FRUENER ST IE B D RIEHFKR BES
2018 EIFHF MR T
2018409 H30H

HEFHN HRESEEFRAFA
EETEN BEIEEBROERAT
G EH HEA: 20184810 H 24H



HH AN AT ML AR B FOIE S B < 2018 4R 57 3 AR,

§1 EERR

B NI H o E H ORI AR S TR BB # . = S PRI 5L
HRBN, R H AR St R A S B AR AN ) SR BT .

FLEFEE NFIBIES A B IR A AR AR & & FIE, T20184FE10H22H Z#%
T ARG RIS FabR . IR R A AEWEFENE, RIEEZ N BN R
WE R F YRR B HORE N .

FeGE NGRS DLW . B 520 S50 B IE 2R 4 05, (HAIRIEJE
&—ERF.

RS AN G HARRILAR KK . BEFEARKE, #5E7EE B S mT
20 (5 AN B & IR S U B 1

AR B R 55 BERLR E H UL

A E 201847 H 1H 2201849 H30H 1k

§2 EH&7mBN

B RIFR Hh N 2k

Iy W eI RR Hh N 2k

He4 F A 168203
FeifEir TR R T
e e Cilecy Ve R 20154£06 H 19H
5 R B 4 4 B0 508, 310, 218. 474}

AT R A TR B 0T SR, I T R
A R R, IR ESENES KRS
LT Hbw b 25 U I JE v 22 TR] P 220 B s 25 P 46 %o {1 92 Il 7
0. 35%LAN, FERERRZEIEHIEA% AN, SEHLXT EIE
AT ML FE A SR R

AT 4 F EER AL e A B HINRREAT BB, MR I
FERR ISR B I SR HER B A PR U B AL 5,
AR b )4 s B S A i ) AR A EAT AR L 1

.,

BB R AR RO AR, it iR B RO B
IIELEEAT N, DR DRI <5 8 B DRI [0 Xof A i < R
i FEUE RN R AT MU AR B HOR R e R EE N, 20
AR IR B TR AN, e AT DUR
RO, RICEEE, (E& IR A TS

H20




HH AN AT ML AR B FOIE S B < 2018 4R 57 3 AR,

TR EE AR, ) R T I 2 v
2 7.

1. VTR S

2. FREHVLAHIE

3. BRSO

4 TR S

9596 X [EHIEAWERAT M T B0 23 545 96 X [ Y ERAT i

AL Wt ER% GBS
AHE G BONPRERTBEUN I S AL 4, (Hl TRELT
A W 2 AR B M RN, AR ES MR A A
[7] 4] JRU IS WAL 2 AR
LN I 4 BRAT TR A 7
HEEIEE AN BT A A PR A F
B o R A R BERA PERB HHERAR R
B 5 P FE eI N TR KA PERB Nk BE R
T & i F A 5 A 150287 150288 168203
WA WK B RIS | 141, 642,394.0 | 141, 642, 394. 0 | 225, 025, 430. 4
it 07 017 T
HH RN K 73 20
NEREE R
MRS, B
A B = U

& 73 Gk < 1 RS A 2 RFALE

RN ERAD A | RN ERB A A
HA PR | BA TR
U e B | PO e B
IOESE FRIRFAIE .

B B U
i FRRFAE, FL T
JH R A T
i 2 e 1 2 T
ks, igr
R GRS
LR S

3.1 EEMZHEM

§3 FEMFHITMESFERI

Az NRMIT

FEGF

HAE BT (20184F07HO1H - 20184F09H30H)

L. AHA 2 S B o

-10, 332, 740. 12

=
w
=i




H R AN BRAT ML 6 B SOIE SR 5 Bk 2 2018 4R 57 3 AR,

2. A HAF) 10, 985, 044. 58
3. IR 3805 4 0 A JA R 0. 0222
4. BRI & % = 14E 388, 829, 183. 05
5. IR H 0 B E 0. 765

1o A E sl st e 2L AR RN o it N CRE 2 e birEAR SR
) FABRAR LB S AR AT, AR A 2 SEai i as in_EAS 22 Se B A2 3 e .
2. BRI SHR A BRGNS RSB IHRA, Blin. ZEer iy, BmE
9t

S, NSRS LR K EAR T T A

3.2 B&IHERI
3. 2.1 AHAE HIRE S I A (AL 30 T 0 5 A 5% i B Wi 25 32 e
T
N i%ﬂ L/ \ éjllf )
il | RS ORBREEC)
192 N FhnEzE | B | L -3 @-@
%D " b2
® %@
@
EER=YN
H 2. 68% 1. 70% 1. 69% 1.47% 0. 99% 0. 23%

