Rl BB ATRITE 1R EFRERGRERLER
EFRAES
2017 F_FERS

2017506 H30H

EEETEN FMESEEFRAHF
EETEN FELERITROERAHF
WX HEA: 20174207 H21H



Hh R I SITARAT 1) 0-1 S S5 A5 I B R BUR SIS B R 4 2017 4R55 —ZF AR,

§1 EERR

BESEMANNE RS NEFRIEAR G G R EIC . = FIHERRIA L
R, XA E ST AER PR S8 B R AN 1) R T T AT

BEESFEE NP E THEAT RN A RA FRE AR S S RME, T201747H19H
T AR IS $R bR AR R LA MEENE, RIERENERNFE
REEILE R FERRAR B H KIS .

FE G B NGRS DOWEE L B0 5 1 S ) B RIS R 4 B 7, (EAIRUE 2,
&—EmA .

RS AN GHARRILAR KR . BEEAG K, 55 H7EAE BT S w1
20 ) SR AS I 4 IR S U B 5

A BRI 55 R R A H U

AREWIH2017TF4H 1HEZ 2201746 H30H 1k

§2 EH& MmN

2.1 EEFEARBFH

A lp HRRAR AT [A) 0— 14F s S (3 At Fa 4
A 003085

A (Y L TITF i

ey Ve R 20164125 27H

0 SR I <5 A7 0

10, 006, 268. 4317

AF R P AR B 5t I8 ™A% R 4

BBt Hbs AR AEE AR BT, DLSCB AR i $a
KA R ER
1. BEr= i B g
2. fRFFA B
Pt A 3. WEPE SRR S
4. 7[R H g
5. HATAERK SR AT B T SR s
A L@%ﬁfﬁﬁwT$¢%%ﬁ%%ﬁ%ﬁW§
HEROB%HERAT T HIAE KR Z (B 5 ) 5%
S KRG NGRS, HAC P2 XU A PN a5

FARTBEREE e REEE, mThRmmniks.

2/12




Hh R I SITARAT 1) 0-1 S S5 A5 I B R BUR SIS B R 4 2017 4R55 —ZF AR,

KIS, BAAERITEE. DURbRN
AT AR 1A it T 3 AR AL AR XUz WA 2t R AL

HEEHAN Hh Rl 4 BT PR A F
HETEN wp [ TR AT B A PR A
P ARAT ) 0- 1R i 25 | rhEhARAT [A) 0-14E i &
Oy 2 FH 4 1 FE 4 TRIAR
TRy ABHEE R O£ F 15 P A
T B SRR R 4 A RS 003085 003086
AN A04T8 F L 1 /\A’ﬁ,‘é&
f;m A TR FE NG 9, 000, 000. 004} 1, 006, 268. 434}
YA
§3 FEWMFZIHFEESHFERI

3.1 XEMEER

AL NRTIT

HAAHT (20174204 H01H - 2017406 H30H)

F B 55 Fa b HERARAT RO 14E by | Rl ARAT (R 0- 14 Hh iy
L5 FBHRHA SR E AR EC

L A S A &8 40, 831. 31 4, 205. 36

2. A BRI 40, 831. 31 4, 205. 36

3. AU 38 35 4 4 BUAS HA 1 0. 0045 0. 0041

4. WIR B & %=1 E 9,075, 488. 91 1,013, 525. 43

5. HIR B S A A8 1. 0084 1. 0072

1o A C el fg 2 AR E O . #eitlicat

HAtN (A& 2 et a2 sk

) FABRAHOR B O ARA, AR A ) 2 SEai i as n_EAH 24 Se i E AR S e .
2+ ARG WEHIARAUIERANZ SRS IHM, . BerHm, EE

Par’
WA

3.2 EeRERI

AR SRR AT B T AR T

3.2. 1 AR i & fr A (e Wi o 2R e S0 (RIS % b e v e 2 R A LU AR
HREERAT T8 0 14F A R S5 45 A R TE A ER L

