PEERRAESEIESFRAES
2019F F3FFR G
2019409 H30H

REFEN P EEBRELSEEFRAA
EEFREN LEBRITROERAF
WX H HE: 201910 H25H



S B AR A IE TR B B 2019 4R 55 3 Rk

§1 EERR

BEEEHANNEF S LEFRIEARR S I G R A AL R ERICE . RS PERRIA L
HOKWR, JR AR B A MR e B M AR AN SO T AT

BEESFEE NI ERAT R A IR A AR AR &S FFUE, 72019410 H 24 H E %
T AR WS Fa bR PERIA T HAIRE SN, RIEEZN BN RER
0 R B H R .

FE BN LRSS A SRS 57 (10 JE 0 B E F BE 577, (EANRIE S
L—E R .

B d A GHARERIHARRRI . BTH X, B0 R B BT S m
90 bR A R 4 R S5 U B A

AR IS TR R & UL

AREWH2019F7THIHEZIH30H 1k

§2 HE&r7AHN

Fe 4 IFR H S i R R

Fee A 000804

e S By L RITFF I

HeE AR 20184E10H 18H

i AR 28 8 10 i 0 67, 401, 106. 964/
AT 4 I BRI T I SR SR A IR BT i o 4 [ 2

s b Vst et TR, iR Bt = E 5™ X

N KB, el ot Ltk e . SEBLE 4 VTP

ZrRAaE A .
AR H BT RS, @i E MG A
i CEIESEFBIT R B R REER. Pk
) BRI, AR s CEFER S

L% A WFIEO UEF TG EAK TS FRANTE, 4
M Tl Bizriiy. IRy = REE I
SRS RIS 8, FF4E N A B P AR SR iR
P4 2 1) R L AT B A R

T L PHIR300FE B 36 26 X 20%+ 715 s I 5 8 Bl 35 %
X 80%

U i%@%%ﬁ%%%é,ﬁﬁ%mmgﬂWﬁ%$
Wl Ese. FEMES, KTRENES,

2 W, H12)




S B AR A IE TR B B 2019 4R 55 3 Rk

LN SRS E AR A A

BEEIEE AN b HERAT A A PR A #
B R R AR H{E R ER A B AR AR RC
B RS G A 000804 006844

IR T IR 50 2k & I #UE

Ll

67, 338, 681. 8447

62, 425. 1245}

§3 EEMFIEIFMNESIFERI

3.1 FEMEIEH

B, ARG

51 (20199207 HO1LH — 20194209 H30H)

TR oo {3 EERLR I o {3 R RLRRIC

L A 2 S A & 2, 380, 737. 80 961. 19
2. AR 3,599, 891. 06 267. 17
3. IS Y- 3525 4 A B A TR 0. 0236 0. 0227
4. WIR BB T 1E 73,031, 514. 70 63, 880. 44
5. ﬁﬂﬂiﬁ IR 1. 0845 1.0233
v AT RS AR BN . B HARIN OIS A et (iR

2<JJ LI&(

Pasy

I

KV BT T T

3.2 EHeERIN

3. 2. 1 AR 3 B (R 1 2R I L5 IR b 5% b ARt v i 2 R ) L AR

) THERAR G R B A0,

AR A s B o n_E Y] 22 e e AR S

2+ it e b SR R A EAE A NAWESE 5 2 G 5 005, TF A B Sebriias

H S B AR R AV E R I
PR | Mg | R
Py {%1%“{& ikwttff Mb &t bl A5
b Bx =D HhpfEz | B | #ElEHEE | O-0 | @@
@ E=SQ) HEZE@®
oHFE=1H 2. 40% 0. 26% 1. 09% 0. 19% 1. 31% 0.07%
H S B AR CrER I
PR | Mg | R
. {%1%‘{& ik“tlzfia Mb &t bl A5
B Bt RN FKirEE | BB | HlEERE | O-60 | @@
@ E4EQ) HEZ®
3 O, L2




S B AR A IE TR B B 2019 4R 55 3 Rk

HE=1H 2. 29% 0. 26% 1. 09% 0. 19% 1. 20% 0.07%

3.2.2 HESARAKURES RTHMEM KR LS RS R X
AR B ELER

PERI N AT R ER VR IR B E e R R ER T
(2018%10A188-2019£09 A308)

12%

10%

2%

%

L

2%

0%

-2%
2018/10/18 2018/12/13 20192115 2019/4/12 2019/6/13 2018/8/7 2019/09/30

— PIERERIA — {HEHEEE

PERFRAICRT A AR RS R B ET R [

(2019506 H24 B-2019F09 A308)
3%

1%

0%

A%
2019/6/24 2019/7/9 2019/T/25  2019/8/12  2019/8/28  2019/8/16  2019/09/30
— PERRAIC — (MM
e 1 AR iR E RN R G RAER R R RSk, JET 2018 4F 10 H
18 HAERIAR . Bl AR S IR A I 5 & [F) A2 BRI —4F




S B AR A IE TR B B 2019 4R 55 3 Rk

2. B 1 AR EEBFEF A LA R THREIE R S R ST L R SR i s R 1 7 s
ERXTHEE, 2KH AN 2018 4210 A 18 H (FEE&EFAERMH) £ 201949 A 30 H;
Kl 2 N AR C & A BT E G KR 5 [ B &7 L A S v A 2 2R 1) g s 34
ST, Z2FHEIN 201946 A 24 H (FZEMAEICH) £ 201949 H 30 H.

