%.

§5 BMEAEHRE

5.1 MEMRESH-HEHR

75 i H &%) A BRI L] (%)
1 G E S 1, 495, 558, 702. 87 88. 16
Horp, g 1, 495, 558, 702. 87 88. 16

2 | REEHE - -

3| BE BB - _

Hre figz - -

B SCRFUESR - -

T - -

AT AR AR R - -

=

IR B - -

H

N

bhfr 2 [0 A ) KN 3R
f_z:

J

O | | e | R

o3
oAy

=0
paR

7T | BRATERRGEE AT AT 108, 594, 294. 06 6. 40

8 HAih 75 = 92, 168, 799. 55 5. 43

&1t 1,696, 321, 796. 48 100. 00

5.2 MEMREITI A RBEHRHAS

¥ oo, FL13 |




P EE AT R B PR R A 4 2017 SR ML

5.2.1 REPR (REHK) HTULSRHKEREAS

Frs 1Tk A e (o) B ST EHER ELE] (%)
A AL RRS HG lk - -
B | KAk 33, 193, 834. 54 1.99
C | ik 1,397, 187, 214. 22 83. 88
b B 3 T0 IRS KA B )

AR R,
E | @50k 13,851, 113. 10 0.83
Foo| bR mEHI - -
G | ZiEIsH g FHEEN) 10, 729, 443. 40 0. 64
H o | g Aol - -
, &R AN E B B B
ENIE4
J | ERl - -
K | Btk - -
Lo | SR AR 55 IR 45 - -
M| BRI AR RS - -
\ IKF L PRI RN A FE it B B
)
0 Ji R AR S5 A5 BN FL A R B B
el
P | #HE - -
Q | AR TAE - -
R | 3tfb. EERE R - -
S | e 40, 597, 097. 61 2. 44
it 1, 495, 558, 702. 87 89. 79

5.2.2 MEMR (BREEHE AT LS RNBERELEE

ASH AR AR AR FFAT AR ISR

5.3 MEWARILA SRME b 2 B 7™=15E EL B K/ HEFP BB +42 BER IR B ZE
5.3. 1 REHIRIEHIF LA ME G E S B A LB DNHEF RORT 42 BCR8 %

B4

g

PSR ELN

HoE (B0

o~ fetirE (o)

2 BT E
EEA7] (%)

¥ O, 13|




P EE AT R B PR R A 4 2017 SR ML

1 600019 T | 39,794,091 | 259, 059, 532. 41 15. 55
2 600010 | fUANAs | 41,416,809 | 125,492, 931. 27 7.53
3 002075 VANt | 6,579,428 | 124,943, 337. 72 7.50
4 000709 ARy | 21,132,585 | 76, 288, 631. 85 4. 58
5 000778 | HrX%#4% | 10,458,455 | 56,893, 995. 20 3. 42
6 000825 | KANA4EE | 10,930,225 | 55,088, 334. 00 3.31
7 600307 | VEENZR | 14,883,669 | 47,627, 740. 80 2. 86
8 600022 | LZ4ANE: | 17,440,370 | 46,914, 595. 30 2. 82
9 600808 | THANMME | 12,936,494 | 42,172, 970. 44 2.53
10 002443 | &WE&E | 3,191,685 | 38,108, 718.90 2.29

5.3. 2 FRIRB R A SO E o B S 3™ 15 EL I R NER T RO BT F42 R 453 B 4
AH G AR IR AR FFAT IR B R ISR

5.4 MEWIRE BT WP RNBEHFRRAS
ARSI A IR ARFFA 57

5.5 MEHARIEA SCMME o Ze 37 15E LU K/ HEFP BRI T4 e 303 A 40
I GAME IR ARFFAH 557

5.6 MEHARIEA RMME GFE T 7 5E H B R/ EES IR +48 B SRFESR 3R
H

ARHe AR IR AR RFAT B SCFFIESR

5.7 WMEMIRIZA RME G EE B 1#E LB RN HERF BT 1044 5t & B B3 B 4
AIE ARG HIRARFFA TR -

5.8 MEWARIL A SYME LS T 7 13E HL B K/ NP BB TLAa BGIE 3 A48
AT A AR ARFFABGIE

5.9 MEMIRFZE SRR KB 5 1B 0L i
AT G AR T IR AR FFAT BRI 02

5.10 #EFIRAE BT I EFUH R 5 F o i ¥
AT AR IR AR AT [ I 12

5.11 HFEHEHEME



P EE AT R B PR R A 4 2017 SR ML

5.11. 1 wEWN, FEERHPKEFNFEHREREMNER, REASEEHRHE
KBTI+ ISR R AT EARA A NI I B LR E, BRAER S M H i —F P23
ATFBH. RIIRIER.
5.11. 2 EEEFPET+ L RERBIE S FME K ZERREE.

