FREENEREI T IE R DRI HRRES
20205 1 FHERE
20204£03831H

HEFHN HRESEEFRAFA
EETEN BEIEEBROERAT
4G EH HEA: 20204204 H 21 H



HH [ E AN AT ML AR B FOIE S B < 2020 £E57 1 FREARTY

§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 NEIEIEZ R G IR A AR AL &S RE, 72020047 17THE#
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 E 20205951 H 1H 2 2202043 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 405, 916, 120. 9444

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 DRI <5 0 B DU RTTING [0 Xof A i < R
i3 R AN BRAT ML AR B R mT e R, 20
AR IR ER bR TR AU, e AT DUR
RO, RICEEE, (E& IR A TS
AL BRI, 77 A BRIER TR 22 4% il A2 BR E AV

PO RS

H20




HH [ E AN AT ML AR B FOIE S B < 2020 £E57 1 FREARTY

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
REGHT A7 B TR RE SR ARE, N
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 )
REEFEE AN EIEAESS B A A R A 7]
N4 I A 13 A TR FR KA WERB Bk RERE
TR RIEAL 5 150287 150288 168203
WEWR T B HIEESHMEL | 173,978,597.0 | 173,978,597.0 | 57, 958, 926. 94
A 01> 01 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

A (20204F01 H01H - 2020403 H31H)

#3




Hh R AN AT ML 8 B SOIE SR 5 Bk 2 2020 4R 57 1 FFEARTY

L A s I et

2,144, 471. 46

2. AIFIE

-33, 598, 059. 95

3. BT 48 ik <5 A A ST R

-0. 0819

4. AR G B 1HE

321, 445, 938. 52

5. IR & B E

0.792

1. A s et fak A AR Festiias

H

N

e N O 2 SR EAE L

) 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 =9.17% 1. 85% -10. 84% 1. 88% 1.67% -0.03%

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 5 19H-20205£03R31H)

0% |

20% |

-40% |

-80% !
2015/6/19

2016/4/11

2017/1/24
— TR — lEEEE

2017/11/14

HAT

2018/8/27

2019/6/18

2020/03/31




HH [ E AN AT ML AR B FOIE S B < 2020 £E57 1 FREARTY

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 IE — o — 2 R
A G QN A 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 B EB AT BT,
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

WE N, AESEEN BN T (e NRITNEIESHE) o (PR AR
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 [ E AN AT ML AR B FOIE S B < 2020 £E57 1 FREARTY

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, AFEd A R SR T ORI R, IR S o 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)
Bl IR = H RS ES% TR O

4. 4 WEH AR SRR T KB EL

20204F —ZF R, ABREZE DI D R H oy R 6 BB 5 [ P 19 PO ) Bk [
[t i X1 D ] A1 17 F) 2 SiE RIS S 5 A T RO 2 M0 K [, IR AR BRAT ML AR 0T ik
L1 43%, AR AL IR & & R A 5 TEOR, RIS 4 R 4 s) AR HeE & B
0o [RIE G PR B2 BBE G ARG . A S & T TSR, AR EE G R
WOV BRERAT — R B 25

4.5 |EHANESFNLSFEI
0 2 A5 R v AR 2k L A BB N0, 79278, AR BAIN, At K
N9, 17%, [EIHV SR 8L HEUR 35 R 10, 84%.
§5 BHRHAEWME

5.1 MEMREEHAEGHNR

4 BT PR l

%)
1 s 300, 013, 051. 13 93. 10
Horp, g 300, 013, 051. 13 93. 10
2 | EEHHE - -
3 [ 52 WL 2 5 R - -

#
)]
p=




e L AR A T AR 5 GO S VB 4 2020 4248 1 BRI,

Hor: fiize - -

AT & SRl - -

4 | REREE - -

5 | R ATA AR TR - -

6 | EAREEHT™ — -
FHodbre S =m0 B SE N

B A ) )

7 ﬁﬁﬁ?ﬂn%ﬁ%ﬁ{i\ﬁ 22, 058, 939. 20 6. 84

8 | HAhHE™ 193, 193. 53 0. 06

9 | At 322, 265, 183. 86 100. 00

5.2 MEBREBATW A RPBEREAS

5.2.1 MEHR FBEHK) #BITUARIEARERRAS

AL A7k 251 2~ e (o) i J 4 BTV HE AT (%)
A AR AR B vk - _
B | Kk 3, 626, 469. 42 1.13
C | gk 293, 707, 719. 27 91. 37
b Mg T R SOKAE B B
R INA
E | #30k - -
Foo| R mEHI - -
G | @iz Bk 1,643, 138. 40 0.51
H | fEmmEgol - -
. 13 BAL S A S B - -
ENiE4
T | &l _ _
K| patthy™k - -
L | BT 55 IRSHk - _
M| BEAET RN RS - _
\ IKH] S IR A SR i - -
H
0 JE= AR SS A5 BN H A AR B B

