PR E—FEHA MG SFEIE SRS
2017 FB_FHRE

2017506 H30H

EEFEN FRESETEERAT
EETEN FELERITROERAHF
WX HEA: 20174207 H21H



Hh R 2 — A DT R R4 B R & 2017 4R 58 — R

§1 EERR

HeEHNNHEF S LEFRIEATRE PG R EBOCH . 1k TR B
ORI, JFRTIE AR RS, RPN S B R AE AN ) ROE T DT

HEFUE AN E TR BT B R A FREA R &S FME, T201797H19H
A% 7AW P S Tabr . (HERIMANBR A S FENE, RIEEZNBEAFE
REBCE . IR T VERRIE B BRI -

BB BV LSS . Bh iR st RS BT IS Ik 587, (HANRAESE

& ERA

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

B & TR HH R 2% BT U g5
A 000400

A (Y LR 5 W
ey Ve R 2013512H03H

0 SR I <5 A7 0

47,977, 346. 5117

BB Hbr

ANI AR B SR G B R YIRR e MY MR 24tk 2, 7)
SRERAT R £ Lk AR 8 M 2

AI G EMAT @S EMitMBeE. ik
R AR T AR S AT VRS 204,
X o] WA e SR 7 R B T 87 48 ) PO W e 1E 4T 3N
A IRER, AT Hhoe HAC B L. [ e i a2 %,
AT SR RO E B L Wi R M 4 sms . SR
BRI RRN, EARFZFZAATACE . fE
R H A BARIENIRE B, ARG EIEAA
WU B, fas R g g . Kmic B S A E BT
BOATHWEE,.  ARE R R A IR B 5,
Iy BB AN R AR R AR A I T RO
FE fie KRR B ORAIEST 2t R [7] IR 2 90 % 3 PR B A1

2/11




Hh R 2 — A DT R R4 B R & 2017 4R 58 — R

DRUETT YT P B4 e g s v ol e R 2B A
ML

AV g L AR RIS AR (BUE) +1. 2%
ARG NS, BT UETFBRREE IRK
PSS 2 ik JRSE di A, LTI XS 5 IO ot v T B T T A
& RTRGIES MBS,
SgEHA it < A PR A 7
R IEE Hh [ ERAT IR AT BR 22 )

A
&I G < ) TR AR

T R 2% A TR TRA

Hh R 2% 2 T I IRC

&S I 4 58 S A

000400

000401

IR N & 7 2 i AU
il

27,121, 512. 5543

20, 855, 833. 964/

§3 FEMFIBIINESFERN

3.1 XEMEER

A NRTG

I b _ \TE’(L‘E%,EE (2(\)17%94)%01%1 — 201‘7$06\}%30Fl)
Hh I 25 WU ZRA | RIS 85 E T i 2RC

L AH C S Bl a8 266, 497. 91 176, 537. 29
2. AR 276, 880. 71 184, 373. 94
3. AL 3558 4 4 B A BA ) 0.0102 0. 0088
4. BRI & % = 1E 34, 237, 486. 19 25, 977, 463. 07
5. BRI & v E 1. 262 1. 246

1. A C el a2 AR E O . #elicat

HAtHN (A& 2 fetira 22 sk

) FABRAHOC B O ARAT, AR A ) 2 SEa i as n_EAH 24 Se i E AR S e .
2+ ARG WEIARNACUIERA NZHEGHZ TR, a0 EergHm, E
e R NG i M N 6 v S RS S I G

3.2 EeRERI
3.2. 1 AR i o fr A (e Wi o 2R e S0 (RT3 5% EL e v e 2 R ) LAY
H 0 28 R T T TR B AVHELR B
BB NG | PEE | kSt | SRS | O-0) | @-@

3/11




HH R 8 E T A SR S B B 4 2017 45 — I

f==4
=]

ERIER

KEQ | Hbauez | HfElkad | s s
@ =€) HEE®D
HE=AH | 0.80% | 0.05% 0. 68% 0. 01% 0.12% | 0.04%
o R 2 R ST I B SR CIE R L
HEMK | g | S