FEEK

B Bt =D

FEIGC | dkgitbir | g
RinEZE | HdEl | s | O-0 | ©@-@
@ G HE@®

3/12




Hh R I SITARAT 1) 0-1 S S5 A5 I B R BUR SIS B R 4 2017 4R55 —ZF AR,

HE=1TH 0. 45% 0.01% 1. 10% 0.01% -0.65% | 0.00%

HHRLERAT 1B 0148 AP R SF 425 F T B CAHE R B

o | PHRE | RIS | aibE
BB z@ Tz | MR | BEERE | 00 | @-@
° *O %D

HE=NH 0.41% 0.01% 1. 10% 0.01% -0.69% | 0.00%

3.2.2 HESARAMUKESRIHHEWE RS RHE RS R AR &R
AR Eh LB

MPEHRITEO- 1 PSSR GARIENAGERR T AER RS Rt W R hE EA L E
(20165 12H27H-201746H30H)

-3% . . . . . :
2016-12-27 2017-1-24 2017-2-28 2017-3-28 2017-4-27 2017-5-26 2017-6-30

HRERTTIEIO- LS FR E A RIERCH TR T AERICR S SR g HdsE B tiE
(20165 12H27H-2017%6A30H)

-3%% H . . . . :
2016-12-27 2017-1-24 2017-2-28 2017-3-28 2017-4-27 2017-5-26 2017-6-30

O FRSTE0-1E SR SEE

T AEEEECHARN, UGS/, BR6TTF 517 S HAl % 1051 fe &
LT & R e 5 RAE

gc O LREHEE

§4 BEAWME

4/12




Hh R I SITARAT 1) 0-1 S S5 A5 I B R BUR SIS B R 4 2017 4R55 —ZF AR,

4.1 B¢ZE (RESLE/PH) Wi

s s 4{2&%@5@%@%@@% IR | iES M _
TR H 1 BAERM | LR
HH R R 22 VR RiELt, HEELE,
Hh Rl RS S R Bl T 78 22 A8 38 K
g FRbH 4 N FH 52T, it
GriR A bR W2, RS
Faifii, R ML, HES MO AE
WA 7 PR124F . 20044E7H &
Rl RS XU 20054F12 A AT 7R
Rl ERAT [A] 1-34F UE 7 A A PR A A
i 5 e fE H SE WA 4 AT I L 2005
R HhRARAT HE12 A £200648 H
] 354 5 & 1F 7R SEARAT B & 30 5
i R fa 4. HHrIf. 20064E8 H
ZiE | PRERARATIEO-1 | 2016-12-27 - 124F | £20104F2 A BAEKAE
T EmERE BEEERARTER
FAHREL. ] 8 5 W3S B A5 5 4
AT R 1-34E M. 201042 3 &
= S5 R AE A i 20154F2 H B RiA %
FaE. R e SE A R A A%
fiig5 Hih & R G L T B
fiig5 H R e 5 [ 5 AL i 0 A A e i
aifor, s F S, 20154E3 A i
€ BT A N H I 4 HA IR
S e L A ], AT ECE 55 A
W % o5 8 A7 W, F201645E12H =4
BT AR GRS %,
HH R AR AT R 1-3 Mt lct, T EEE,
EE S g E A B TR 2, it
fFFe%. HREtR oA, B 3E Mol
| ATTE3-54E T TR, UESR ML AERRS
PR e g g | 201705 ) | e, 201047 A 22013
. R AT E] FAHE T RA BT
0-14FH 52 E VPG AR A PR
5 Hffa . + AT 4> H W s 2013

5/12




Hh R I SITARAT 1) 0-1 S S5 A5 I B R BUR SIS B R 4 2017 4R55 —ZF AR,

AR AT [A] 1-34F FE8H E20154ETH
i S5 UE T E A HOES A R
R4 4. ke FTA A AT AL 5 5
Tty 40 fi7 Ak 4 A 20154E7 H £20164E12
G5 H 8 T ik 7 5t e
BHA R A A AR
HAT, 2017T4E1H N
N H Rl S 4 A TR
A, ERFFLE AR,
T201756 H Z45EA
REREZH,