3.2.2 HESAFRERUKRES RTHMER K ERZ KHE RS LB s &

g ifinl=a:q

PRI TS R REE S Rt ¢ EE RS VA R H L E R E
(20155206 5 19H-20185£09A 308)

-60% |

2015/6/19 2016/1/7 2016/7/27 2017/2/17 2017/9/1 2018/3/22 2018/09/30

— TR — EeEE

&
I
p=il




HH AN AT ML AR B FOIE S B < 2018 4R 57 3 AR,

M S FRMHESF R BRLAE, AikegE e FESHEeN AN g,
S T 8 AR A e S 25 TR B8 LA 5 2k & B R O R 20 5E

§4 EEARE

4.1 RE&LE (RESLHENA)

FEATE SIS G2 B

wy | R TN i
T4 IR
FERRLE ] | B4 H O

L
A
EFEiEE
BTN
B
& Rk
T
=P A
e B, B, AT
Mo i TG FOME R I 55
e —— i, BB, R
i CE =N A7 AT NS
$ AT BR10%E, 2008%8)% Z20114E5
st | 201506 (LR AE 2SR R0 TR

B | 1 - |10 N TS JAT A M5 8
A WA, 201145 H £201241
s 2 U B E RS AT AL
oy LR e B
M4 B 20124E LTI
" HEAIRA, SUERMR
. SBAAT 2 BB
Uiyt
A
B
AL
IS
BRI
e

#
(2]

=




HH AN AT ML AR B FOIE S B < 2018 4R 57 3 AR,

MRS
TR
s
T B2
H.

E: (D) EREREL SR H RS A 68 B SR AR S H S .
(2) UEFF ML) SGEMAT W2 GIESR AL ML 53 B B M) BUAR S ILRE

4.2 BEAIHRERAELZE SR T H R 3

WEIN, AREEEHENROERE T (PR NRICMEIESRE) (R ANRIE
[ UEZF AR U e i) SR IECEE M 5 & R AR A SR AR RE . A B
SAG S B DT 0 SR NS BN FH AR B8, AR A P RS R Al b, D9k 1
FFANBOR AN ot o AN s (R 8 BT & SGEANE AL & & R IUE M2 €, T
P I & O WU AT AR 28 AT 4

4.3 APREGEFHH
4.3.1 A PR HHBERPITENR

WRiE GEFHRRESEH AT NP HIERTEL) » AAFGE T (T35
EHEINE) RS PAT, o F IR T BRI R, IR S o BOIA TS
RIAERIER], ERETT. BREE. R HPATESIAT, WEHE. fifk. SR TERESm
FEERA R T ARG T PR R H G, ORIE AP 22 5 JE U SE 30 .

AAREIA, RN T5E 5 ] BB A PAT I O R4, ARSI A G 23] 1 A T3
5, REEANRTHIZEZFHI

4.3.2 RERZHIT AT A

A IHN R R IA B SAFAE R H AT N

RN, RIS RATE G IAE 5 Fr AT 5a i I8 H R A58 55 AS 80 B 5458 5
R IZAIESE 2 H S & 5% 1] 15 .

4.4 HEHRHES BT RENBIES T

20184F =2/, AR EIMXAIEHESE, ENENEAT AR E LTk, 73%, AL T4
FRIE S G RIS IER, RSS2 E R sh NI HCE & HLORmS . BRI SR &R
MR G E AR | — e, ARESUIREE 7S SRR

4.5 MEHNEESHNGEIN
B Z RS WK AN I S B M0, 76570, AR BAN, LS eI K
FN2. 68%, [FEHIVSE AL RS N 1. 69%.

#6 T



HH AN AT ML AR B FOIE S B < 2018 4R 57 3 AR,

§5 BEAEHE

5.1 MEMREEHE=HSHEMR

s 5iA L () oy i 4 B 1) B 451
(%)

1| B 363, 473, 284. 55 93. 17
Horr: SR 363, 473, 284. 55 93. 17
2 | B - -
3| MEi a1t - _
Hrr: fiigp - -
B SRS - -
4 | HERWTE - -
5 | ERbATA AR R - -
6 | EAREERT - -

Forpre KRl i SN
B e ) )
7 fﬁﬁ%ﬂn%ﬁ%ﬁé/ﬁ 26, 292, 631. 19 6. 74

T

8 | HAtBE~ 371, 574. 64 0. 10
9 | &if 390, 137, 490. 38 100. 00

5.2 MEMRBATW A RIUBERRAS

5.2.1 MEMR GREHRB) #BITUARPFARERRAS

AN 1Tk A feE (o) i R 4 BT PV HE LB (%)
A RS RRS B - -
B | KAk 1, 234, 725. 00 0. 32
C | gk 357, 295, 627. 87 91.89
" B # BRAR ROKAE B B
Lk INAY
E | &350k - -
Foo| iR mEHI - -
G | AZiEis . B A BB 1, 054, 454. 80 0. 27
H | g Aol - -
| 5 S A B - -