[1E'S KD FhrEZE | R | #EIEFR | O-0 | @-@
@ EHE) HEE@D
HE=1MH 0. 73% 0. 05% 0. 68% 0.01% 0.05% | 0.04%

3.2.2 HESARAMUKESRIHHERE RS RHE RS R R

sazilib]aa:q

thErg SRS AR T ARSIV TERE ik e A B
(20134 12H3H-201756H30H)

27% '

245 i

21% i

Efz-i 221;-7-8 '_F;—; £ 2-315:9-1-_ 2::-15::—13 2-3-_6:11—22
O TREETEFHMARA O LEFSEE
RS IR s clhi R ARG SRR R R LHE

(2013@12% 3E|—2{]17¢6ﬁ30E|}

27% | ! 1

245 i

21% i

::c-cfz-i 221;-7-8 _5 £ 2-315:9-1-_ 2::-15::—13 2-3-_6:11—22

2017-6-30

O FRESTREFLIHERC

O deiFhsEs

2017-6-30

e RS S FAHEFRNBNAE, AdeEaRERHED AN EeH, &

B S 285 RIS A < 10 % 01 58 77 P L L A3

Hefr

4/11

B AR RLE,



Hh R 2 — A DT R R4 B R & 2017 4R 58 — R

§4 BEAWSE

4.1 ZE&2E (RESZLHE/PN) FHifr

FEAR B 5 1) i < 20 BRI IR

UEZE M

W Tt [ e | e o
B Lct, HEERE,
Tty w?ﬁ%%%%%ﬁé
S0 IF i é@#%%,éﬂiﬁl
S il HARES W&, E5
. i MAVEEBRIHE . 20074E7 A
A gz — B F20144E7 A AT R 5L
&2 fﬂg\ g | 20170216 : O | 4 ELA A A5
sl = 4 1 PRERAS 5 i1, [ 52 WL 2
R %@éﬂ@ﬂommﬁ7
g 15 3 4 HMA*@%@%@%
oz BRAF], AT [ U5H8 %  3
S, T2017FE2H %
SEARFEIEZH,
g 1 &
E W I K
%zﬁzﬁ i, R
oAl 3 L w?ﬁﬁﬁ%%ﬁﬁg
EIES %w,m%iiﬁ,a%
s o 3 5 wit, B R M E
. 1%, TEF ML AEFR9AE
g — 20077 H 22014411 H
i ;;;; 2017-04-11 - 9 | MR TRKERESEH

Bt %R
R
fi s A ot
77 L H
B R
XA A5
Coa e
BEX .

HIRAR, LS R
2014412 F im O\ v il 2k
SEHARAR, AL
W R EEEH, T
2017THAH 25 A IS
Fesn,

5/11




Hh R 2 — A DT R R4 B R & 2017 4R 58 — R

e e
ERA

L < 1
GG
i T
e
= R
G
/\glii

(1) EREREM. B H RIS AL & B Sh R AR % H RS .
(2) UEZF AL SCGEMATIE 2 GIEZRAE AN S BERS E BR AN FIARSCEE .

4.2 MEALEGBIERNTEHLEH

WEHIN, AESEBENREME T (PREARICAMEIESRE) (B ANRI
FEUEZF R A i) MR IRC M S & FAMHEABA R AR AE . AH W
SAG M B o SR N BN P2 e B, AR A P XU (R 2 Ak b, 3k 0y 0
FEA NESREAN ft o A GIBFE BT &0 JGEAE AR & & R IUE M 2T €,
P I & O AT AR 23 4T

4.3 APREEMHH
4.3.1 AP GHIERPITHELR
s GEFBRBEEHAR A TRESHERZEL) » AXAFE T (1385
EHINED) I ERIAT, AFEENI R SRR RS R, IN9RAZ S U
FIANEREER], FERETE. R R HPATSRAIANT, BRI, e, SR PSS
EHERA R 1 AR I PR R A, RIE A28 5 JE U SEB o
AMEIN, LR AP 5 6 S PATIE O R, ARG 23] 1 AR
5, REEANR TS FHI