(1) EREREI. B H AR A S S48 B S R AR S H RS
(2) MEFF AN E SGEMAT I 2 GIEFRAL ORGSR BIMED AIAHSGRLE -

4.2 MEPNEES BRI FEH RN

WEHIN, AESEENREMRE T (PRARIAEIESRE) (BRI
EUEFF R B AL ) M EEM . S & R AR SR EE MBI E , AR
SAG M RS T SR N BN P AR g 5™, AR AR I I RS Al b, D93k 6 40
FAAT N BERBRR 2 o AN B s AR 8 BAT 547 RIS R e 5 R e 2y 5E, B
P I & O AT AR 2 474

4.3 NP GETULH
4.3.1 AP G5B RIHRATIE

R GEHBRELSEHAFTATFLESHERFEL) , AXFAGIE T (AFRLY
EHIMNEY FEREHAT, AFE R SR R R, NGRS 5 A B R T
MR, ERETL. IR, R HPATESIANT, B, R, HARFESES I
AR T AP e T E BB A, PRUEA 22 5 S 1 S o

AIREIN, R A 5 B A PATIEN REF, ARPTEHE 22 T AR
. REERNTFHIZE S FED,

4.3.2 REZHTARETHRHA
W I R R IUA I S AL R W AT N

4.4 REHINESHIBH R NZIED T

sl —ZFE2. SHEFm AR s, BATFE, JEHESHM, ik
BATIIAE I T oRABEE T, SR T a0t [RME 58 7 TR iOR, BUEVE 2 AR IRAT
FNEITda s e H ZRPARAT X A B R R IR T, BUSEH A2 i A 1 n A7 35K

6/12



Hh R I SITARAT 1) 0-1 S S5 A5 I B R BUR SIS B R 4 2017 4R55 —ZF AR,

RN, RIS TR RIS RIS, 10T BEEs A ROR% LT 554, 4 45,
He = LA %545 T 30bp.

B8 A (T T AR U ISR, ST RITF A T ST 2 B,
AT S AR, BRLITAE B AP RSB, BL R TP A b
kG, AR RN R AL B E T UL R

AER RN R0 AR BT R, B B I R P AR T
B, RHFH ARG R, AT S B BUT A R A 221 5
ST, AR AT, TR U4 4 (0255 0 2 5D i 8
IEHES

EREMETETHOTTR, (BRZHGMIMEAF RN, 115V SRR
B, SSNPORATRUTIIE, (AR E B L, AR SR 1
PSRRI, MRG0 R8 T RE 10 J PEARTAA
BOMHS% . T RSARRM TN, LR LSO R R A LB B, 5
SRR LS AT SR

BRI, ARG = A G ISR, RIS, JCIUEs A 6 2 IR
TR BRI TY, G125 T4 F Bk, 104 R 1 T 4. 4L L,
B T BT RN 55 OSSR IR B R IB AL, TR0 T
NI BRI 2.

4.5 WEMINESHW SR

AR AR SR AR AT TR O— 147 Hh v S5 A5 ) e Fia A AR &y U EL D 1. 0084785 A
et JASE G A AR E YK 2080, 45%,  [EIIAME S LU T I 26 28 9 1. 10%,

A A IR R BARAT 18] O 147 b i S5 015 T Bt Fe B CRE e BB 1. 0072785 A&
et JASE G A AR E YK 2080, 41%,  [EAME S LU I 26 28 9 1. 10%,

§5 BEASWE

5.1 MEMRESHHEHNR

] i H EH ) BB RS (%)

U | bk - -

Horr: R - -

2 | e - -

3| B e BB - -

Hrp: figz - -

Vi XIS - -

7/12




Hh R I SITARAT 1) 0-1 S S5 A5 I B R BUR SIS B R 4 2017 4R55 —ZF AR,

4 | HEERE - -
5 | ERbATA AT - -
6 | EANREERTE 9, 500, 000. 00 93. 60
Forbre SEWr = HI 1SRN IR
ST ) )
7| AT ARG R AT AT 647, 366. 82 6. 38
8 | HAhH™ 2, 256. 91 0. 02
it 10, 149, 623. 73 100. 00

