RIEERITIRIESEIESRAEE
2019F F3FFR G
2019££09 A30H

REFEN P EEBRELSEEFRAA
HEEXEN HBEBITROERAFR
WX H HE: 201910 H25H



S BT LA IR A IR TR B B 2019 4E 55 3 TR

§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

EESFEE N RAT R A IR A AR AR &S FE, 72019410 H 24 HE %
T AR WS Fa bR EERIA T HAIRE SN, RIEEZENBEANEERER
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 HE IR R A

Fee A 003822

e S By BT TF

HeE AR 20194E01 A 17H

i AR 28 8 10 i 0 102, 421, 101. 254
A TR I AT MV e SR 55 22 Foh 4 B SRR A AL

v Ad=P 7 b, AR IR T, g e m
FrA NS L 27 b 3 8 v R B 8 1R 4
PN S e = M N 0K iU D B 281 /N
i CEIESEFBIT R B R REER. Pk
WE) W, AIXHRsh MK (SR ST

FTE SR WFIEO UEF TG EAK TS FRANTE, 5
RN, Bigrii. R = KR8 =1l
RS RIS 25, FF4R T AT G T = FE IR 52 i g
P4 2 1) R L AT B A R

WSk B PRS00FEHN 2 X 60%  +HIF L& i fs Bk 25
R X 40%

e AEEE R TIRAG TS, FLU XS A PO oS &
PR THRTNGES. UL, ETRENES.

B2 ou, 4k

—

]




S BT LA IR A IR TR B B 2019 4E 55 3 TR

#

38,916, 058. 71/

LN SRS E AR A A

BEEIEE AN AR AT I A IR A A

B R R AR HE BRI A A HE R IR AC
B RS G A 003822 003823

A IAR T I8 7 P B & A 3L

63, 505, 042. 54477

§3 EEMFIEIFMNESIFERI

3.1 FEMEIEH

A NRMIG
—— T&?i,ﬁﬁ (2019@\07)% 01 - 2¢019$09H‘30El)
G R REAN | PEERHEAC
L A 2 S A & 5, 208, 566. 32 5,378, 298. 03
2. A BRI 5,829, 038. 16 3,867, 371. 35
3. AU 38 5 4 4 B A HH A 0.1120 0. 0842
4. WIR BB T 1E 45, 228, 586. 13 73, 608, 387. 51
5. ﬁﬂﬂiﬁ IR 1. 1622 1. 1591

~ A LS AR FE 2 e A TR S RO |

zjﬂl& ) THERAR G R B A0,

Ell

KV BT T T

3.2 EHeERIN

B

v HARIN CAEA
AR A 2 S B ot n_E Y] 22 e E AR B

e EAR

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

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

S BB IRIB S AFERIN
Py— HEEK | Jkgitbi | kgt ik
e =D BhaEZE | R | #EREER | O-0 | @@
@ ES46) HEZE®
TE=1H 9.61% 1. 18% 0. 45% 0. 57% 9.16% | 0.61%
S BB IIR A CHERIN
Py— HEEK | Jkgitbi | kgt ik
BB - iz | BN | BiEER | O-0 | ©@-@
@ E46) HEZ@®




S BT LA IR A IR TR B B 2019 4E 55 3 TR

HFE=1H 9. 50% 1. 18% 0. 45% 0.57% 9. 05% 0.61%

3.2.2 HESARAKURES RTHMEM KR LS RS R X

B EL A
PEERRRCATT R ESIS R EERTHELM [
(201901 A178-2019509 A308)
25%

T
i

20%

15%

10%

5%

0%
-5%
2019/1/17 2018/3/7 2019/4/18 2018/6/4 2019/7/16 2019/8/27 2019/09/30
— IR RSA — (HEREE
mERR R RSCTT A BERES MR IR B ATHTEL HE
(2019501 A17 B-2019509 A308)
25%

20%

15%

10%

5%

0%

-5%
2019/1/17 2018/3/7 2019/4/18 2019/6/4 2019/7/18 2019/8/27 2019/09/30

— FERBRRAC — IS EE
1, RIESILEGEFAERT 2019 42 1 H 17 H, ks 0 ARSI S5 FA SR
Fo




S BT LA IR A IR TR B B 2019 4E 55 3 TR

2« MIFEARGEEEFAMNAE, FEEEEEERERZHE6 MANERY, &6
JRSE R R AR B G 3R A G LI & B A R R 25 .

§4 THAME

4.1 EE2H (REELF/NH) i
EARFES LSS R | E5

wy | s Wolk ]
7 A | B | !

£, 1981474, db
IR 2 B 254 53 B 2
Wi, YRR
AR A F RS LR, 2
. He4x 1 01846 A N H 5 4% 3
AL 2@%@ S @é;§@x§T;§$
UNEIES &gt i LAt
ot N, T FEERAT
ML IR A BUIE SR 5 3
GHEHH,

o1 ATERH. ST HIREE S E A MERE TR HIES . STEeLH,
EIRH BPAR S A RAERH .