H
~
=




Hh R [ EAN AT AR B SIS R R

2018 55 3 TR

AR 55l

EAzN4

P il

AT AR 55 Al 55k

=10 =

R0 % Ni & a4

CEINEZN ¥ /A 29 K
HOl,

J& RS < B FEAN LA i
5k

E ]

T2 TAE

&AL EIE 4

»n| | o | T

Q:—»

2=

&1t

359, 584, 807. 67

92. 48

5.2.2 MEMR (BREER) #BITUaRIAFARERREAS

Y A7k 251 2~ e (o) i B 4 BE P VB E AT (%)
A AR AR B vk - _
B | RAME - -
C | gk 3, 888, 476. 88 1. 00
b ML) T BRRSOKAE B B
PR R,
E | #30k - -
Foo| R mEHI - -
G | Zdiak. Bk - -
H | fEmmEgol - -
. &S A AE B B B
ENiE4
T | &l _ _
K| ik - -
L | BT 55 IRSHk - _
M| BEART RN RS - _
\ ICHINEZN s 1B/ 5 g TR = B B

M,

#
co
p=




HH AN AT ML AR B FOIE S B < 2018 4R 57 3 AR,

JE B 55 < B AN Ho A A

55k

HoE

TPAMM2TAE

&AL RIE 74

»n| ”| o | T

SN
Zia

it

3, 888, 476. 88

1.

00

5.3 WMEWIRELA SMME o B T 13E HL I /M HEFP BB +42 BRI R A 20
5.3. 1 REYPRIEBHER B A RME SES R E BN HEF R+ 42 B R R R

B4

. - _ i

e | BEAY Ji SR A4 FR o (k) 2~ e (o) T
1 |002075 g 6, 579, 428 | 129, 614, 731. 60 33.33
2 | 600019 FN A 6,729,925 | 52,829, 911.25 13.59
3 | 600010 AL A 14, 444, 454 | 23,977, 793. 64 6.17
4 1000709 T A 3,460,885 | 11,282, 485. 10 2.90
5 | 601005 PRk 5,408, 415 | 10, 979, 082. 45 2. 82
6 | 000825 KINAEE 1,790,025 | 10, 185, 242. 25 2. 62
7 | 000778 WG 2,095,315 | 10, 162, 277.75 2.61
8 | 002110 —ANEDE 535, 600 9,421, 204. 00 2.42
9 | 600808 ki 2, 118, 594 8, 686, 235. 40 2.23
10 | 000932 HEZE N Bk 1,029,600 | 8,638, 344. 00 2.22

5. 3. 2B B I A SMHE b5 F B 1B H I /N R P BT T 42 B B A 4

AVIRINIEREE S

| REAE | RESR s VNN B e A
%)

1| 600399 *STHEN 912,788 | 3,888, 476. 88 1. 00

5.4 MEMIREF T MF D RHGFREAE
AFE G WIRAR R 657

5.5 MG HIRIZA SMHE o5 Fe & B 15 E LB RN HEF R BT T4 27 B 3 A 40
AFE A IR R 657

#
Y]

=




HH AN AT ML AR B FOIE S B < 2018 4R 57 3 AR,

5.6 MEARIZA RMHE G ZeE T 13#E LB R/ M HEF BB 48 B SCRRES B R
il

AIE AR AR RFFA B SCHFIEST

5. T MEARIZA SOMHE o 2 37198 LI R/ HEFF B BT 42 B2 IR 4 B W A
AREAME AR EIR

5.8 MEWIRELA SMME o e 7198 HL I K/ HEFP BRI 42 BGIE £ 5 BH 240
AFE AW ARG

5.9 MEMKRAESRBE WRBH LT ZF B
AT SR T IR ARG BT

5.10 &G HIRAEEHT B EFIH R 5 F o0 ki ¥
AT IR ARG B G

5.11 BEHEWMEME
5.11. 1 iR EHANEESBENITBIEFRITNEE GERUE 000778) FMHARIESRH]
RATEAEEIAR HIHEEER I TLRAE, REREGEHIHIT—ENZRATER. &
TR -

20184ETH21H, AEEFHRFNGEE GIEHUE 000778) WIRATEAFINGE
BHARAT (LTFHERAF A%, ARZLIIXTF20184548 18HIERILA
BERPTHER GTBETTRERY EHT [2018]) 6585, #&k#E (FHEARILME
KRAFEGEEY EATNEFE=W, E—B8F/\FELW. F—F—TLFE—TH
e, MILEHRBEFRPTHRLSATARZ LI X RIEREFETN, HNATRZTIX
ALK — B = n BT B T .