5.11.3 HAMBEF=HIB

e

K

& o)

7 ORIIE

1

, 999, 048. 71

ISCIE S FEaK

2SI

A IS,

47, 362. 98

IV GEN

90,

162, 387. 86

HoAt MR

HoAth

(el BN BNepIN BN I B BNV BNCGH

it

92

, 168, 799. 55

5.11. 4 HEWRFFE AT HE BT e (k55 40

AT AR IR AR T A AT YT nl F 45 £5157 -

5.11.5 & HIR AT+ 48 BER TP AL Sl 52 FRAB L A i B
5.11.5. 1 HEFIRIGHEF AT+ 42 IR TP AAAE Tl 52 PR B L A i B

N . o oo | DMEAZERERN A | HEESHE | TR
s RS | BEREER e G el () B

1 002075 I 124, 943, 337. 72 7.50 | A% E K

2 002443 GINEE 38, 108, 718. 90 2.29 | AEERE
5.11. 5. 2 & BARFBRBF BT 142 B = A il 2 R 1B 1 1Y 146 B
ARG ARG FAR KA BIAR B 5 58 I S AN AT AL I8 52 PR A o
5.11.6 FEHAESWE MERHAMCEZHEREE L
BT DU E SR A, &% Ee i i 43 02 FN 5 At T 8] ] BEAEAE B 22

§ 6 FHRELSHEHED
AT Ay
LA LB HH A

% 9L, 13

T




o R EIEAR AT L SR O SOIEFR IR BT R < 2017 SE 55— ARG

T 5 ST, < 4 AL

844, 773, 796. 00

844, 773, 796. 00

757,525, 359. 93

T 5 ST 1A 5 < i R D 0 50

991, 434, 914. 46

T A H A ) 25 4 i R [
%

e 15 BA A R B G 45 40 A B
Bl (b Ll “=7 1D
i T ST IR 2 A LI A0 646, 205, 262. 00 | 646, 205, 262. 00 646, 175, 343. 05
e PR RS BN AT G = Gy A 8] R O 38t (1 A8 A4 80 B s BT 5 00 A8 Ak 4y
Bl

1,499, 921, 999. 34

—-198, 568, 534. 00 | —198, 568, 534. 00 397, 137, 068. 00

§7 E&EHEANCHERFRERHFESTN
AR W BRI BT R e AR &

§8 MBBEERKNIHMERFER

8.1 &EMIN B — BB IFEE S A LHIEE SR 20%5 1 5L

" s A S A e U R L H A S A
# I 0 L \ i

% |7 %f%gﬁ 23%9@;# il HiH) I R[] | A
e ne e e i I A
Ml 1 20170101-20170312 715, 464, 975. 88 | 223, 218, 734. 43 | 938, 683, 710. 31 | 0. 00 0.00
4] 2 20170316-20170331 0.00 453, 295, 752. 14 | 0. 00 453, 295, 752. 14 | 23. 38

7 R R

RIS PR — R TTH R S MBI BIA B B0 20%00 15 5L, 122885 U K AU R BT R (10 5 & 4T
Renl Ber- R ah Ve RS, BN G B A eI ATHL, B8 R AE DL & B A U A AR BB < 7 DA SO B B e k4
A AR R .

PRI A E B R, B A8 BN YO EE G 2 & B AR IR A R BRI D PRS2 06f B ] 5 B8 0 5 7= AR BT
B SR BFE ™ A ORI BT, 9 T UISEORY A R 2 A AR NI EE B a AT RE HH EAE ) SR IRE [l 46
6. RN T 2 PR T S5 G m A 20 H, EENAPURER &S FRAHE SR BN E, SiEncd
LI B, e O BREAT NAFAE AT RETC 00 S I B2 [P RFAT (10 4 70 <o 0 ) XU

8.2 MR E KNI MERER
AR IR R B R H A B




o R EIEAR AT L SR O SOIEFR IR BT R < 2017 SE 55— ARG

§9 BENXMHER

9.1 FEXMHEZR

(1) H [ E WS 2 7 7 o e [ AN R AT ML F8 070 SRAIE 5 3 B8 R 4 B 4R 1 S A
(2)  (HEEERNEAT IR GOE R R B R S S A )

(3 (R EEAERAT W FE B GiE 5 4% BT R e HE B UL B 45 )

(4) (R E RN ERAT R B0 GOk 25 4 BT R SR E 0

(5) F&EH NS TSR B PR

(6) FEEFE NS TS f: . B R

(7)o EIF S 2 Bk iy HoAh ST 1

9.2 FFHHh
REEHN, ERELE AN

9.3 ERHFR

PG AR B (A S 2 A ), WA AE SO AR G, 726 B (R HUS Fadk ST
S

FR AR PEESEBRAR AR RS 400-160-6000 (F ik , (010
85003210

PHE: http://www. zrfunds. com. cn/

FRESEEARAF
—0—tFNA=+—H



	中融国证钢铁行业指数分级证券投资基金
	2017年第一季度报告
	2017年03月31日
	基金管理人:中融基金管理有限公司
	基金托管人:海通证券股份有限公司
	报告送出日期:2017年04月21日
	§1  重要提示
	§2  基金产品概况
	2.1 基金基本情况

	§3  主要财务指标和基金净值表现
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值收益率及其与同期业绩比较基准收益率的比较
	3.2.2　自基金合同生效以来基金累计净值收益率变动及其与同期业绩比较基准收益率变动的比较

	§4  管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 报告期内本基金运作遵规守信情况说明
	4.3 公平交易专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明
	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

	§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吊股票投资明细
	5.3.1 报告期末指数投资按公允价值占基金资产净值比例大小排序的前十吊股票投资明细
	5.3.2 积极投资按公允价值占基金资产净值比例大小排序的前五吊股票投资明细
	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吊债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排吊的前十吊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吊贵金属投资明细
	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吊权证投资明细
	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
	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




