HH = A 05 50 RIE SR BB R 2017 SR 55— AR

PR F ARG TR AEE
20175FF—FHERE

2017503 H31H

EEFEN FRESETEERAT
EETEN XBBRITRHERAF
WEEH HE: 20174804 H21H



Bk E E Al G TR 4 R I 4 2017 R85 — TRl

§1 EERR

REE AN E RS LEFRUEARIR S IR B RIL 2 = FHEPRIA L
RN, PRI B S R RN S B M AR EAN ) S A BAT

BESEE NIRRT RO AR A ARE AR S ERIE, T2017H4717THE#
T AR RIS tEbS . EHERIAR T H SR EENE, RIEE NSRRI
L R PR B RN

FE G BN GRUE DOWEAE . B0 5 1 S 0 B A IS B 4 5 7, (EAVIRUE 2
G— A .

BN AN GHARRILAR KRR . BTG K, 55 H7EAE BB S w B
120 ) SR AS I 4 R U B 5

AR W R 55 SRR & I

AREWH2017TF1H 1HE 2201743 H 31 H 1k

§2 E&ZHAMN

2.1 EEFEARBFH
B & TR Hh il = i £
e AR 002674
A (Y LTI iR
Eea A 20164£06 H 28 H
i P AR Jk e A A 59, 612, 835. 564}
W b E%ﬂﬁﬁ@@%&%%%%F,ﬁ%&%Wi
I R 235 L A A PR3 R [Tk
1. REHEMIE
2. IR BT RS
(1) AV P S
(2) HBR &5 F e B TR ms
e (3) s B2 e B g
B (1) TR
(5) FLAFTBOR g
(6) 15 Hfiigr 5L 0% 5ok
(7)) BPESCRFIE 3 o ms
(8) HH/IN I AL S5 £ 55 45 7% S s
b 45 L B S v e ta s (e

2




Bk E E Al G TR 4 R I 4 2017 R85 — TRl

ARG NGRS, JETUEZR T RRX

A WL 2 AR 6z et o, YRR 2 R T RS o T B T T 3 2
&, RTIRAES MR ERE S,

FEEEHA HH L 4 B TR )

EEIEE AN SEIERAT A A IR A ]

B 5 R F e I FE TR Hh Rl = 4l R A HH R R = 4l 53 C

& &R A 5 A 002674 002675

K57l
IR T IR 50 23 e 1 Ui

58, 483, 001. 3043

1, 129, 834. 264

§3 FEWMFHIIMESFERI

3.1 EEMEIEHR

Bhr: NRmoo

NE———— %&%ﬁ%(zon@mﬁ 01H - 2?1j¢03)% 31H)
Hh il A = 4l R A Hh il R = 4l 5 C

1. A< B 2 S A & 21, 578. 77 ~774. 69
2. A HARE 77, 476. 34 421. 08
3. A 1) 5 4 A A HA A 0.0011 0. 0003
4R E ST A 57, 314, 364. 56 1, 102, 934. 06
5. WIR B & A liE 0. 980 0.976

T OFrid 5 g SRR AN EAERA NNE B 7 3 S AR, th A3 5 sebril

w A EAR TP T

S EL B A TR BN . BEIE . BRI CR A 4 R B E A28
HIGHEI 2 FLJE A0, A T8 A EL S B0 26 A 98 S0 A 25
3.2 HEEIHERI
3.2, 1 SIS T & O A L2 5 5 T Bl 25 S 1
o R A A (T
g | VR AR LSO
e | e | skl | s | ekl |00 | @@
wxe | x® | #ze
HE=AH 0. 10% 0. 05% —-1.45% 0.11% 1.55% [ —0. 06%
o R AU O T
B | BEGE | GETEE | A | TAkEE | 0-0 | @@

3



= 20 5 i IR $5 BTk 4 2017 45—

fi

g

-0. 06%

1. 45%

7

HEU 2 A

HE@®

0.11%

SEHE T

G

—1. 45%

T
HZEQ

0. 05%

FH]