4.3.2 REZHTARETHRHA
W IN R KA AT EZ TN

4.4 5 AN ZES BB R FIEIE T

TR T TR A RMPAE A AR, ISR B ORIR BB, AR b
BN, EOE. BESUTHAME: SHKZE, BWEBCREEL G, 5l kmmxt
ZHMBEE R, BB R R L, e AL B K okAT T, AT AL,
SERLVEAR, WSS BAT, = shibor 4. 35% FAT 44, 78%, 104F [H fif H13. 25%
FATA3.63%, e AUIEITS. 7%, FHRRATIN SRR . BRI, TiinfE R

6/11



Hh R 2 — A DT R R4 B R & 2017 4R 58 — R

1T RIS 24T, Bk EE O, WEREVE, &% VEHEGIT3. 45%, £
Z=4)] F4755bp; 1047 E Al 1-3. 55%, ZEW] FAT30bp; 14FAAAH B SE 4R IS T4 4%,
¥ 2] 4T 15bp; SEEAAAFPE IAZEYR I T4, 6%, #ZFH) _E41720bp; ROOTHLT3. 1%, =
B AT T 40bp.

AEG T FEEYREAEAA, AW, HRWS5 THGITH . B BRS
18 L2 AR

FORTH L 25 AT = SR FHEMKE RIS, BERIAEE IE [ 5 A R T s ok
J&, G EME S, BEERE &L NENISHERREAMATE . 5 HBCEAE &2
FLAFANR RS2 R, PR, (EREE AR, 02 MIBCE & m T Rsh ik
Yefs, BRELHIEIAS, FEREMLE. WATHKE RPH 2 T EEE,

AFEG IR S IE U R G AL . BIARAEIR K IR 26t Al 58 2 1
Mles, HEHEN.

4.5 WEMINESHW SR

ARk 2 T IR o R 2 E T TR TR A S i BB O 1. 262705 AR Sk 40 40
A N0, 80%,  [RIL St LB HE HEUS 5 %2 04 0. 68%.

AR T IR R 2 WU IR Co & WU FHEL O 1. 246705 A 2k & 0y 0
AR N0. 73%, [N S; LR R 28 4 R 0. 68%.

§5 BEASWE

5.1 MEMRESHHEHNR

¥ 5 i H & (Jt) 3 ST (%)
1| B - -
He: 5 - -
2 | HEeET - -
3| B as 1B 63, 430, 035. 00 90. 42
Hrp: fiigs 63, 430, 035. 00 90. 42
B SRR - -
4 | RERHE - -
5 | &RlfTA R - -
6 | EANREEHT 6, 000, 000. 00 8. 55
FHorre SEBr = B0  F) SN ) )

TR 4 B

7/11




Hh R 2 — A DT R R4 B R & 2017 4R 58 — R

RITHERNGEH A6

7 " S " 152, 792. 47 0. 22
T

8 HAih 5 p= 571, 437. 67 0.81
St 70, 154, 265. 14 100. 00

5.2 MEMIRLITI A RIBERFAS
5.2.1 MEMREAT U RNENBRER T HS
ARSI G AR IR ARFFAT BRSO
5.2.2 MEHRFTI R EEBRREBEREAS
AT G AR IR AR A I Il R 5

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

5.4 WMEWIREF T MM RN GFRRA S

e {75 i A AfprE o) i B4 BT P HE ] (%)
1| Exfigz - -
2 | RATER - -
3| &R 9, 070, 000. 00 15. 06

Horbr: BURME SR 9, 070, 000. 00 15. 06

4 | lkfRFF 4,752, 535. 00 7.89
5 | Ak e HARR T 7 30, 052, 500. 00 49. 91
6 | TPIE - -
7| A (AT D - -
8 | FkfFH 19, 555, 000. 00 32. 48
9 | HAth - -
10 | &it 63, 430, 035. 00 105. 34

5.5 #RGHARRA oM1H o5 FE B 7= BE Ho 1 K /NHEFP O AT 142 s B B A 48

e " e | HEET

P | gy fiigr 44 R e 5k | AR E o) G (%)