Xf EIRUESR IR R BREF RV 2ESAEHBES, BRI RIFTEHUR
W, FHEFHEEMEIRE, RIS RR T PSR P AF & A SR EEHUR A = i &
HIHEE o

5.11.2 EERENH T ZRERNEIE & & FAMENELEREE.

5.11.3 A=k

Frs R A o)

F AR S 289, 375. 52

1
2 o7 YCIE 7397 Bk -

1001




HH AN AT ML AR B FOIE S B < 2018 4R 57 3 AR,

JS2 ST

ILiERIps,

11, 749. 12

JSZMAT HA A

70, 450. 00

FoAt NS

HoAt

Ol I | S| O] =] W

it

371, 574. 64

5. 11. 4 MEBIRFFH B TR BSHH AT He e fi 27 B 4
AIE AR IR ARFFAT A TR B R T e e f5i 7

5.11.5 &G HIRAT 142 R TP A AE U 52 PRIF AL A Ut A
5.11.5. 1 BARIEEB A+ 4 R A AE TR SZ R 1B HLAT BiBA

o o e o oo, | DOERERERNE | RGBT | SIERZ R
S| BEUE ) RRAEER e G | s | s
Tife
1 002075 YRy 129, 614, 731. 60 33. 33 iﬁ$n%
5.11.5. 2 BRI E BT F.42 B = H A7 7R 0 52 PR 15100 ) Ut B
ARG ARG AR A BRI SR A E S BRI
5.11. 6 BEAESHE MIERHM T FH#R TS
T DU a BN A, & Eefil i 2 T2 FN S Ao h I 8] A] BEAF A )R 22
§6 FHHAREESHFES)
BT A
RN WXEkB Fh R 2k

5 AT 3 < 13
LISY

135, 387, 857. 00

135, 387, 857. 00

225,753, 719.79

T 75 1T ) 3 <
H A 73 45

- 93, 017, 529. 04

Pk At T YT TA)
< N BE ] 473 5

- 81, 236, 744. 36

ot 3 Ta) B < v
DAENRE (A Hi
Uﬂz//hu “_» iﬁﬁ”)

6, 254, 537. 00

6, 254, 537. 00

-12, 509, 074. 00

e IR 2 et

141, 642, 394. 00

141, 642, 394. 00

225, 025, 430. 47

S$11%




HH AN AT ML AR B FOIE S B < 2018 4R 57 3 AR,

CISYl

S LA B e BN B S e BT, T [ 55 e 47 800 S <

§7 ESBHEANCHERFRSREARESHEN

7.2 ZREBHEANEHEAREREAES S AH
A AL e BN RIS I B e R A R

§8 HMBARFRFENHMBEERFR

8.1 HEMANE—RRERFAESHFLHIER BT 20%H1F 5L
AT AR A SN IR T B — B B R A SR 0 A B B I 20% A T DL o

8.2 MBI E IR EEER
At WTE R AR B R SR H Al B

§9 FEXMHER

9.1 £#HEXMHFER
(1) Fp LI 2 v 7 v i R A R AT MY AR R0 0 PR 7 43 B8 3k < 53 R 1 SCAF
(2) (R EREARERAT AR B SO T S R R e R e A A
(3) R ERIEANBRAT AR 80 SIE T BB 2 e i S5 U W 45)
(4) R ERIE AR BRAT b AR B0 SOIE T 3 B8 2 e F0 8 D 30D
(5) g B SS Bt AE . B
(6) FeFLE Nk 55 Bttt A: . B
(7 Hp e M 2 2R I HAf S A F

9.2 RS

LB NS TE NI A T
9.3 B AR

B H A E I A S SR A ), AT FE SO AR G, 1A (R VS ik ST
S EIE,

AR TS RS E HA R A F & AR SS H1E400-160-6000 (R KagkiE 2% ), (010)
56517299,
MHk: http://www. zrfunds. com. cn/

1201



HH AN AT ML AR B FOIE S B < 2018 4R 57 3 AR,

RSB R A
2018410 H24H

EHEDT



	中融国证钢铁行业指数分级证券投资基金
	2018年第3季度报告
	2018年09月30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:2018年10月24日
	§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
	3.2.1 本报告期基金份额净值增长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增长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 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
	4.3.1 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
	5.11.5 报告期末前十名股票中存在流通受限情况的说明

	§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
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8  影响投资者决策的其他重要信息
	8.1 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
	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




