MEREEBMSRIESRERES2019FB3FERSE

20195098308

ESEB A MEESEEGRAT
ESHEANAPEIFRTRGERARA
W XHBH:2019510823H



MBS EA SR SRAES 2019 F5 3 ZEHRE

§1 EERR

ESEBEANESSREERIEAREMBAABTIEFERRICE. RSEEFRRS
BEABR, ANHABTWES M, EHMENTEEAEAN B REFT T,

EEREAPEIRRTROGRLAABREAESESRANE , T2019F10818
BERTARETHUMFER, AERINBRBLHESHREZENE , REEKABTE
EERIZEK. RSMEKRRFEEXER.

EEEBARENHXEA. 9RRFTNRENEENEZAELE™ , EFRIEE
e—EER,

ESHWR3FELHRATRRERKRI, REGAR , RAESEHELHRERKA
FHARETEENREHALRAEERN.

KIRERMSRBREF T

HEEEEBEAT2017F4R 4N ARSI ZRBHEERSHNCELET , ES
fEIFR . MBS RGSRC , BEERB : 003204 , ES T FEABTENELTEZE
NARGE , ESMER . MBRSERESHA , ESMRE : 720003,

RIREHBE2019F7A1HEZE9A30H L,

§2 BESmERn

o A LIL Tt 388 UK 2 1 58 15 2

7 MBI FR -

HE&FAB 720003

RERKB -

HEEEERN AR, FHR

E£ERENAE 2012512 H20H

HREHRESHEEET 344,572,166.564%
EREFERFREN=REFIXEHEM L | 56

R&E B FAZMHERERE , SNESHTF~NKBREE
=8

R R AESKHSBERFREUNRSNE, @Y, &
FRENTHEYET , FESBEESERENFER.
AFEARE, THEEKFEURKREEEE K £—
EWBERXRE, RENIASZENRELLLGIE
BEARMBEFREBRE , UBRERASEXRTEESR
=AY 20,
RERREXERER , FESEXARNKRED

2




MBS EA SR SRAES 2019 F5 3 ZEHRE

Hr A3 EN 0 A T3 E AT 35 7 AV IR
®, TERARBEBERSRAEASRBNISH
MOLER  RERARKER , AESUMER
RNEEARAER  GEEMINEEED NG
R, UMMEERR. AERANEN , ZEAEEME
5l h, BEKEHEZNLAREUWEFESHR
ERFRAES  AESENIIREAFATEZANE
BEENERIRBNENRZRKKS ;| A%
AREENHURATEESRE THMATESRT
A N ESEEAEBITELSRERFE  JUBHEAN
BRATE, AESWNITESMTIANRETEZUX
HERAXNBEIERBREFNNEEZBN.

LR REE REGA R

- rESHBRENES EMBMARATAREEST
R BEISE HTHFES KT EANESARENES,
HeEEA WEESEEARAD
HSHEBA hEIERTRE AR AT
TES RESHNES B MEUGEERSL | MERGEEAREC
TR RES M5 A @R - :
TEIHREEHNRZINAB 720003 003204
BEMR RS RES N 5T

336,624,911.6113 7,947,254.954

i

TE D REE /KB W IFIE

RESHNBHEES, | FESNHRFEES,
HHXRANTH s | RSk
eTemmzEE K |STETmHES |
TREEHESVREE | TREEESNRER
&%, &%,

I ()AEESEREMBAN2012F12A208 , REESERANE , E—MRABHEH HR2015F
128218 , ZEESTF2015F 2 A2 HER N EREANRFRITEFREES,;
Q) AESB2017F4A 4B BB ZWEHEHERSRNCEMT , RHBMTERNAKGE,

3.1 EEMEER

§3 TEUFEENES HERI

By ARMT

FEMSER

HREHA2019%07H01 8 - 2019509 H30H)
WhEW IR E A | MBRESIEEMGSC

LA ERT KE

3,074,361.09 52,321.73




MBS EA SR SRAES 2019 F5 3 ZEHRE

2. < EAFI5E 2,651,736.17 43,708.50
3. FE Y E & 4 F A R E 0.0071 0.0055
AHIRE SR 2E 384,042,876.38 8,693,677.52
SHRESHI2E 1.1409 1.0939

A (DFRESLWSERTEEFAEANGEIRZESHITRA , TARABXKREEKFRR
THRIBF ;

