PR EHEREKI T IS D RIESFRAES
20194 E FAFHFIRE
2019412H31H

HEFHN HRESEEFRAFA
EETEN BEIEEBROERAT
4G EH HEA: 20204201 H 18H



HH R AN AT ML AR B FOIE S B < 2019 SR 57 4 AR,

§1 EERR

B NI H o E H ORI AR S TR BB # . = S PRI 5L
HORBE, XN RS AER PR 52 B R AN ) R A T AT

BEAEE NEIEIEF R G IR A AR AL &S RE, 7202091 15HE#
TR RIS FE bR HERIUE T H ARG E N, RIER N BT R
WE R F YRR B HORE N .

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

FEE N G ARE AR KR . BTG, BEEEHAEAE NI TR mT v
AR RS AL G I FE S U 15

AR B R 55 BERLR E H UL

A E2019F10H 1 H 22019412 H31H 1k

§2 EH&7mBN

B4 TR Hh N 2k

He4 F A 168203

B (Y NS B A EINPAD ) G
e e Cile sy Ve | 20154£06 H 19H
i T IR 2 4 A AU A0 280, 929, 139. 344}

AT R TR B BRSNS, Il ™ SR
B GREY, AREEftEE KRS
Bt H s b Z57 L g 1 22 T £ ) 357 R B 120 2 46 00 41 42 ) A
0. 35% AN, fFEEREFIRZSEHIFEARLAN, SEBNS FEHIE
BABRAT 8 B A R ER

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

B,

AR RO AR B, it iR B RO B
IIELEEAT N, DR PRI <5 0 B DRI [0 Xof A i < R
i3 R AN R AT ML AR B R mT e R, 20
AR IR ER R TR A, e AT DUR
RO, RICEEE, (E& IR A TS
AL BRI RS, 77 A BRIER TR 22 4% il A2 BR E AV

PO RS

H20




HH R AN AT ML AR B FOIE S B < 2019 SR 57 4 AR,

A

1. B3 e & SRS

2. WEWGTHGHIE
3. BN

4. BRI T B S

9596 X [EHIEAWERAT M FE B0 23 545 96 X [ HYIERAT i

SRt Wt B
ARG NIREFREI M R I S, BB TUHR
W A5 TN B8 B ARFAAE , L T3 XU AN T A 2
U R AT Mg ES. fFMNESMRSMES. N
KREEHT A7 B TR R RS IRE, W
BRAD LA U XU « FIUHUAC 2 LG (R R A0E 5 4R
B 45 EL A T XU « IS 205 8 v PR AR
LN rh i 4 A BEAT TR 2 )
HEEEEN EIEAESS B A A R A 7]
R I N TR KA WERB Bk RERE
TR RIEAL 5 150287 150288 168203
WEWR T B HIEES G | 97,312,161. 00 | 97,312, 161. 00 | 86, 304, 817. 34
G 7 0 0
HH RNk 73 0
NERERFEELT
RIS, B
RREABEAGYE | B gﬁ;ﬁﬂﬁﬁ&
N 53 2 3 4 R WA 2 R AE Eﬁm%%@\:Eﬁﬁ%%%‘<ﬁ%%ﬁJﬁﬁ
TS R R | TR 3 = SRR T
ST IRHAE PRI
Az & v T B2 1T
inkk4. itz
RIS FRE
R4,
§3 FEWMFIBIFMEESEFERIN
3.1 FEMEHER
Bhr: ARG

FEGF

WA (20194E10H01H - 20194F12H31H)

#3




Hh R AN BRAT ML 6 B SOIE SR 5 Bk 2 2019 457 4 IR

L A E sl as 275, 616. 55
2. A HAF) 12, 397, 838. 57
3. AT 351 5 4 4 B A HA R 0. 0530
4. BRI G % = 14E 245, 068, 906. 61
5. JAAR A A E 0. 872

