R FRRFI DR IRHFEIESRAES
20195 FAFERE
2019412H05H

EEEFHN HREESEEHARAF
HEFTEN P EMBEERITRGERA A
WEXH HEH:20204£01 H 18H



Hh R AU BASA 2) ATF RIE SR 4B < 2019 S5 4 TR,

§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

FEEAEE N E WU & RAT IR A IR A AR IE AR RS A [FHE, 72020451 1
6 H B2 7 ARG RIS Fabr. AHERINML T HEREFNE, REEZANSEA
FEER L E =PRI B R .

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 I 55 FRLR A O

AR E 201991001 HE 22019412 H5H 1k

§2 EH&7mBN

B AR

R AR A5T S 1) 20 151 55

WA R FR

H RK R

B AU

166021

BLIRL, AN ALE AN AB IR B3> Jat P IS AR 91 3 i
IR, 352 H I 5 IBEm] R s AN BARE 2 &
B RLE T, B2 Il S e R HHE, HoR
o 1)t IS A o AR S AE AR RIB Y P ia 1]
A B, PR AMIAS A FBRIIE R 5L
LSS, ReaRAEN, EARERTGiEH
AAERAZ FT e ) BT 2 PRI TS DL R, ARSI
AIBHr G LT 5385 .

20134F11 28 H

24, 864, 494. 2445

FE TS 2 1 XU AR At b, SR 8 3 SR AR A (1 4%

LS

ARFE IR MA T FRGES . TaiR, 5
FHARSEARGE « ES5 T 370 3558 75 T 0 20 A A5
SREUE I SRIE . ARG L Uicas 30 4R Sl . e
AR SRS PUOFRFERIESE, £/
AU A7 A it SR SIS < B 7 PO A o Y 1

H20




Hh R AU BASA 2) ATF RIE SR 4B < 2019 S5 4 TR,

b 253 LA SR A Hifigrs () BEE R
AR RAGFMIEFR TS, BT EA KA

U U 25 5 m@\ﬁ%W§%ﬁ%%$%W,ﬁ%%$ﬁﬁ%
ARG AI PR 26 AR T I 3k 4 IR GRS, & T
mhigise.

HEEHN rR R 3 4 FE A PR

HEEEEN Hh ] BB B ARAT I A PR A 7

N JB o I 1 FE A TR R AR VR R 4 e i 5A | AR Al R R 43 20 1555 B

NIB > g3 e A TR H RKRA H KRB

B R FE A G A 166022 150159

2;& Sl Lt 15, 515, 494. 244} 9, 349, 000. 004/

& 73 2k < 1 RS A 2 AL

PN ARG R I AT
A 2 A 5 WY SR AR AIE,
TSI 2 A0 ) PR
KT EEN Rt E
il

IRAIBRE I g UG
e AL PR O 2 AL, FL T
ST 2 AT TR RS 22 e
Tl ) £ A
W

§3 FEWMFHIIMEEIFHERI

3.1 EEWGZHER

A NRMIG
FE SRR e H (20194F10H01H - 20194:12H05H)
L A C Sl s 9, 567, 449. 52
2. SR 8,674, 001. 72
3. IO 35 5 4 A BUAS S A 0. 0059
4. R EE G 5= 1E 25, 875, 728. 26
5. AR E S AliE 1. 0410

E: LA CSeI e R e A AR O . B

HAHEN (A2 Fe i {EA22)

et ) FRERAH 9% F A RO AR, A SRR DA 2 se B et in_EAY 22 se (A2 s e ;
2. Pt F e v BHR b AN B NINWEAL 5 2 & A T5 . tE AR sebriicai K

AR T PrsErT

3.2 HEHERMN

3. 2. 1 ARSI G B (E 00 1 & R B 5 R L G bR v Wi 28 R AT LU AR

#3




Hh R AU BASA 2) ATF RIE SR 4B < 2019 S5 4 TR,

N4 154
N4 154 o
o | TN | o
N T 1 o | BRI o
B B KD KPR . iz | O-G @-@
He2£©@) 2; bR
@
HE=4H 0. 67% 0. 04% 0. 02% 0. 04% 0. 65% 0. 00%

3.2.2 HEEAFREMDRES RTHMEM KRR AHE ARG R E A m R
AR5 I HEE

PR RN R IR EE S RIDSER RS VA R E AR S EETE
(2013%11H28H-2019512R05H)