QAFHEXNUBERESEHR BB, REWE, HMEBRN (FE2ANEZIWE ) HIREX
FRARKNRE , RNPFER AY S RIS N LA N ANETF) R,

G)AREZH2017F4A 4B ERESHFAETEREE MR RN BER N 4L,

32ESHERY
321 A MESHTF S ENKERESERLSHBRE ERERW LR
W8 W s I R 1 35 A VR E R

Ny ABEEK | LSRR | WHRELERE
B ER& 2 ZhhEE | BEERE | EREERR | 0-0 @-@
® £0O HEED
®E=1A 0.60% 0.02% 0.46% 0.04% 0.14% | -0.02%
W4 3 U 25 18 58 1 35 C LR L
. AEEEK | LSRR | WHREERE
AEEK _. . . _
Bt B 20 ZEhEE | BAERE | BERERER | 0-0 @-@
® £0 -+ 30)
2E=1NA 0.50% 0.02% 0.46% 0.04% 0.04% | -0.02%

() EBRESLMERTEERAEANNRRSESNEARA | T ARAERFURSATER
FHFIBT ;

QOFESUHLRERY | FRESIERIREE,

GARESE2017F48 140 RBEUREERS ROCKHT | BHTRTEHNALHE,

322 HESARAERAUXRESRIDFEE KETHRASAH LA L BE ERIERT
A LB
BRI BRFFEIESFSRAESA
Rt AEEKESUSGHREENREHELESXLLE
(2015512 H258-2019%9H30H )




MBS EA SR SRAES 2019 F5 3 ZEHRE

10%-

8%

6%

4%-

2% ij’ .
OQAde/ ‘\ P L A e ™
-4% VﬂMWV’

2015-12-25 2016-07-12  2017-01-23  2017-08-10  2018-02-23  2018-09-03  2019-03-21  2019-09-30

R E |

| — Wi g 5 SR A

A (OWAREEEREEMBN2012F128208 , REEREAAE , E—NMRABHEH A H2015F128
218, ZEETF2015F 2R BHEENEREANRFHIUESREES ;
QFRESHBENEREINBHEIEFERRESTE , RE. UEIENBREXEESHF | 20% ; BHE
EERBER=EESHE™ : 280% ; NEREBIHHEE-—FUANBRRFTRTESE~4E
25% , RUESE A= 2E : <3%. FEESWELHRN2015F12825AF20165F6H250 , BEEL
BR, EENAFGRERFSESRINEXER, BEREHR  EENBEF-REFSESEZAIN
HXEXR;

Q) AEELBE2017F4A 14 BB RWEHERSRNCELGE , ROFEENAXHH.

BRI RGFRIESRERESC
2t EE KRSV ALREEREEHELEBIELE
(2017%48148-2019%9A8308 )

25%- ﬂ
| ]Mn\

20%

15%- Mw#—#_

10%

5%

0%-

2017-04-14  2017-08-18 2017-12-25 2018-05-07 2018-09-06 2019-01-15 2019-05-28  2019-09-30

| — MBREERESC — LALBRER |

I ()AESEREMBAN2012F128208 , BESAAE , F—MRABHEE A R2015F128
218, RELTF2015F 2825 AR B R EREANHEHFHIEHFREES ;
QFRELHANFERANGEHFEIFREBESRE  RE. NISENBREESEF : 0% ; GHSE

5



MBS EA SR SRAES 2019 F5 3 ZEHRE

EERZXERTEEESRET . 280% ; HEREFZHAE—FUNNBFRFFTRTES R~ #E :
25% , RUES BB #E  <3%. FESHNECERN2015F12A25HE20165F6H250 , BEEL
BR, EENAFREFSESRANEXER, BEREHR , EENAEF-REFSESRZAIN
HARER;

Q) AEELH2017F4A 14 BB RWEHERSZRNCELE , ROFEENAXHH,

§4 BEEARSE
41 ESLKL8 (RESLE/NE ) €T
EEESHESRE
s
g mE R ;ki;g i35

FERAY | BEAH
EEXRFEIREEmM L,
HRETRMSEARN, F
EERERTERHER

AR LB ARNMAEEF
HEFRLE “ZEEE
BERARBRERZ A ,
1NZ KFinancial
Engineering Source Inc.5&
KESH RMRE , RREZRE
HERLE, SEBEARAFIEE W
. & E Wz 201849 WEREFARA., EFRE
A wm | Aue C MY | seses. meksn
FEE W BELLE/ESRE
=R RAREFEESEEERR
23 5] [ 7E Wy 28 BB E E W 2
BRELE | MFIESE~
EEARAFEERER
= ERE R . 201848
BIAMEESEEGR
nE, REXFEE W=
R H M R E W g 5 S