1o A e sl st a2 AR RN . il . i CRE 2 et EAR s
) FABRAR LB S AR AT, AR A 2 SEai i as in_EAS 22 Se B A2 3 e .
2« ERARIEGWSHRSABIERIA N S SR ZIRA, Blin. SEerg g, Bm
P, TP ANBH S SRR KT EAR T T A

3.2 EEBERIN
3.2.1 AHAITE S PUS HHHE 5 T 5 RN BB 2 R A e
WAL
WSk
1 I
i | TR e | B
e e | | ik | 00 | @@
2@ i
®
@
oE=4H 5. 66% 1. 02% 3. 90% 1. 02% 1.76% 0. 00%

3.2.2 HESAFRERUKRES RTHMER KRR ZHE RS LB s &

g ifinl=a:q

PRI TS R REES Rt AR RS VA R R H L E R E
(2015506 H19H-2019512831H)

0%

-40% |

-80% !
2015/6/19

2016/3/28

2016/12/29
— TR — SR

2017/9/30

HAT

2018/7/6

2019/4/10

2019/12/31




HH R AN AT ML AR B FOIE S B < 2019 SR 57 4 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 BHEAWRSE
4.1 ZeLH (RELSEH/N) HN
EARFEE I | IE
SAMR | F
M .
4 IR am | s | i B
Hiy | B | &
PR
HH Rl IR — o — 2 R
A G QN e S RS, hEEEE,
Rl IR R AT 48 2 SIE SR T B MG R A 8
P4, R E ANk S gLl WA
AT FEH I P FR % B o 220, BAREE Mk
& R R E R T By TR, UEZF MO R 114F
AT e A S AL Rl N 200848 H 2201145 H
e 50 22 5 BRIt 2015 {EE R H 5 B R
FouE[E ERAGITE e e S A 06-19 - 11| AFNESE S ATA A% 7 e
A2 50 =2 5 TR PP, 2011455 H &
FABHOIE TR T e e 20124F 11 F) W4T 5 S 4
Fe 4 PR HHIES 0032 5 Y A PR A A 51 = A
FEGRAE B F5 4% 78 2 P PR AE . 201
4 R HIES 00758 5 AT 25E 11 H I R b 2 4
T TR BRI 4% Y R B HARAR, IUEFREER
Rt S B S e N P BB A TR HRA
Ea e (INEZE

E: (D ERMEREY. B HRGEA R & E E A SN R E R H IS, e
B R RER,  WAERR H AR e & R .
(2) UEFF AL SCEMAT I P2y GIEZRL MO N SR BEAR A BRIMED HIAHSRRIE -

4.2 BEANNRE H A A E SR T EF 5 5

WEWIN, AESEEN BN T (e NRITNEIESHE) o (R ARILM
EUEZFR B AL i) KA EE M TG R AR SR EE B e, A5 IR
SAE M~ B DTSR S BAE P JE g B, AR I KOS A At 9Bk A

H5I



HH R AN AT ML AR B FOIE S B < 2019 SR 57 4 AR,

FANBOR AN o A GIa 8 HAT &0 SGEAE AR & & R IUE M2 €,
R AT M 2 14T 9

4.3 AFRGETUH
4.3.1 AP GHIERIPITER

Rl GEHBREEEHEAFTATFLSHERTEL) , AAFHE T (AT
EHINEY FHASHAT, AFEE A R SR ORI R, IR S A O
P EsdEml, EFFF. R, ZHPATESIAT, mHE. mE. BARFBRES I
TEHEIR T AEX s B R A, RIEA A5 E N sl .