111714171 | 17T{LFRHATCD171 100, 000 | 9, 781, 000. 00 16. 24

2 | 111799359 | 1741 4E47CD084 100, 000 | 9, 774, 000. 00 16. 23

3 | 160213 16[E F13 100, 000 | 9, 070, 000. 00 15. 06

8/11




Hh R 2 — A DT R R4 B R & 2017 4R 58 — R

4

041760034 | 17°F%F%55CP002

50, 000

5,019, 000. 00

8. 34

5

011761037 | 17/ )1 HKSCP002

50, 000

5, 014, 000. 00

8.33

5.6 MEFARIELA SRMME b 2& F 7= 13E LI R/ HER BRI +4 B RAESF R 3

|

AT AR IR AR I B SRR -

5.7 B HIRILA A G T 13E Lo R/ NHEFF R 148 5t & B 3% 9 40
AIEEAMEHIRARFFA T2 )R -

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

5.9 WMEWIRFE ST R KBTI 5 1B 5L i
ARSI AR T IR AR R AT i 11 0

5.10 MEMIRAZEGHT I BFIHRL 5 FH5L i
AT AR IR AR [ I 12

5.11 BBHAMEHE
5.11. 1 MEHW, FAEERFIRBEFAEHREBREMANER, RRILESERE
HIRT+ B IEZSF R AT A I B BB IS LR, SRS R Bl —FENZ R
ATFHEF. AT HIER.
5.11. 2 ZERENH+ B BERELTEES S R E FSEREE.

5.11. 3 HABE=HIRL

Fr5

R

7 H ORAIE <

3,694. 10

IECHE 7 5K

2T IBEA]

A S,

567, 743. 57

N2 FR R

FoA SR

HoAt

RO NSO B~ WD

it

571, 437.67

9/11




Hh R 2 — A DT R R4 B R & 2017 4R 58 — R

5.11. 4 B HIRIFA B THBIAKI A He B fi 2z 9 4
ASH AR T IR AR RFAT AL T BT w] e e 5157

5.11. 5 #REWIARAT 48 B A FEFUE 32 FR 1% OL ) ¥ BA
AT G AR IR FFA I 44 R AR IR IE SZ IR AT O o

5.11.6 HEAFIMRE MR AT TR
H PO TN, 8 PR AR 23 T2 R 5 5 U T T8 A BEAF R R 22

§6 FBAEEHFRT

AL A7

Hh R 25 e T U A | TP 8 e T I i 2C

2 B AL £ 0y A s A 27,121, 512. 55 20, 855, 833. 96
2 3 ) 5L 4 5 HA 4y 0. 00 0. 00
el A5 B AR 3L 4 8 [B] 47 40 0. 00 0. 00

0t 3301 18] e < 4% 7 AR Bl 43
gt L “=" 381D

e W R L S0 AU 27,121, 512. 55

20, 855, 833. 96

I LR R BN B B, [ 5 T i 40 80 <

§7 EZeEBBEANZHEEREREALESENR
AN I e BRI G B e R B A R &

§8 WMBHEFLRNHMBERRGFR

8.1 HREMAB—BREFRAESHBLHIER BT 20%H1F 5

AN e AN T R T B BB A B e B0E B R 20% 5 L

8.2 MR HE VRN IMERRFR
ZS i a=E VWA a2 P R LGS S

§9 FEXMHER

10/11




HH R 8 E T I A S PR B 4 2017 S5 — AR

9.1 REXHER
(1) HR [ UE IS 2 e T i 28 — 48 2 W U5 05 SR J5 4% 08 2 4 S A 1 S A
(2) (R & — 9w U R BUE R R R Rk S A e A D)
(3> (H Rl & — 0w BT U R BUE R R L AR S U )
(4D (H Rl 55— B U o5 BUE R 3 R R S AR VS0
(5) HEEEHNME FREHAT BB
(6) HEEFEE NS FREHA: B
(7) v ERIE NS 2 BRI Ho A SO

9.2 T
FEEE NSFEESTEE AW IAA T

9.3 BERIHFR

T E A AR EN I (] e e A, WIS TR S, 1E-G BRI (R S R SO
S ENfE

FWHTE: PEESEEARARE RS 400-160-6000 (Atiiig?) , (010D
85003210

M3k: http://www. zrfunds. com. cn/

HRIESEEARAF
—0—t&FEEA=Zt+—H

11/11



	中融增鑫一年定期开放债券型证券投资基金
	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  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