40%

30%

20%

10%

0%

-10%

2013/11/28 2014/12/02

3.3 HAhdtz

2015/12/07

2016/12/09

2017/12/11

— PREEERARE — UAEEE

2018/12/10

2019/12/05

AL NRTIT

HoAtFE bR WS (20194E10 H01H - 20194E1205H)
IS5 V8 R BIES 4  Z0C EE 4.98:3
HIR BRI IS 1A 1. 000
HIRBHAM B RIS 1EH 1. 229
HIR BB 2% 1A 1. 108
HIRBABI A RIS HE1HEH 1. 443
INFIARI TR A0 2 22 0. 35%

&
I
p=il



Hh R AU BASA 2) ATF RIE SR 4B < 2019 S5 4 TR,

§4 EEARSE

4.1 HE&E2E (RESLHEN) FHr

EARFEE R | F
SR | 77
M .
e o | i | v
Hi | B | F
PR
PIAT: bk th 48 5245 VP Ak
Easid e SN | /NI R B
H (2013. 8-2016. 2) , Hf
RV N o m 2009~ |, ?%éﬁéﬁﬂﬁwﬁa
7 07-19 12 FRF 9T 51 (2016. 2-201
7.7) . 2017-07-10A
KL EEHIRAR,
(AR

e 1 AR HIIAMEAE H A — B T A RE g2 Hy Hizkkealaied
Al AR HE RAEER, AR H WA & & R AR H .
2+ WEFF AL SCGEMAT I GIEZR AN S BERE BIMED A RIE -

S

4.2 BEAIHRE RN A G R 5 00 R B

AAREIAN, AEESEFN MBS T EFRRR R eIR) SRR EL . 4
St A A A R EE I E, ABFWSEEN . S50, BUE T1iis. B
& TAL MR E A ]2 G50, RS M ATRa NERE AR . ARG A,
RERWEHEAGA RGNS G RME, THEEM. REATEE G FA W R
FER WA NF 2474,

4.3 AP GETIH
4.3.1 AP GHERIPITIEN

A AN, AT S TR QIER R SR S A 7 AP 5 6l E e 5 2 L)
T m W EBA ISR EE S, MF AT M BER S, BT F5 ) IS5 3R 1y 4%
5, dmi RGN T ISR A 62 5 AP HAT, RERAFR R GHE
ZAAFAEAE AL Gy TG DL o

4.3.2 RERX BT RNEET A

&
w
=



Hh R AU BASA 2) ATF RIE SR 4B < 2019 S5 4 TR,

WA, AEeEENEHENTAEREHE AMAAES 55 A5 F H X
71 A2 By BRAZ D I FRIA A2 By B iR 27 2 H A BN 5% K DL, HAAE A R fE S
BUER 142 5y AR 2t Fa i (10 57 % A2 AT 9 o

4. 4 WEBNESHB R FIERBIESHT

20194 DUZRFE LISK, CPIERFmiAr ) RIS PPIAME; TV3EhiE . Tolk Al R]E H 3
FERE, PMIGETIUMIE s o= GRS BUBRRR K 75 A 36 52 2 SR B 1k 22 A Adi 43
AT, (EEZ MM T, S5 Rl 7B R SIFER, BoR4iRr
Fitkfmts, 12HBURRSWART k. RATIRFFRR BN T8 MIBUR RVEIE A, 7E11H FH4k
N AMLEFL ] ] 26 %-5bp, 1 H 6 H FEE0. Spet.

DU Z5 13 52 20 B B0 o I R 0 m KRT vh 35 57 5 1 [ A FR S, R S
Jil, AR B A AT S TC B B e U T B, B S IR T 3 e ST LB R UK
ad, KT G HGUR Z I a6 R 46 . A3 470 VU 2% 5 gk 2R Be /17 309 FR A 1 K 1) 26
P, 5 B AT AT A I A S A e S RO B AE A, AR DRAIE B = S sl 1 R R
TR SR BT AU 2

4.5 MEHAEESHN SR
FAREIAN, FEES AR EIG K E 0. 49%, [R5 BRI 5 2 0. 16%.

4.6 MEMAESHFEABREE T = HERE R
AT U A A e BN T B i B A R

§5 BEASWSE

5.1 |MEMRESEH=HAHNR

o 3k < 5L B I L4

FP5 T3 H & (o)
%)