RGN, IR A TAE G B B AAPATE N RAF, AR GEAEZE T AT
f, RRAERN TG E

4.3.2 REZHITARIER B

WA R B IAIE AT HEZ TN

A AR IS AT B RIS 5 BT A TF5a 0 [F) H 158 5y A i B 0028 o)
Iz 2 H RSB TE I

4. 4 WEH AR SRR T KB EL

2019FEDYZRLE, ARG N EREREN L2 tRid EIkB B, RSN ERAT e H bk
3. 39%. AFE AL S S RIS INER, RIS e R sl 5 80k &5 H R
W o ARG IR P 2 RIS (E R SRS TSR R, ARG R
WOV BRERAT — R B 25

4.5 |EHANESFNLSFEI
0 25 A5 R v AR 2k L A 4 BB 0. 87278, AR HAIN, At K
NG, 66%, [E) ISR L E EL IR ZS 3N 3. 90%.
§5 BHRHAEWME

5.1 MEMREEHAEGHNR

2 e B R L A

F5 WiH S5 (T)
(%)
1 W 227,327, 324. 40 88. 59
e IS 227, 327, 324. 40 88.59

34

H
2 | HEeRH - -
3| Bl i - -

Hr. figz - -

#
)]
p=




e L AR A T AR O GO S Ve 4 2019 4245 4 RIS

PSRRI SR - -

4 | REREE - -

5 | GRUTAMIRTE - -

6 | EAREEHT™ - -
e S 2[R0 B SEN

R SR ) )

7 ?i%TZ?'Aﬁn AR E R 17,516, 925. 91 6. 83

8 | HAhHE™ 11, 754, 673. 15 4. 58

9 | &t 256, 598, 923. 46 100. 00

5.2 MEMREATW A RPBEREAS

5.2.1 HEHR FBEHK) BITUSRIEARERRAS

G 1Tk 2~ e (o) i J 4 BTV HE LT (%)
AR RRS B Dl - _
B | KAk 1, 248, 121. 00 0.51
C | gk 222, 092, 026. 53 90. 62
b HL 7. #7 BRR OKAE B B
R INA
E | #350k - -
Foo| R mEHI - -
G | AZiEE . AR B, 979, 353. 60 0. 40
H | fEmmEgol - -
. &S RS B B B
ENiE4
T | &l _ _
K| Gettr=l - -
L | FASEANRE 55 R 25l - _
M| BEART RN RS - _
\ IKAF S IRBE RN > Fe 5 it B B
H
0 JE ARS8 BN F A R B B
b
P | #E - -

#

=




Hh R E AN AT AR B SIS R R A

2019 5 4 AR

Q | BAMHaTAE - _
R | b, fE R R - _
S | e - _

it

224, 319, 501. 13

91.53

5.2.2 HEHR (BRRHIHE) #ITUDRIFARERRAS

ek

RES|

X~ fetirtE o)

SE-

SR EE LB (%)

A

VSN NN NN 12

B

PR

1,664, 579. 00

0. 68

lb R

1,097, 527. 73

0.45

HL 7. 7 RS BoK A
i K AN 4

L

R MEE

AL B EAIEENL

| | T @

ERRIE V4

—

5 R A AE B
AR 55l

131, 442. 50

Rk

Pl

AL B AN 55 A 550l

=0 = | <

AW TR ST

107, 696. 00

0. 04

G RINEZ Sy 1PN S gl N
Y

6, 578. 04

0. 00

i B 55 A AN LA
55k

HE

PAAE 2 TAR

A AR E AR R

(28 IR=vil Br-> X Eiav]