3. ARG SARNAE, ARSAESGRERZHE 6 MHANREGCH, 26
WL R 5 AL S IR H A LT & e S RINAE R4 E .

§4 EEARE

4.1 EE2H (REELF/NH) i
EARRESFEESLBME | F5

ey | s ol ]
AN | mEEW | !

iR £E, 1982424,
FFRFBET WAL, YT
P3P 1 R i 28 20 it ) A PR
ANF AT BHIE
I M A R 2 F I 9 53
7 RAES AR A PR 2 =
F. EEEAESEH
AR AR 0L, EH 4
%@% 0018-09-26 B 114 #%%ﬁ@&ﬁ@ﬁﬁﬂ
G5 01446 A In N5 2 & Ft
SEHARAR, YR
TSR AL G, BUAEAR
VAEIEsd Aot i gl
Resr, HIEPEEK
) R G B R AR A
MIEHRE LS. PEE
BARARNE & BUE S 0 3
GHEZH,

e 1L ARERE . SR H R 2 A PR MR AR e H RS . a2,
EIRH IR G A FAERH .

2~ AEFF AL SGEMATIE 2 GIEZRM ML S GRS B2 A SR IE

3. ALkt E AR A RANE & RUE S R R A e R R MoK

4.2 EENIRE A AR SE M TE 1B LR A
AN, AREEEHN RS (FRANRITNMEIER R %) « (AJF
GRS GBFEHINEG « GEFREESHEEHIMNE) o GERRHEES

FS oL, 120



S B AR A IE TR B B 2019 4R 55 3 Rk

EEAFAFZHRIFEN) « B RMEAMAE REEEN, FEWEEN. SR
DR JE U B B, AR RR A ) XUR HJR At L, AR SR AR M 2R A ik
TN, BEBIFBESEEI, BAREEeRE AN .

4.3 NERGETULH
4.3.1 AP G5 ERPATIE I

ARG AN, AEESEBEANRPIT QEFRFRSEHAR AP SESEL) ,
SEEAH R SRR, I RGO T8 A7 3UTE Mk 25 R0 Tk 1 11052 5 A F
11, RRIIAFEI R G Z AR AEA T2 5 I b
4.3.2 BERGHIT AT

WE AN R EIARETFIERELHIT N REHN, KREB AR LTS
BT A TE e IR R 1A 20 BAS 35 /0 (K B A8 5y B I iZAIE 25 24 H A8 5% 1t o

4. 4 & HIN S HBB IS0

20194F =7, WA WA T ECREGE i Tl BEETH BRI AAm, R
TTobIEhE . BRI R, PPIAASEAC, IR R e, (457>
A2 TSR G BEE R PR . SR, 8 EEIE— B I, TR E RIE
H P, SRR BT BT N, IR O e B O RS, 38 J R T R T
eI BERZEE, THA, BURRSWAIT, BARENE, REKESEA R,
EPLLgSRIEON L, 25 MEEDER GG . AT AP RILPRIZENLE], E2HE I+ 15t
MBCGREFHLH], FRIEH TR, WEECRE L RKEIE, SRR
HIEmif, MAFRKT. MIFBCREREM G, NEAL. RN, BEZE WS RRE:
T, W IR T ECR I AR, SRR E T BORIZIE R 5 R A M 1 S BOR
WG R KA. RN, AR 6 2 B0, WFERRRBE R . flB Al bR
WHET R fevradr EisE, BRI B8 2GE

=, REFEMAEG YRR NI, (ERBHEIR MR S5 5 B, AR,
TG ST BOR R T AL AR T 3 2 A BUR AW &, i WY B
[Bli%, 8-9H, Matmidpsedl 1R, SR, GiFmmla e, JtHEK
S A1) 251 1 R

AH G T e W e N L, B IR T OV BB RS . =S, BEE TR DL
Ll i ik, fEprBVERCET X I, PRI 1B S G E e, RN, &
a1 EWGE B A, PR E SRR BT REEE T, B B NS
VENL PR AEAE, TR X 2 A A AT S A R AP FUYIAN (S L, AR ARR— BB
FAAT N RS E B



S B AR A IE TR B B 2019 4R 55 3 Rk

4.5 MEHAEESILGRR

BRI WA S B BARIATE S MBS, 084570, AT HIN, ZFEEH
BHAHEIE K N2, 40%, FIDE SR RS 20 1. 09%; 8B 4 H IR TS i 1 Aa A
CEEMAAE L. 023370, ARIREWIN, ZRES M EIG K F N2, 29%, [FHDILS:
EL AR LIS 25 R O 1. 09%.