L | Bt - -

Horr: SR - -

2 F Lt 7 _

3| e BB - -

Hr. figz - -

B SCRFIESE - -

4 | e B _ B
5 | aRbfiTA M E - -
6 | ENRELREIE - -

#
)]
p=i




Hh R AU BASA 2) ATF RIE SR 4B < 2019 S5 4 TR,

Hodre ST ] e 7 SN B B
1R G gt
BATIE S NE H 8 AT
7 " A - 26, 396, 616. 87 99. 21
T
8 | HAhwir~ 209, 966. 33 0.79
9 | &t 26, 606, 583. 20 100. 00

5.2 MEMRELBATW RO ERRAS

5.2. 1 MEMRET W RIIBEABRERRA S
ARF G IR RIS
5. 2.2 MEWIREAT WL REREB B R B BR B RAS
RIS AR ARG B

5.3 MEWIRILA SMME o2& 37 15E HL I K/ HEFP BB +42 R IR A 20
ARSI AR IR ARFFAT ISR

5.4 MEWIREL BT WP A RAGFREAE
AH AR T HIARARTFA 6T

5.5 MEFARILA SCAME o2 37 13E EL 5 K/ HEFP OB 42 Bt 3R A 40
AFE A WIRARFFAT 6155

5.6 MEFARILA SAME o 2 B 15E EL I K/ HEFP BB +42 B SRFES IR A

i

AT G AR T IR AR R B SRR

5.7 MEHARIEA SMHE 5 E G T 13E LB RN HERF R 144 57t &R 55T 9 40
ARG RRFFH TR

5.8 MG HARILA SMHE o5 T 13E EL B RN HER T TL42 BUIES 5 B 48
AT G AR T HIARARFFARGLE.

5.9 MEMREFEER R KIBIGHI B 5 18 0L it B
5.9. 1 MREHIRAESHH KRR FF S5 B 40
AR DA R T AR GRSV ], S IAE

5.9.2 AESBRBIE R OB EER




Hh R AU BASA 2) ATF RIE SR 4B < 2019 S5 4 TR,

AR B A & T AL BBV L U IAE

5.10 &G HIRAZEH T B B FUH 3L 5 50 i 3

5.10. 1 AHIEFI R BR
E G e AR T AR S E e, MUt ImiAE .

5.10.2 REWIRAT S H HF SRR 28 4
[ U BAE T A SR VEE, St IiAE .

5.10. 3 ZAHAEF R B F M
E G AN S T AIE SR aE, #UtmiAE

5.11 HEAGREME

5.11. 1 ARESHEIIA T RIEFRIRTEREREHARARRERIILREAE, =®

HER G H | HAl—FEARZB AR LTREE.

5.11. 2 BUEAREHR, FEERY KBEMREK.

5.11.3 HAMBE =k

Frs R

E# On)

A PRAE <

124, 840. 64

JSE YT 277 53K

2SI A

2RI,

85, 125. 69

o2 AT E K

FoAt ST

HoAth

(ool BN I BNePI BNG I BN BNVVN NG N

it

209, 966. 33

5. 11. 4 MEHRFEH B TR BIHI wT He e fii 27 B 40
AR GAI G R R A 7.

5.11.5 IREHIARHEI 148 B A FERUE 52 FR 1% 00 K9 B
AR GG R RIF A .

5.11. 6 BHEAFIR G FERIFHANSCF RIS

H
o0
=




Hh BR AL BEAS A 7> R RIE S35 i

2019 “E5f 4 R

AARE RS FNR A, B A
TRl RefA e R 22

§6 JFAZESHHZD)