éﬁ: =

At

3,007, 823. 27

1.23

5. 2.3 WMEMREAT L RIOBBBR R ERRAS

AT AR T IR AR FFAT I

X?K

Ve
0T o

#8 7




HH R AN AT ML AR B FOIE S B < 2019 SR 57 4 AR,

5.3 WMERIREA RE SES T 1#E B/ R+ B R S R B 4
5.3. 1 HEMRIBHERFEZA RN E SES T HEWH R DHRFRIET 2 BE R ®

e
e A BT | HE () A e (o) SRR A
fis i (%)
1 600019 | A 7,126,661 | 40,907, 034. 14 16. 69
2 600010 | CLARI A 18, 840, 854 | 24, 869, 927. 28 10. 15
3 601005 | HEERANEK 5,727,315 | 10,595, 532. 75 4.32
4 000709 | RN A 3,664, 785 | 9, 455, 145. 30 3. 86
5 002110 | =4 981,350 | 9, 185, 436. 00 3.75
6 000778 | %45 E 2,183,715 | 9,106, 091. 55 3.72
7 002075 | WA 1,355,128 | 8,442, 447. 44 3. 44
8 600282 | FEEIAD 2,250,253 | 7,763,372.85 3. 17
9 000825 | KA 1,895,525 | 7,752, 697. 25 3.16
10 | 000932 | HEzE@Ek 1,500,980 | 7,174, 684. 40 2.93

5. 3.2 BRI E A M E 53 B 15+E He B RN R B A T 42 R U3 A

P | AR | IR | B () | AE Oo) | dEEE R E ] ()
1 000923 | JAAWHEEYRE | 112, 700 | 1, 664, 579. 00 0. 68
2 603028 | FEHEKR 89, 500 | 1, 057, 890. 00 0.43
3 688058 | T LfH 1,450 | 131, 442.50 0.05
4 688202 | &y 2,120 | 107, 696. 00 0. 04
5 002972 | Bl&ik 1,075 21, 532. 25 0.01

5.4 MEWIREL G EF I RAGFRRAE
AIE AR WIRAR R 657

5.5 IREFARIZA A o B T 7= 13E LU /M HEFP BT 42 B 35T B 40
AFE G WIRAR R 657

5.6 IR&HIREA RME S E ST HE BN R B+ 48 B SCRRES B R

41

AT G AR T IR AR RFAT B SCRFIER

5.7 MEHIRIZA SMHE o5 e B 1 E LB KM HEFF BT T4 5=t &R 4505 B 40

RIE A G IRR A St 2)E

HIT




HH R AN AT ML AR B FOIE S B < 2019 SR 57 4 AR,

5.8 MEARIZA SMHE o 2 7™ 13E LL I R/ HEFF BT TLA2 BUIE R 3 B 40
AR GAME WIARRFFABGIE

5.9 MEMKAZEREWRBHER A H LU
AT G AR AR AR A el i

5.10 #EHIRAZEEH B 1 E N3 5 FH o0 i ¥
AT G AR R I B U

5.11 BEAAHEME
5. 11. 1 i N e R BRI+ 2R EWR G GIEZ#R5600019)  AANR M GIE
FHARIG600010)  KINAEE GIEFHFALIL000825) AhHARIE S ) KRAT AR A JAA H 30 4 1
BRI RWE, sEREmE H AT — N 2B AF T ATTREE.

T ASTER 2019529 H 27 H R A IR ER I A R 2 =] AT IBUG 1
(2120190062) . L3k B X IR JR20194E1 A 3 H K AT X P 52 1 GBI AN I 43 A R 2
AIATIEC T CEEERTT (2018) 063%5) o B kMTAEASIMELR20194E5 H 16 H & AR X A 5
AN IR 0 A R A B AT BUL ST CRLRTT € 20190 115) o Bk AESHEE)R2019
6 H 12 HRATN A 5 AR AN DRI 3 A B A I AT R 51 (L3RI € 20190 315
A0Sk T ARSI RI20194E8 H 12 H R AT A 5 G AN DRI 03 A B A mI AT R 11 (f
Y (2019) 405) o ASLAESIAEEF2019429 H 25 H & A vt N 52 o G ANAN B A A
BRA B HATEAL S CEERTT (2019) 45%5) o A3k AESIAEI 2019429 H 25 H & A %t
PS5 T B AN BRI A PR A & ATBUL T CEIERTT (2019) 48%5) o KRIATTA S
201944 H 25 H AR 1L PR AT A I A0 A R 2 5] AT BUG 117 GFE T+ [2019] 001
) .