2+ UEFE MO B SGE AT 2 CGUEZRI MO R SRS E HRIpE D) A L E

4.2 EENIRE A AR SEE M TE 1B LR A

KGN, AREEHN R (FRANRICNEIER R EEE) - (AJF
SRILGFHRREGIBFEHINEL) « QEFREEEHETHINEG « (EFEREE
EEAFAFZHRIFEN) « G RMEAMAE REEEN, FEWEEN. SR
DT EUAE B B 7, R PP AR R ] KU (B A b, DR BE A NSRRI 2. AN
TN, BB IFBESEEI, BAREEeRE AN .

4.3 AT G ERHHA
4.3.1 AP G ERPIATENR

AN, AREGEHAHEIAT QEFRERGEEQAF AT HEZEL) ,
SE AR NI RE SRR, I AR AN A5 % Ay A Bl 55 01 P AR 1152 5 13
T, REIAFEBGA G Z AR TS HIE



S BT LA IR A IR TR B B 2019 4E 55 3 TR

4.3.2 FRHEZHTARET M
WEIAN R RINAIE ST HE L DIT N RIREHN, KRB AL ST
I JT a4 1R B [0 28 5 BRAZ /0 i AU AZ oy e i iU 57 24 H A B 6% 5 Dt o

4.4 RE AR SRR KSIBES T

PR BAT A B &3 F AT AR I B AL, EEFFEINERZ . s Al
BEM R Mg BT, R A E I LU ACE 4 B R A E R A e . 33
JERE TR HOIRIRRRAR, HABARSAERy . Jods B 1 1 Z Dy B ik e ok, 3=
TG EEEA_EIERI2019540-5015 A5 {8, Fi4h, 4F=E i TN . BR2RR T4
FFER 2= EFF @A, I TR R, MEEF TR R I R i 1Y R 2 E R AN
“CAXT” PR L. MR AT A BE R EECE M S KA, A EARAE
AR, BKIRECD, ST A M B, SH MR TR A e 1E, 4%
Fal TRFH BRI, =S S gk lri%

20194FAZE T iR i B B, R T S vENL &, An R T AR BRI 2 PR
oo, SEFMKRCE, PECHK e, Tl B TIRT ERE. B
W&, SHENNY, HEREN ST OR P, SR i EHENL. BT,
RGBT, AN NGRS T3 H S, &SRR eh, AR RE R
R RO 103 T SRMRARE MR L, ([Efaduel i thBoR, X 2t
BB AR UEFFHF A PR B, SR Al AR L Sk

4.5 REHINE S KSR

BRI G WIR P EE B IR GAR S AIFE L. 162270, AREWIN, %3R3
S BT ERE RN, 61%, RIS LRI R a5 000, 45%; BRI IR E %
ARG CESMPUFENL 159170, AREWIN, 2 M BUFEHE K FN9. 50%,
[ Y. 5% LR AE I & 50N 0. 45%

4.6 wEHNE A ABEES T I#EE LN
AT AR IR R A S — A TAE 0SB A NBEA200 N8l 24
= HE K F5000 5 TG HITE TE

§5 WEAEHE

5.1 IEMRESHHEHNR

4 MR 1
(%)
1 L o $5 % 101, 072, 919. 15 83.93
Hrp, g2 101, 072, 919. 15 83.93

Fo6 Ui, 11




S BT LA IR A IR TR B B 2019 4E 55 3 TR

2 | B - =

30| MR st - -

Her: fiigz - =

B SCAFIE S - -

4 | HEENE - =

5 | &RfiTA MR T - -

6 | KANIRELRET ™ - -
Forpre SEWrCEI I SE N

B G ¥ 7 ) )

7 ffﬁTZ?%k$ﬂ%§§ig&&f§?é? 19, 028, 657. 82 15. 80

8 | HAth#t™ 328, 454. 67 0.27

9 | A&t 120, 430, 031. 64 100. 00

5.2 WMEMIRIZEITI A RPMERTAHE
5.2. 1 EHREATW D RKE N B ERFHE

AN AT 25 AWK NG b B T B L (%)
A AR RS B D - -
B | Kk 1, 287, 600. 00 1.08
C | &k 78, 608, 776. 25 66. 15
" WL 3 T0. RS oK A ) )
7RI R
E | &350k _ -
Foo| #iERMmEE 9, 690, 357. 25 8.15
G | Zdisk. S AmEElL - -
H | g Aol - -
I ;iﬁi;iﬁi‘ik?t%nfaﬁifﬁ 1, 839, 403. 00 1.55
T | &Rl 38, 266. 20 0.03
K| ik 7,039, 116. 45 5.92
L | PG 45 MR 25l - -
M| BEERE AR RS - -
N ;{; E‘%%*M\%&E L 644, 400. 00 0. 54
# 7 W, L1