HRFD

0. 00%

A

g %=

3.2.2 HESSRAKLRESRIHFEWRERRZ RS R HLES R R R

BB

(2016506H28H-2017F03A31H)

s RA LR AR KRS SRR i R R E St

3%

4%

3%

2%

1%

0%

-1%

-2%

-3%

-4%

-5%

-6%

2016-08-11 2016-09-27 2016-11-16 2016-12-25 2017-02-17 2017-03-31

2016-06-28

ERKRSISHEEEmRhEESE

(2016506H28H-2017F03A31H)

EtEF e C iR

3%

4%

3%

2%

1%

0%

-1%

-2%

-3%

-49

-5%

-6%

2016-08-11 2016-09-27 2016-11-16 2016-12-25 2017-02-17 2017-03-31

2016-06-28



HH R Rl A 5 5 BUIE S5 4 BT AL 4 2017 SR —F RS

E: HRERESFRAHESERNBMLE, AEeESRAERHENH g, &
A A RN AR 5 <5 1) 2% T 58 7 i B L AT & ik e B R R A0 5E

§4 BEARSE

4.1 B¢ZE (REGLE/NH) fHh

FEATE & 15 2 BYIRR

EZR A

Sl EREE | A | e ke
AHE4,
L i
H R
ZTIRA
;giéﬁ RIALCE, hEEM,
Fh A (R R | #?@ﬁx@ﬁ?&%%
Tids . Pl %#%M,ﬁiﬂﬁ$#
FIEERYEN [, BRSOl TR,
o Fih AR 4T 1] WEZF MO AE R 1247 . 2004
354 %7)%@2005@12)% B T
S M5 F Fﬁm%%%ﬁ@&ﬂﬁ
Fe¥r. hah S W& 5 20 BT U ?005$
AT A 1-3 ff@ Ezooi&:;{ﬁ % ;;

] = = SERAT T’ & AR 7

ZIA ﬁﬁ;iifa 2016-06-28 - 124 T oot 4 a0t
R[] BRI
0-14F i TAE A ) [ 5 YA 2 30 53 75
SR éﬂ‘ﬁﬂfﬁj 20104E2 H 2015
FE¥. F2H f_ftﬂ@%%\%ﬁ
B AT 1A 1-3 ﬁﬁ@ﬂ&ﬁ%ﬂ%%é
A At g 25ty LU i eg i s

5 M fit &
. PR
PEhiZE. T
R 252 31 151 7
Heikes
B, [

BHRE DT

W2, 201573 H
TN Al 3 4 FEA TR
A, AT R A .




HH R Rl A 5 5 BUIE S5 4 BT AL 4 2017 SR —F RS

A lot, hEESE
SR L PN T

I
e e, A,
TF 75 HHEE M TAE, IEFFM
B 22— WAEFRIFE . 20074E7TH &
FRA, 20144F 7 H BAT R LR &

A 2016-08-12 - 9O | EHAIRAT ARG EHI

i LR, IS
s A 22 5 ééf_iﬂjﬁio 201447 HmA
ot o ORI 4 A IR T,
" I I B 0 4

2014410 H 45 E A

Rpiea.,

e (1) EMEERH. B H AR AR5 S B SRR AR S H RS .
(2) UEZF ML) SCGEMATIE 2 GIEZRAE AN SR SRS B BRI FIARSCEE .

4.2 MEPNEES B FEH RN

RGN, AESEBNREME T (PR ARIEAMEIESRE) (B ANRI
EHESF BT i) MBI EVER . (PR 2l i e AU R R S e ik & 5 A
AR DE LR E , AB WG B 510 s N g B 557, 1
PR XU I A b, ARSI N VSR KR 28 . AR S is /RS BT 6 0%
AN &S R RUEMLZE, Toit s 2 Mm@ AR 2 AT 8.