17
Il o

F(OESHEEESZE  H'FRAPNESEARENA , " ERNAH AREARNRYAE
AR B
QIFEEESKLE , HERAH M EEAH 2 ERBEARDAAENEETABNMBEAR ;
GIEHM S LEMTIHS GESFl kA REREBDE) BHEXHAE,

6



MBS EA SR SRAES 2019 F5 3 ZEHRE

4.2 BEEANBEHANEESEEMNFEH5R A

FRERN , RESEBAFKRETF(FEARKNEIESREESE) . (EFKR
RESHETEN R (A EKIUESRAZSEHEEREDIR) . (AFEEFHNAILES
RABSHRIMRREENE), ESESRMEMAFERZEZN, KERTHAXAE ,
RBWRGEA. BMRE, Z2SRNRENERNEAEESAS , FUNEREHRAXR
MEME  WESHIRBEARREAFE , RERERSESHITIFEANENIT
Ao

43 DX ZTIULEA
4.3.1 A X3 HENRITER

FESEBEAUNERANES , BHTERSENAARMABZHRAREK
#F , EEAFRZNNITHR, QABEE=RANEFENRRER |, BERRE. #F
R, XESFZIMHTHIRLE, AFKRATERENIZHNITREMARS , XTRF
Re , ARA TR VPNREIEHE K BREZAN, BHERREH , ERALEGHE
BAFHRZHTHZ.

Bt , ARABRSELRENFERAASIITSENRENKZFEENI SN F
BLE  EHFELAEHRAR , ANSEASRHULMAE IR ; ELAREEN
it , SRFASLERBETEARALAESHRABIF, REAXE, RETEMKEKR
ZREE  BEYFRARAAENREANKBEENZSZN FRIEE , #MREFERER
RUZAGHNREALAES, THRRRAEASREERE. MRAMNEME  ERERA
. REAZEN A FRAEERR,

RABYTEINAFREZHE , HEXZREPELSAAFIRZER , RiE
NEXBHEHRIT. NREXZNEREREN. BRNEESEHT , FEBERSEZ
BEENRENTFRERF , 2SERHNETHRASNRZIERKHT T XZ LN
ZNEWMEUT D, LHEREX S

BREHAN , REESEBATRKRHITT (ESRAESEEQNAQNIRZFERER
IYMMBEECERFRQAAVAFIRZFHEINAE , RRULFUFEEELAFLRS
RENBTARFERBITA.

432 REXBITHNTIA

ARARERN LR EFERRALAEZE ( T2 BRBAXEBHOMKLEHRITIESRR
RHNRAAEREHERLMRZERN ) RE-REASER—XZ BERNRITRER
Zo MRANNAFREFHABAZFERTRAOARZH , WELLARAS=HREAF
BR&E,



MBS EA SR SRAES 2019 F5 3 ZEHRE

AEAAENEHEARRES, XREHR , ARALEEF A AEENEME
FHERFEASRRESFAARAORS (EHERDBURZZERSD ) HER , BREER
T H AR IEE B REHER @RS,

ZWYEMFHELR, EHTERE  UREENETHE , A REHREERZH
IR A, IRINERXZERBERY  FRESEERNTEFER/E AN

VW, FRRAXBEEFEFERZTH.

44 BEHHNESHRERBAZHED T

AIREHA , BETHZREREAT - KERAENVREFERE, BRIXRE , BEA
BEEARLG R, B RMNELFHRERETTESD , ERNRERKBEREEND, 9848 E
FoMBSEHBERRNE S , RANRE FEHF BREYT R2020F T TEHEN M
MBBEER , AREBFEMECQRENETBER  RERKBRRIREELSHMEI,
HIRCHRTTERBAEZE , BEERARL  BRTBRRENMPERRSB=FEMRS
miIZEENETERE,

S—MEBERN T HRBREF SN SERMEHES , SACPIRELEK2.8% ,
BRFFNSMN. SHBERE , BOKEBERAEY KX, HeRXSIHERELRE , Z40
BUEES. MIT=FERERLEE , BEERI%FREKX.