5k




HH [ E AN AT ML AR B FOIE S B < 2020 £E57 1 FREARTY

HoE

PAARE S T AR

S R AR RO

n| "|o | T

SN
Zia

it

298, 977, 327. 09

93.01

5.2.2 HEHR (BRRHIHE) #ITUDRIFARERRAS

e 17253 AR E o) o 4 BE P E LB (o)
AR RS B - -
B | Kk - -
C | gk 280, 598. 62 0. 09
b AN WANE S Y B )

FEFIAE RO
E | &5k - -
Foo| iR EE - -
G | ZiEEH - g AHEELL - -
H | fEmEFE - -
I ;;zjﬁg RARIE R 504, 881. 10 0.16
T | &Rl - _
K| patty ™k - -
Lo | ALGE AT 45 AR 45l - -
M| BEATT AR RS, 132, 160. 80 0. 04
N ;ﬁ M L F R 118, 083. 52 0. 04
0 J& RS  AEEEAN A Al B B

5l
P | #AE - -
Q0 | PAEMMETE - -
R | Xt REFIGR - -
S | 4E - -

A1t 1,035, 724. 04 0. 32

5.3 MEHIRIZA RMHE o5 T 1 E LB RN HEF RIBRT+42 BRI 40

#8 7




HH [ E AN AT ML AR B FOIE S B < 2020 £E57 1 FREARTY

5.3. 1 HEMRIBHERFEZA RN E SES T HEHI R DHFRET 2 BE R R

B 41
e Hﬁiﬁ BELH | REM | ARHEGD ﬁﬁi;ﬁg/;@ﬁ
1 600019 | EWMM 10,595,661 | 51, 600, 869. 07 16. 05
2 600010 | ALAR A 28,011,454 | 32,213,172.10 10. 02
3 002075 | VAR 2,014,728 | 18,132, 552. 00 5. 64
4 601005 | HEERANEK 8,515,115 | 13,283,579. 40 4.13
5 002110 | =4 1,458,950 | 11,627, 831.50 3. 62
6 000709 | RN A 5,448,685 | 11,605, 699. 05 3.61
7 000778 | W64 3,246,615 | 11, 168, 355. 60 3. 47
8 600282 | FEEIAD 3,347,053 | 10, 509, 746. 42 3.27
9 600022 | Ll ZRENEk 7,297,612 9,413, 919. 48 2.93
10 | 600126 | LAWY 1,515, 483 9, 335, 375. 28 2.90

5. 3.2 BRI E A M E 53 B 15E HL B RN R B A 42 B SR BB

P | A | IR | B () | A0E Oo) | dEEE R E ] ()
1 688158 | fLZlfs 7,360 | 336, 057.60 0. 10
2 688085 | = KEST 8,807 | 184,594. 72 0. 06
3 688058 | T Lfh 1,450 | 168, 823. 50 0. 05
4 688202 | Ly 2,120 | 132, 160. 80 0. 04
5 688178 | Jiffily 3,704 | 118, 083.52 0. 04

5.4 MEWREL G WP RHRFREAE
AIE AR WIRARFFA 657

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

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

41

ANHe G AR T IR AR RFAT 57 SCRFIER

5.7 MEHIRIZA A o5 e B 1 E LB RN HERF BT T4 5=t & R 4505 B 40

RIE A G IRR A St 2)E

#
Y]
p=




HH [ E AN AT ML AR B FOIE S B < 2020 £E57 1 FREARTY

5.8 MEPARIZA SMHE o 2 7™ 13E LU R/ HEFF BB TLA2 BUIE R 3 B 40
AR GAME AR ARG

5.9 MEMKRAZESRE MBS B U
AT G ARG IR AR BRI DT

5.10 #EHIRAZEEH B 1 E N3 5 FH o0 i B
AT G AR IR ARG E 6T

5.11 BEHAIEME
5.11. 1 #Rd W ISR AT+ 2 IEF B A i 43 (600010) « FEH A (600019) #hH
MAE 5 0 AT EARA IR A R B W BB 1T or R A, R 5 gn ) H AT — N 2B AT
T ATIHE .