4.3 AP GETUH
4.3.1 AV G5 E BT BN

R GEFRBRESEHEATATFLSHERSEL) , AAFHE T (ATRH
EHELIMEY FRASIAT, A FE @SR s SRR ORAR R, IR 5 A BRI
MBI, ERFTL. IR, R HPATESIAN, B, R, HARFESES I
BRI T A PR T BB A, ARIE A28 5 TR RS2 8 o

ARG AN, Ll AL 5 il B SR PAT I R AF, AR HEGZE T AFX
. REERNTFHIZE S FED,
4.3.2 BEARGAT AT TUHA

it I R R BRI A7 R S AT A o

4.4 WEHNE SRR RKEMB/Eatr
—FEGF TR R, SRR R ATIRA s, R AT B Zmnpa
BRI, ARG e s A TEARS, R e e MR e, Kin U TR

6



Bk E E Al G TR 4 R I 4 2017 R85 — TRl

SR /D TERIE, (1550 % & LATIRE /N T Koy, SRS BT B Bk
WATIERE: 1H NEMSZnl A2 LW, fI5U0EE % KR E4720-400p A4, FE
Ja AR, A E SRR F4735bp 4 3. 55%, 104FE#A4flfi F4737bpZE4. 07%. 54
AAATETEEHR EAT53bp 4. 43%, SAFAAH A BIEEYE FAT35bp 424, 85%. BT 4x1HI SZml ]
H E. mpaB XN E, UGS R EB R R R E4T400p 2. 6%, 7H A
) F4T7180bpZi4. 5%, 34 H shibor F4T110bp%id. 4%.

A H L —FEBRARVP R G 4L, SEEC S P AR SR, TR S 56T
A B R A R

TG AR . WONEIR S, EEgERBIFI, FiisREh =k
PELe . MHPKIIE, BFRRANRRLIE RS RMEREAR L, f@PFE L1787, B
FF T RS R N AT . 2R B AT S5 ) Sy T 22 5 SR (A8 Gy PEML 2 o

MWL FE, mpaB i oad, Tit4. 50 S 4 mA e, (A1 fBeEm
e EmE, HEEE™, T REmAS EXET, Z5 IR ke %K.

RIS HFFRRPIGIF AL, WMmshEE =, SRR . BUAETE KimF) 2%
it TR G PENLe, HEIEH A .

4.5 MEBAERESHNEGRIA

AR B H Rk = Al R AR S B N0, 98070 AR AR S B E R K
FN0. 10%, [ HML S b S v UL 38 1. 45%.

AR B H Rk = Al B CIE S B N0, 97670 AR IR & B E R K
N0, 00%, [EIHHMY &R b S v IR 3 R A - 1. 45%.

§5 BEHAEHSE

5.1 EMRESHHEHENR

e i H &% (n) B S S BRI (%)
1| B - -
Horprs 2 - -

2 | HEeET - -
30| EE A 1R 52, 326, 009. 00 88. 45
Hrp: fiig 52, 326, 009. 00 88. 45

B SRR - -

4 | R - =
5 | ERbATA AT - -
6 | EANREERHT ™ 4, 500, 000. 00 7.61




Bk E E Al G TR 4 R I 4 2017 R85 — TRl

Horpre SRl ) SN IR B

BRI

7 WRATH MG H & &A1t 1,002, 904. 79 1.70
8 HAih 5 p= 1,326, 654. 71 2.94
&it 59, 155, 568. 50 100. 00

5.2 MEMIRLITI A RIBERTAS
ARSI G AR IR ARFFAT ISR -

5.3 MEHIRIEA SOME G2 & F = 13#EH Le I R/ T 42 BER IR R 4
AT ARG IR RIS -

5.4 MEWIREF S MM R GFR R A S

FF5 DI A A e (o) o < BB L (%)
1 K fiii o 3, 497, 900. 00 5.99
2 JAT R - -
3 SR - -
Ho: BURME SR - -
4 A 18, 176, 109. 00 31. 11
5 Ak G AR B 55 4,997, 500. 00 8.55
6 W AR - -
7 Al AT CRTAS e f5i) 6, 221, 500. 00 10. 65
8 [F) Y AF B 19, 433, 000. 00 33.27
9 HAth - -
10 A1t 52, 326, 009. 00 89. 57
5.5 A HRIRA RME G E ST BHE EL I/ NER 8T L R R 4
e . i . o B T P
Frig | fiorflag (e s (5K A febrE o) BT (%)
122356 148 85 150, 000 15, 069, 000. 00 25. 80
2 | 111610464 | 1624)CD464 100, 000 9, 771, 000. 00 16.73
3 | 111693972 gggﬁ?ﬁ% 100, 000 9, 662, 000. 00 16. 54
4 | 113008 L £t 50, 000 5,721, 500. 00 9.79