5.2 MEMIRLITI A RIOBEREAS
AT ARG IR AR I IR 5L

5.3 MEWIRIEA SLME G2 & F = 13#EH LI/ MR T 42 BRI R 4
AT A HIARARFFA IR 5L

5.4 MEMRELFI MM RNGHFBRAE
RIS IR RFFA 77

5.5 MEHAIRIEA SOME b2 & F 7 13#H Le I R/ HERF BT T4 e 3R A 40
A AR IR ARFFAT 77

5.6 M HIRIEA RME HEE T HE LB R /INEEA BRI 48 B SCRAESF R W)
i
AT AT IR AR AT B SCFFIESF -

5.7 MEWIRIZA SME o2& F 713 H LLI R/ M HERF BT T4 St e R B A
AREAMEHIRRFFA )R-

5.8 M HIRIEA SRME G T 13E EeBI /N HERF RIRT L2 BUES R B 48
AT ARG IR RFFA BGIE

5.9 MEWIRSE ST R KBTI 5 1B 5L i
AT AR IR AR R AR I LL

5.10 REMIRAZEGHT I BFIARL 5 FHoL i
A G AR IR R I E U0

8/12



Hh R I SITARAT 1) 0-1 S S5 A5 I B R BUR SIS B R 4 2017 4R55 —ZF AR,

5.11 BBHAMEHE
5.11.1 |EHN, FEEFHRIFEEFFEHRERENNER, RRAALZSERE
IR 42 IR B R AT E A A AR BB LSRR E, SERS R B —FEANZE
AFFEFR. AT HIER.
5.11.2 BEBEWA T BREREIEESEFIE M EEBREE.

5.11.3 FHALBE =ML

75

TR

EH o)

- H PRIIE

IESCE S 5K

5,621.92

2SI

A S,

-3, 465. 01

IV VGEN

100. 00

FoA SR

N | | Ol =] W]~

HAib

8

it

2,256.91

R85 S P S it 1) 5t 2 S A X m s R, o 390 2 e g i S R B8 < S B o5 K R
I U 9T H OB E R — H B2 5 i (B A R ae] B BLE, AR IEREHS T
H HI1A] S it 2 -

5.11. 4 B HIRIFA B THBIAKI A He B fi 2z 9 4
AT G AR WIR AR FF A Ab T YT T e 4 5297

5.11. 5 #REWIARAT 48 B A FEFUE 32 FR 1% OL ) ¥ BA

AT AR R 35 A IR 44 R T AR I IE 32 IR AT L o

5.11.6 HEAFIMRE MR AT TR
W T DU ISR AL, % B ) o B AN 5 U T2 8] R BEAFAE R 22

§6 JTRAEEHHED)

B
H R ERAT I O-14E sy | RERAT (014 Hh iy
ERE R A ERME R EC
i 5 HH AT 8 A A 9, 000, 000. 00 1,011, 468. 45

9/12




Hh R I SITARAT 1) 0-1 S S5 A5 I B R BUR SIS B R 4 2017 4R55 —ZF AR,

i S0 1) 5 4 R D 3 0 20, 836. 49 118, 836. 88

R iR S0 1) 25 4 A s [ 3 0 20, 836. 49 124, 036. 90

1 A [A] B G 47 40 A2 B 4 400 B B
g BL =" 3H1)

i SR 5 4 30 40 9, 000, 000. 00 1, 006, 268. 43

O 2 2L R e MR AR A B <, T i 5 B e 4 200 K <0

§7 EE&EFBANZHERREREAEESHER

HERARATIAIO-14Erp | P RRERAT ] O 14F &

SRS F BiRHA SR E R 2C
5 AR BN KA A & 4 400 9, 000, 000. 00 1, 000, 000. 00
5 TR SN/ R A 30 - -
7 S IR S H /e e 47 01 - -
5 BAHAA B BN R AR B S0 40 9, 000, 000. 00 1, 000, 000. 00
A AR R A AR S 8 5 4
BB (%) 10000 99. 38