4.6 WMEMARSFFHTABERE SR HERE BN
AN AR IR R AR S A AR H A S Bt A NBCRAR200 N B 2 ¢
B FEAR 5000 15 TG HITE T -

5.1 MEMRESHEHEHR

§5 HEHAESWHE

e BiH o () b 3 R 1 L
(%)

1| B RH® 28, 995, 989. 88 39. 42

Horp: R 28, 995, 989. 88 39. 42

2 | B - =

3| BE R AT 35, 880, 108. 20 48. 78

Her: fiigz 35, 880, 108. 20 48. 178

B SCHFIE S - -

4 | mERIE - =

5 | ERbATA AT - -

6 | KANIRELERHT ™ 6, 400, 000. 00 8. 70
Hodre M= R0 F SN

B G ) )

7 ?iff?ﬁ%k$ﬂ%§§ig&&jé?é? 1,278, 634. 13 1. 74

8 | HAth#tr™= 1,001, 626. 66 1.36

9 | A&t 73, 556, 358. 87 100. 00

5.2 WMEMIRIZITI RPN ERTAHE
5.2. 1 REHREATW D RKE N B ERFHE

(T

GRIES

o~ fetirE (o)

S

B E ] (%)

A

7N NI NN 4




S R RA RN A BN SR FE R 4 2010 4R 55 3 F PR o5
B | KAk - -
C | fldk 11, 803, 791. 24 16. 15
D R0, W1 PR 3, 987, 604. 00 5. 46

R Z
E | &% - -
Foo| iR MmEHI 4,764, 954. 00 6. 52
G IS K O A RO - -
H | fEmiEgl - -
I ;i;;;gﬁi‘$k#¥*ﬂﬁg%ifﬁ 3, 145, 698. 64 4. 30
T | &Rl 2,005, 018. 00 2. 74
K| pattk - -
L | MEEAIRE 55 55k 1, 898, 424. 00 2. 60
M| B AR AR S - -
\ IKF BRSO FE it B B
)
0 Je& B R 55 A& R H A i B B
5l
P | #E - -
Q | DAEASTAE - -
R | 30fb fRERLRR 1, 390, 500. 00 1.90
S | && - -
it 28, 995, 989. 88 39. 67

5.2. 2 A BIARFEATW A KE OB B R =R B A A
ToRE

5.3 & HARIRA R E 5 S B 7 15 E EL B RN HE R I T 42 B R 3R A 4
e | RS xK%% BE () | AnE Oo) | dEERE P E ] %)
1 600729 | EJK 166, 200 | 4, 764, 954. 00 6. 52
2 603899 | RIECH | 85,000 | 3,787, 600. 00 5.18
3 600406 E B | 150, 000 | 3, 067, 500. 00 4. 20
4 600900 | KITHE /3 | 160,000 | 2,916, 800. 00 3.99
5 600201 | A=Ay | 118,000 | 2, 226, 660. 00 3.05

% 8 T, dL12T




S B AR A IE TR B B 2019 4R 55 3 Rk

6 601888 H ] [H i 20, 400 | 1, 898, 424. 00 2.60
7 600977 HH [ L5 90, 000 | 1, 390, 500. 00 1. 90
8 300124 TCNEAR 55, 000 | 1, 338, 150. 00 1.83
9 600132 B PR LR 31,300 | 1,284, 239. 00 1.76
10 000651 ¥ 77 EE 2% 20, 000 | 1, 146, 000. 00 1.57
5.4 WMEHIRLGHE MM RAGHFBREHE
” . o 35 G B P v L
e S A futh i (o) R
(%)
[ Z A5t 75 - -
2 AT I - -
3 SRR 16,517, 108. 20 22. 60
Horp, R SRl 16,517, 108. 20 22. 60
4 k57 - -
5 A 55 B R B o - -
6 Hh S - -
7 AR (Al As Hafa) - -
8 [l A7 B 19, 363, 000. 00 26. 49
9 HiAh - -
10 it 35, 880, 108. 20 49. 09
5.5 EHIRILA M E 5 FEE B = 1A LU K /NHER BT 42 iR B i 4h
F e " e . R AR ]
T AR 35 447K HE G| ARl o) R
k5] Ebfsl (%)
1 | 018009 [E 71803 113,790 | 12,469, 108. 20 17. 06
2 | 111906119 | 19%F#@4R4TCD119 100, 000 | 9, 700, 000. 00 13.27
3 | 111815563 | 18F:AE4R4TCD563 100, 000 | 9, 663, 000. 00 13.22
4 1018007 [E 71801 40, 000 | 4, 048, 000. 00 5. 54