AR T E GRS B I T AN A

AL A

PR AR % | o
A

WAl i Al oy 2 i

B

2 HH ) L S 40 B i 17,952, 996. 88

1, 547, 288, 244. 09

7 SO H0 ) 35 < i HH A 47 45 -

D R B ) L 4 A U R 40 AR 2,741, 867. 34 1, 537,939, 244. 09
K45 SR A 7] 5L S P70 A8 B 47 4
N JRor A 304, 364. 70 -
(ﬁ%ﬁﬁ&&éb,l “=7 3EA))
e HH AR I 4 L i 15, 515, 494, 24 9, 349, 000. 00
e BRI AES AR ER . N A, R B  AE A  H A A
§7 EHEEBHACHBAREREAZELSBMN
7.1 REBFENFAELE S DT IBN
ARIEGEHANARRE N AR HEG TSR TARES,
7.2 REFENCHEREREREALE ST 5 A
ARIEGETENARRE AN TC R e a] A3 4 1 3
§8 FIMBEREHRENHEMEEFS
8.1 MEMAE—BFE TR ESMH B HIA B BB 20% K B 5
R B 5 A 3 e O A AT R IR A 3 a0
& I
% WA
st
i z Eijj HAI A HI 451 T [ 473 45 1 WA L
Z fg 1A X
]
2019 4F 10
H1H=2 ,
1 019 4E 12 499, 999, 000. 00 0.00 499, 999, 000. 00 0. 00 0. 00%
H1H
i 2019 4F 12
A 2 HoH 129, 999, 000. 00 0. 00 129, 999, 000. 00 0. 00 0. 00%
3 201?;'; g 59, 999, 000. 00 0. 00 59, 999, 000. 00 0.00 0. 00%
4 2019 4F 12 79, 999, 000. 00 0. 00 79, 999, 000. 00 0.00 0. 00%




Hh R AU BASA 2) ATF RIE SR 4B < 2019 S5 4 TR,

H3H
2019 £F 12
5 SELEX 299, 999, 000. 00 0. 00 290, 650, 000. 00 9, 349, 000. 00 37. 60%
019 4F 12
H31H
P R XS

AT G ARG A AE B — 4B A B i A L R 20% O L, AETT I G L AR IR L, AT H AR vh L U
(5] T 51 B < RO TR Bk PR, A B < T AR S PR DR [P AT R AR I REXT,  FFAE RS in AE rp b s PEEAT RS B, PR

TEAHPE RS, PRI /B Rl A

TE: HRIE TS LR BB A N B, B Bl 250 e e

8.2 RMHBEH IR HMMEEFE

PR (P N RIEFAENER IR « (AT EEIEHFER R SIBEE R IMNE)
FIAFES: (EEEFD) A RME, FRREEESEHARA R R YRR S G R & RS
WERE BT RS M =G R I & LG A R, WHBIATEF RS ARE.

R (GEEEFD) 7Y FESAE 397 " I RIBI & — 3 s VR K B 3
o HEHIR, BB T HES TN T 15007570, SN 5 EHE
ENDE L BB RS MERA N RS, e N E & bR S RIEE,
AN T =D RIBE FIEE, HRIEIEEE RS =1 =85 M2 e AT R &0
FEEH . 7o BEAUGTEMMRE —HHZ (20194F12H5H) , HBFIBIIREE S B/
HOMKT 15007770, N4 ESMEFRAG AN, RIEESESFAE, £2AeEHANS
ESEEANDE B, AFAITESEMIFREAAKRS, AESEH N RE L AR
e, ARHHANT —DNREABH M /EM, IFREEESS R =+ =80 L E BT
FEMPIEH

ARSHERFEEHR T —BAH (20194F12H6H) i, {FibIBIE &5 .
HEEFEE . H2019F12H6H L, ARESIFNEERET, (FiEpBEpl, RS,
HHZ EAHEWE, #53E n] DL R H RO 4 & B TR A =] 5k (www. zofund. com) BY,
AT PR G B A TR A R 2 E 45— & IRSS 5154007009700 # AH A L .

§9 HBAXMHHEX
9.1 FAEXHEF
1 AR RRAEATAN A 7 2 A5 57 B UE I3 3 58 B g bl oot S A
v (P ERALGTAR A 0 R B R R R R SR e 5 )
v CPERALGTAR A 7 2 i R TR B R T B30
v (R BRI A 2 57 B UE T B B 2 e S 5D

v EEEE LSS TR LA B
v AR JT A A R IR A R TR AR b A T R ) A T T

S O W N

9.2 T R

00T




Hh R AU BASA 2) ATF RIE SR 4B < 2019 S5 4 TR,

REEWANREEFCE NTERT
9.3 HFHFR

T NG R ML (www. zofund. com) B[], BLAEE MV [A] P 22 2L 4 7
NINA 22 1]

BREXNAMRE PBERER, TENARESEENFRESEHERAA:

2 FRSSHELE: 021-68609700, 400-700-9700

FRESEHEARAA
20204201 F 18H

SN



	中欧纯债添利分级债券型证券投资基金
	2019年第4季度报告
	2019年12月05日
	基金管理人:中欧基金管理有限公司
	基金托管人:中国邮政储蓄银行股份有限公司
	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
	3.3 其他指标

	§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
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§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
	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