X FRUE SR AR SRR AR UL B . AL SR EU L S, FIRIESE RAR TR EUNK
o, RIEHFEEM A SIREA, MR KRAT EARZ R AT R WIS IEFiElE, Bl
VIEF5 B 0% 1R SR 57 A AH SRR RN A =0 il P R L o

5.11.2 EERENH T ZRERNETE S FME N ELREE.

5.11.3 A=k

75 EA s &% (o)
1 17 ARIE 66, 584. 09
2 RESCIEZ7 T H K -
3 IMidivel -
4 IME PSS 7,745. 16

1001




HH R AN AT ML AR B FOIE S B < 2019 SR 57 4 AR,

JSZVAT HA A

11, 680, 343. 90

FoAt MR

HoAt

O | &S| O

it

11, 754, 673. 15

5. 11. 4 REWIRFFA KL T He Y o7 #5135 BA 40
I AR IR AR R I TR B I v e iz

5.11.5 &G HIRAT 142 R TP A AE U 52 PRF L A Ut A
5.11.5. 1 BIRMEBE AT+ B P AL TRE 2 PRI SL R i B
AT AT IR RFAT (BT 42 B S R AL SUE R IR AR L

5. 11. 5. 2 BAIRBURI K 7 48 IR P AFAETUE S FR 1B DL A i B

SRAL NRTTT

e I AR | SR TOEZ RIS | HEESERER | A2 R
Tl s A Bl (%) AL
688058 | T %4k 131, 442. 50 0.05 | Hr A IE
2 688202 | Eidph 107, 696. 00 0.04 | Hr AR IE
5.11. 6 BEAESHE MIERHM T FH#R TS
DU a BN A, & Eefl i 2 T2 FN S A v h I 8] A] BEAFAE )R 22
§6 FHHAREESHFES)
BT A
HERA B Fh R 2k

5 T 3 < 13
LISY

74,199, 256. 00

74, 199, 256. 00

62, 497, 401. 08

T 75 113 ) 3 <
HA I 3 351

103, 568, 567. 87

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

41, 226, 009. 22

e 5 ST 1A B %
AR (A3
Bl =7 31D

23, 112, 905. 00

23, 112, 905. 00

-38, 535, 142. 39

e IR 2 et
LIS

97,312, 161. 00

97, 312, 161. 00

86, 304, 817. 34

S$11%




HH R AN AT ML AR B FOIE S B < 2019 SR 57 4 AR,

T PR 2B BN AT B = 0 B 8] A I e i AR A 43 B0 K% S 39 B i A Ak 4y
I

§7 ESBHEANCHERREREAESHEN

7.1 REBHEAFHEESMHTRER
A I B BN RIS I B e R A R

§8 HMBARFRFENHMBEERFR

8.1 MEMNBE—RREFHESH L FIE D BT 205K 1F 5L
AR HE S AR T A B T B BB A S e 0SB B 20% 1 5 L

8.2 MBI E IR EEER
AR AT RS 5 A DR SR HLA A

§9 FEXMHER

9.1 £#HEXMHFER
(1) Fp LI 2 v 7 o i R A R AT MY AR R0 0 PR 7 43 08 3k < 53 R 1 SCAF
(2) (R EREANERAT AR B SO T R R R e R e A A
(3) (R ERIEANBRAT AR 20 SIE T BB 2R e i S5 W 45)
(4) R IR AR BRAT b AR B0 SE T 3 B8 0 e 308 130D
(5) g B LSS BT B
(6) FgFLE Nk 55 Bttt A: . B
(7 Hp e M 2 2R I HAf S A F

9.2 RS

R NI S N
9.3 B

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

TR PRRSE AR A F & RS H1E400-160-6000, (010) 56517299,
MHk: http://www. zrfunds. com. cn/

RS ETHA R A
20204E01 H18H

1201



	中融国证钢铁行业指数分级证券投资基金
	2019年第4季度报告
	2019年12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:2020年01月18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

	§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

	§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
	7.1 基金管理人持有本基金份额变动情况

	§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