§8 MEWRKEAESREREFHHBIEN

A O REMENE | KEME
i H FAEMmOSE | E&Eamd | KEmSCE | E&amd | KiEFEE
LEA (%) LEA (%) HARR
SEHARBA T4 | 10,000, 000. 00 99.93 | 10, 000, 000. 00 99. 93 =4
SEHENmPEH - ~ ~ _ _
I
SZMENR - - - - -
EA LN - - - - -
fihy - - - - -
it 10, 000, 000. 00 99.93 | 10, 000, 000. 00 99. 93 —4E

§9 HMEREEFLRNHMBERRFR

10/12




Hh R I SITARAT 1) 0-1 S S5 A5 I B R BUR SIS B R 4 2017 4R55 —ZF AR,

9.1 HREMAB—BREFRFAESHBLHIE R BT 20%H 1F 5

B P R Dy B T B R R 2 b
%
FEA M4 G AL B (i
i? D] 5%
| kst mitoony I T RELN b | s
K| 5 o WE |
611 ®
5
Iz 1 20170401-20170630 10, 000, 000. 00 - =1 10, 000, 000. 00 | 99. 94
PR

AT GAFAE B BB H R S 0 AL 1A 2GR 20% K TE 00, 12383 B R AURE [l v 455
A RIS AUS, KAl ae ARSI, BV B AN AR I, B R BE LA B i AL
A e B SO B A R BIK, X B8 1HE ™ ZE AR RE i o

P R A UL [, B < BN ik 4 20 45 B P AR BILRE 70 PR B D9 DR B 50 1 [l
SRR B AP Je < P A EL P AR BRI, N T U SER R B S A A ARG
PR, T RE H ILE S SO [l SR T o RIS 1 ARG I 8t aiE B s A2 s, &
HANAPIRYE R & & A SR P25, EHEaFE R dg. EEER, ZemaRia A F
FE ] RETCIE SR T8 (5] RFAT (10 42 P 22 <o 0 1 XU

9.2 MR HE RN IMERRGFR
ES i a=E VWA LErd e P R LGS EYSE

§10 HEBEXHHEHS®

10. 1 FEXHER

(1) A B IE W 2 T o b Y7 S TR A T TR O LA rh i 5 0 (5 H e Bk ke e
PR A AL LA

(2) (b b i ST ARAT IR O- LA i S5 (s F e B R it NE R i S i e i &
1A

(3D (Rl b i AR AT (R O LAF Hp = S5 0 A5 At i BUR AT ACUE F 4% P B AT 4
P

(4) FKT HiESEE P Eh EIREHE TARAT I 0- 14 h i S 40E Pl AR 3 R iR GE 1%
WH L R

(5) FEEFH NS T B R

(6) FEEFLE N E B Bl g

(7D A 2 R ) HoAth se

11/12




Hh R I SITARAT 1) 0-1 S S5 A5 I B R BUR SIS B R 4 2017 4R55 —ZF AR,

10. 2 FFRGH A
e NRESTEE NN

10. 3 &R K

PFEFHTAEENVI (A S S A B, WA EE ST TAR SR G, fEA BRI (R BT R SR
STERfF:

FWHEE: PR ESEHARARZ RS 400-160-6000 (AigiE?h) , (010D
85003210

M3E: http://www. zrfunds. com. cn/

FRESEEARAR
—0—t&FEEA=Zt+—H

12/12



	中融上海清算所银行间0-1年中高等级信用债指数发起式证券投资基金
	2017年第二季度报告
	2017年06月30日
	基金管理人:中融基金管理有限公司
	基金托管人:中国工商银行股份有限公司
	报告送出日期:2017年07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名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  报告期末发起式基金发起资金持有份额情况
	§9  影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10  备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