5.6 & HIARILA SME G EES T =13 E LB/ HEFR BB+ 48 B SCRAESR 85

a1

TR

5.7 M HIRILA SMME G T 13E LB /N HERF BT 142 52 6 R 505 B 4

AR

H
©
p=il
H

=




S B AR A IE TR B B 2019 4R 55 3 Rk

5.8 MEHARIL A SLUME b 2 B 715E LI R/ HE PP B BT A48 BGIE 3¢ 3 B 40
AR

5.9 MEWIRSEETE KBTI 5 1B 0L i B
T

5.10 5 MR AE S 1B 19 B GUH 3L 5 F Ol v B
Teo

5.11 HHRHEREIE

5.11. 1 IREWN, ARSBBIKEFFEMHRIEBEMBER, RRAAZESHE
AT+ ZiEH R RAT 2R AN S E T L RAE, ERSGRF BT —FERNZE]
AFFETT ATHIERE.

5.11.2 &R ENH T ERERBHELS SRR ZIEREE.,

5.11.3 HAMBEF=HR

5 HFR &8 (7t)

1 7 PRAIE 4 105, 950. 60
2 TR Z7 3 H K 323, 258. 39
3 IMcdive il -
4 VLIRSS 572, 203. 97
5 JS AT FF DK 213.70
6 NIV -
7 At -
8 it 1,001, 626. 66

5.11. 4 REWIRFFA K04 T 5 B0 K AT e B 5157 BA 40
TAH

5.11.5 $REHIARAT 148 B A S R IR B LU AT U A
TR

5.11.6 HEA GRS MER AT FHIEE T
EE LN TWNE )15 S s 2 Py (TS = T Pl LT e R el e

%10 1T,

b

12 7T




P RN & E S A 2010 4E35 3 BRELS
§6 FIBAEEHFESN

AL
HfE AR A H{E E AR FIC
i 35 HH B 5 44 B A0 175, 527, 668. 01 3,100. 78
i S 30 1) 5 4 A F U  0 94, 457. 32 102, 992. 15
P i SO ) 2 4 A B [y 3 108, 283, 443. 49 43, 667. 81
15 A [A] FE 47 40 A2 B 7 40
g/ LA “= 3HA1)D
e 5 A A AR 4 4 B 67, 338, 681. 84 62, 425. 12

d e

0.00 0.00

§7 ESEFBANZHERREREAESHER

7.1 E&EBAFHAESH TR ER
ARG N, FE G PN RSFA AR SR

7.2 &EBNZHEARTRERRAR S5 VA
ARG N, B HARE A TeRm AR g,

§8 MBRFHFNAMBERER

8.1 R&EHIN BB R E A ES M LLHIE R BHEIT20%H 1F 5L

o I N R < BRI IR A E a1 0L

R4
% LA it
I8 B B3 BRI 452 0 g e [m] 73 00 ESRERLE A b
i 20%(1 ‘
B [a] [X 8]

30k o Y IS
dn

20190701-
1 90190916 71,757,619. 74 71,757,619. 74

& =

7 iR A

NI AR A AFAE B PR BT R AT 2 e A L A5 31 Bl 1 2 < S i 20% (1 15 7
FEMIZ R TEA R MITEOLT , B BT B Bl s i RE (m], 25/ BN W] BE ok A5 B
1% B AR IEE G 587, A T RER R i 7 AR — e HIREE, ST RE 51 R R e AR B I XU o

8.2 FMBHFH RPN HMEEER
AR A, oI B R I A A S

#ILT, dL12;)




S B AR A IE TR B B 2019 4R 55 3 Rk

§9 RAENHEXR

9.1 FAEXMHH*

v R R M 2 v B < M S
(PEEBFAR S RIEF R R EGREEFH)
(PP E BRSBTS IR SR E L)
v B E LS TR HEAE . U

v EEEFUE NS B LSRR

Q1 W DN
P

9.2 THiHh
HEEEMN . EEEE AL,

9.3 BERHFTR
PR AT LAEE VI A) S 2R 2 1), R 32 T A 2 Wy S A2 Bt

FEERESEEFRAF
2019410 H25H

%12 7,

b

12

=



	中信建投稳利混合型证券投资基金 
	2019年第3季度报告 
	2019年09月30日 
	基金管理人:中信建投基金管理有限公司 
	基金托管人:北京银行股份有限公司 
	报告送出日期:2019年10月25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 
	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 
	5.2.1 报告期末按行业分类的境内股票投资组合 
	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 