S BT LA IR A IR TR B B 2019 4E 55 3 TR

0 Je& B 55 A& RN H A i B B
%k

P | HAH - -

Q | DAEASTIE - B

R | 3fb. EME R 1, 925, 000. 00 1. 62

S | %A - -
it 101, 072, 919. 15 85. 05

5.2.2 WMEWIREAT I RHBROER B R ER RS

AR

5.3 MEHIRIZA SOMHE G ST 13#E LL IR/ N HEFF RIRT 42 BER IR R I 40

P | AR | IEARR | #E () | ARME o) | G & EHE ] (%)
1 002019 | 1ZWHEEZG | 493, 400 | 6, 616, 494. 00 5.57
2 300003 | ARMEESY | 244,300 | 6, 122, 158. 00 5.15
3 601607 | E#FEEZG | 333,900 | 6,076, 980. 00 5.11
4 603801 | EIPxE | 306,313 | 6,012,924, 19 5.06
5 600741 | H4IKZE | 255, 000 | 5,992, 500. 00 5.04
6 002035 | £ty | 507,800 | 5, 001, 830. 00 4.21
7 600383 | SHEEM] | 409, 759 | 4, 732, 716. 45 3.98
8 600260 | PLARABHEL | 245,000 | 3,675, 000. 00 3. 09
9 600511 | B2yt | 132,601 | 3,613, 377.25 3.04
10 | 600329 | FR#ErZGL | 259, 000 | 3,556, 070. 00 2.99

5.4 MEWIRIEF T WA RN GHFB R A

TR

5.5 MEIARILA SLUME b2 B 7=13E LLI R/ HEFP B BT 42 SR 3 5 A 40

AR

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

4t
TR

5.7 A HIRIZA SME b 2 & 7 13E LUK/ N HERP RO BT 42 Bt e RSB Al

AR

8 T, HNH




S BT LA IR A IR TR B B 2019 4E 55 3 TR

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

o

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

T

5.11 BBEHAESHREME

5.1L. 1 #HEWIN, FEERHIREFAFSHREREMNER, RAAFESTRE
HIBT+ZUESR R AT BRI IR BRI LR HE, SRER S H il —F AR A

B3R, ATHER.

5.11. 2 ZEEBFWET+HRERBHES & FME N EEBEEE.

5.11.3 HAMBEF=HR

FPs R

7 H ORAIE <

238, 213.69

IECHE 7 5K

2T IBEA]

2R S,

6, 668. 29

IV VGEN

83, 572. 69

FoA SR

HoAt

RO NSO B~ WD~

it

328, 454. 67

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

TR

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

TR

5.11. 6 HBEARME HHERFHAM TR

EE LN TWNE )15 S s 2 Py (LS = T Pl LT e el oo




S BT LA IR A IR TR B B 2019 4E 55 3 TR

§6 FBAEEHHED

AL
HE B HRIR A A HE R IR A C
i 35 HH B 5 44 B A0 44, 732, 007. 04 33, 302, 029. 00
i S 30 1) 5 4 A F U  0 20, 410, 605. 43 37, 235, 880. 58
P i SO ) 2 4 A B [y 3 26, 226, 553. 76 7,032, 867. 04
15 A [A] FE 47 40 A2 B 7 40 0.00 0. 00

o/ eA “=" 351D

07 ST AR Bt < A7 A0 L A0

38,916, 058. 71

63, 505, 042. 54

§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

A IR S S BT AL IG

e IR A R a1 0L

E5'e Frf R4
o N
= 135 L 451
%‘ ? > V; LT1ALN\ %) [/\ 2 IJI\;;:IE[ = 07\ 24 A4
% | w s |1 WA 43 5 FR DA 4730 e, SRRl % 5 B
5 B 20%1 s
B[R] X[
ol || 201909191 009 307,00 | 8, 675, 846. 74 —| 22,725, 153. 74 292. 19%
ol 20190930 | ~ T R T & R O nR
PR XU

ASF AR A AFAE B BB R AT 2 e O 0 LL 5138 1) s B T 2 < S A 20% 0 1 7
FEMIZ R EA R HITHOL T, WB BB AR [m] g e[l , 2 8 BNl REidk DA B4
1% N AR AL 5™, A A RER R i AR e IR, S T RE IR R B AR B I XU o

8.2 B RE IR HMEEER

AR A, oI B R I A A S

%10 1T,

P
b=l

11




S BT LA IR A IR TR B B 2019 4E 55 3 TR

§9 RAENHEXR

9.1 FAEXMHH*

v R R M 2 v B < M S
(PEEBUT IR IR S RIE AR R R G FH)
(PERBUT I BRSBTS I SR E L)

v B E LS TR HEAE . U
v EEEFUE NS B LSRR

Q1 W DN
P

9.2 THiHh
REEEMN ., 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

%110,

b

11

=



	中信建投行业轮换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:招商银行股份有限公司 
	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 
	5.3 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 