Bk E E Al G TR 4 R I 4 2017 R85 — TRl

5 |011759019 | 174 &3#SCP003 50, 000 4,997, 500. 00 8.95

5.6 MEWARIEA SMME b2 & H 7 13E LI R/HER IR+ B R R 3
4

AT AR HIRARFFA B SRR 1505

5.7 B HIRILA A G T 13E LB R/ NHEFF R 1148 5t & B 30 9 40
ARG HIRRFFA ST R B

5.8 MEHARIEA A o2 & F 7™ 13H Lo R/ HERF TR TL A2 BUIE R B B 40
AT AR IR ARFFA PO 5L

5.9 MEMRFEGEEKIBIIABIE 5 1E 5L B
ARG IR R FE BRI 55 5

5.10 &R A S F K HFUA AL 5 B i A
AF AR IR AR B E U 55 5

5.11 BBEHAWEHE

5.11.1 MEHW, FAEERBEREBETFAEHEREBRERNER, RRIAESEE
IR 42 ISR B RAT E A A IR BB LSRR E, SERE R B —FEANZE
ATFHEF. A THIER.

5.11. 2 ZERENH+ B BEREITEES S R E FSEREE.

5.11. 3 HABEHIRL

e ZFR &% (o)

1 FHIRIESE 4,719. 36
2 ST 55375 5K -
3 JREYST 5 ) -
4 SR 1,320, 941. 31
5 JRYAT A ) R 994. 04
6 FHoAth SR -
7 HAth -
8 it 1,326, 654. 71




Bk E E Al G TR 4 R I 4 2017 R85 — TRl

5.11. 4 MEHRFFE KT T 555 40

. OO R e R
— > T f( AN 7N
5 g 4% o8 e E Ot) o 8 e 1 )
1 113008 M AT 5, 721, 500. 00 9.79

5.11.5 MREHIREI 48 B 2 772 T 52 FR1F 0 B 6 8
AN HE G AR A AR R A 2R

5.11. 6 HFEAFREMHER A SCFHIR IS
EEfe L5 PN )Y S P R o N Y Py LS e P T T Y 2 S P

§ 6 TR EEH XS

B
HH R ik = 2l 45 A HH g ik = 25 C

i P BB 5 44 20 2 74, 674, 765. 30 1, 753, 607. 42
i B30 1) 35 45 A B ) 3 3, 156. 01 112. 80
e A0 T SO S0 1) e e e T[] 3 0 16, 194, 920. 01 623, 885. 96
35 A [A] 47 20 AR B 43 40 B B
Ay BL = 3H1)D
i S R 2 44 40 40 58, 483, 001. 30 1, 129, 834. 26

§7 ZReBHEANZHEFRERESEESHENR

§8 MBREFERRIHMBERRFER

8.1 EMINE—BREE A ESHBLHIED BB T 20%H 1H 5
AN AN T A R T B BB A B e B0E B R 20% 5 L

8.2 B RE IR HMERER
AN TR MR BB R I HA B B

10



HH R Rl A 5 5 BUIE S5 4 BT AL 4 2017 SR —F RS

§9 BEMFER

9.1 FEXHER

(1) o [k M 2 4 7 v R = 4 5 5 B UE TR BB i < 53 SR X S
(2)  (rPEEEai o IR IR B e 2 e A R

(3) (Pt Al e B UE TR B B A SR U 5)

(4) (P =E Al 5 7 R UE TR B0 5 708 sl

(5) B MG BALIE . 2l

(6) FEF0E ANk 55 Bt fE . =l

(7> Fp [ 2 2R HAR S A

9.2 U AR

BeEENSIESIEE NI AT
9.3 HRFR

B E AT AEE NV (] e e A ), WIS DA, A2 G B (R AT 3R SO
SER{F

A PEESEHARA R RS 400-160-6000 (Ftik , (010)
85003210

M3E: http://www. zrfunds. com. cn/

FRESEEARAR
—0—t&#ENA=+—H

11



	中融融丰纯债债券型证券投资基金
	2017年第一季度报告
	2017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:交通银行股份有限公司
	报告送出日期:2017年04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
	4.5 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
	本基金本报告期间无单一投资者持有基金份额达到或超过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