A3k T 2E PR RI20194E 11 A 12 H R AR X N 5% i B AN AR A 4 A PR 2 = 117 A 1
C CBD 2T [2019]3345) |, AL TSI R20194205 A 16 H & AR X4 P 5 i LR
WA A PR A T BIAL ST CRLFRET € 20190 115, Ak A S ES H20194E06 H 12 H
KA S A AN A PR A & AL ST (LIRS € 20190 315) |, ESKTHASIEE
JA20194F08 H 12 H R AR P9 5 i AN NI A1 BR A m] AL 51T CRLERST (2019) 405
g L X ARSI R 20194209 H 18 H A A% LA LA A TR A =] (1 4b 11, 5k 1
AR F20195209 H 25 H & AT X A 5 LN A 00 A R A =] 1 4b 17 (LA (2019)
45%5) , AL ARSI 520195209 H 25 H & A7 0T P S b GLARANIDE I 3 A IR A =] 1 Ak 11
CBLIRET (2019) 48%5) , B AR H201959209 H 27 H &A% 5 LA Bk 4 A R
ANFIRIAR ST (2120190062) , A3k T N S HERI20194E 11 3 11 H R AT P 52 i AR AN BE
e G BR AR ST ¢ () 225 (2019) #0405 |, 3L TH N A FE /52019411
LT H RATT NS BN A IR AR AT ¢ CBD 22iif] (2019) $395) .

XF PRSI 3 BE SRAR P UL B . REE S N B S,  FIRIES: R AR T Bk
o, REHFREmShREA, R RAT 22 A T R % EFisE, FiR
VIEF5 B 0% 1R SR ¥ A A SRR RN A =0 il P R L o

5.11.2 EERRENH T ZRERNETE &S FAME N ELREE.

5.11.3 A=k

] 37 4% O

FHARES 182, 195. 31

O HCIE 57 T 5K -

1
2

3 JSLHS ) -
4 ISR 10, 998. 22

1001



HH [ E AN AT ML AR B FOIE S B < 2020 £E57 1 FREARTY

JSZVAT HA A

FoAt MR

HoAt

O | &S| O

it

193, 193. 53

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 BIRMEBRE AT+ B RE P AAERIE Z FRIEHL AT 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 Hﬁiﬁ maam | fﬁ;ﬁgm ;ji%: || oz
1 688158 | ftZl#3 336, 057. 60 0.10 | HIRATFRATIR &
2 688085 | = KEEJT 184, 594. 72 0.06 | BEIR AT KATIRE
3 688058 | & %7 168, 823. 50 0.05 | BIR AT KATIRE
4 688202 | i it 132, 160. 80 0.04 | HIXRATTKATIRE
5 688178 | Jiflilr 118, 083. 52 0.04 | BEIR A KATIRE

5.11.6 BREAFIRE MERIHAL ST TR
W DU s LN, 25 B ) 0 TR AN S & F T2 8] R BEAFAE R 22

§6 JFHAZEEHHZS)

AL A

KA

NEkB

Hh Rk

5 T 3 < 13
ISY

97, 312, 161. 00

97,312, 161. 00

86, 304, 817. 34

Ei:8=p P B~ ¥
H A 73 45

197, 330, 806. 26

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

12, 343, 824. 66

Ei-a=g L LISt
AR (A3

76, 666, 436. 00

76, 666, 436. 00

-153, 332, 872. 00

SN




HH [ E AN AT ML AR B FOIE S B < 2020 £E57 1 FREARTY

vﬁ//hu “_» iﬁﬁU)

e IR 2 ety

o 173, 978, 597. 00 173, 978, 597. 00 57, 958, 926. 94
LIpSE

T PR BB BN A T < = 0y B 8] Y T A P AR A 43 B0 K% 5 339 B i e Ak 4
#.

§7 ESBHEANCHERFRSREARESHEN
A A e B RIS B 3 e A Sk

§8 HMBARFRFENHMBEERFR

8.1 HEMANE—RRERFAESH I LHIER BT 20%H1F L
AT AR TR TG B P B AT R e WA B B L 20% ) R O

8.2 MBI E IR EEER
AR5 S TC R 5 58 R FoAd EE A R

§9 FENXMHER

9.1 £#HEXMHFER
(1) Fp LI 2 v 7 o i R A R AT MY AR R0 0 PR T 43 58 3k < 53 R 1 SCAF
(2) (R EREANBRAT A8 LT B i e 2 e 5 A7)
(3) (R ERIEANBRAT AR 80 SAIETF BB 2 e i S U W 45)
(4) (R ERIE AR BRAT b AR B0 SIE T 3 B8 9 e 308 130D
(5) g B M5 Bt AE . B
(6) FgFLE Nk 55 Bttt A: . B
(7> Hp [ 2 R HAR S A

9.2 TR B
R NI S AT

9.3 B HN
PR B AIAEEDI A e A b, AR SO AR 5, 765 B (R BUAS _Eak ST
SEI.
R R A FR A\ % P IR 55 L1 400-160-6000, (010D 56517299,
M Hk: http://www. zrfunds. com. cn/

1201



HH [ E AN AT ML AR B FOIE S B < 2020 £E57 1 FREARTY

RSB RA
202042045 21H

EHEDT



	中融国证钢铁行业指数分级证券投资基金
	2020年第1季度报告
	2020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:2020年04月21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
	§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