WHNAE , RERERNHRELE , FHERKEABRE™ , XERNT £
REFN TTEDEEEER , KR AEINSINRIMK, BREREELZLG I RE
ARIRY , MEREMERLFEATITENRK, REIANE S , EERMZRD
REL, REWHBEIALST LAKNIELT , IRTZN I3 RIBFUHE EPRICE
INKY—EfE IE,

BAREAE , HTHHARY , KigRERNZRDZIEHBEHRE , m
BmZHETHRENR | BEHRKE FITERAR, BRIFRTTEAMLFAR  BEFIRE
BB T RANRO TREEERE. AREFF , RERRRANTESBERE,
. SI|FLPRTFT. BREXGRMEAAE , ARBNEKENTRER™ , MEILKSH
RERERBMABATZIY , BM0FARFESE , BRHBHEDIXRRBEF LA
AEFRR T

FESE=ZZERFRENIITRAY , LEFREEAEEANNS,

45 MEHAR SN L RRIA

BEREHRMBRBIZEBRFARSHIEERN1.14097T , AIREBRH |, ZXKE
SHFREEKEN0.60% , RHIL S ELREERSZEN0.46% ; BIEIRE HRWHE UK
WRIEBBHFCEESMHTREN1.09397T , XIREHAN , ZRESHTAEEREN
0.50% , EIEL S tE RE AW R H0.46%,

4.6 HEHNESHBEARRES R~ HEMERHA
8



MBS EA SR SRAES 2019 F5 3 ZEHRE

REHN , KEEREEL2 N I/EEESDTFREABETH200AZIEEER
F=AEKTF50007 THER B,

51 EMRESH~HEER

§5 WEASHME

B

EH(T)

HET SRR LA
(%)

RERA

Hrp: RE

EERA

B E W IR A

374,287,100.00

88.51

Hep : i3

374,287,100.00

88.51

RS

REBRA

TRTERBRR

RANBREERAE

20,000,000.00

4.73

Hep . XX EWEIRAN
BEERAE™

RITERVNEERENES

22,620,510.08

5.35

5,991,431.82

1.42

9

422,899,041.90

100.00

52 EPRBRTLSENRERBAS
5210 MEBRZTULSENKARRRELAS
AESABEHRABERE,

522 MERMRET LXMW ERBRERRREAS
FESHRRERRKRFEELERBENFIREN B

53 MEMARRAANESESEFELH K NMEFHRT+BRFRREAN

AESHREHRRFERE,
54 REHRRMERTIRXNMEZRAS
e e ARHEGE) 'Egﬁ'f}: ’TEW’"“
1 EEXE- 7,999,200.00 2.04




MBS EA SR SRAES 2019 F5 3 ZEHRE

2 RITER - -
3 ERHEE 52,449,900.00 13.35
Hoh : ERMERE 52,449,900.00 13.35
4 R % 12,327,000.00 3.14
5 1 IR R &5 130,652,000.00 33.27
6 FHEE 170,859,000.00 43.50
7 AR (TR )
8 Bl 7R
9 Hib - -
10 &it 374,287,100.00 95.30
S5SHENMARBRAANMEBELSES A= #ERAX/NEFNE TS M55 RETHA
mE EEEE~ %
RS HERDB REFB IR NARMEGT
" (%) T | mrem (%)
1 180202 18EFF02 500,000 |  50,330,000.00 12.82
2 101900586 197 M A 300,000 | 30,429,000.00 7.75
MTNO005
N A
3 101764045 17 LA 200,000 |  20,278,000.00 5.16
MTN002
= X 35
4 101901044 19BN R 200,000 [  20,194,000.00 5.14
MTNO001
5 041800418 I8EM 12 200,000 [  20,154,000.00 5.13
CP001

5.6 HEHMARRAANESES TR E LA R/ DHEFHE+& B = IFIEH BT AN
FEESABERRRFA R IFILES,

57 REMARAANESESE - #ELAXRMEFOTT LS R SRR EASN
FEESABERRRFAERER.

5.8 EMARAANMESES R HEL X/ MHEFHITERNERE AN
FESRFEHRRFENIL.

5.9 & HAR A4 B & 3% 5 fY i 4 JA 5 32 3 O 1 B

5.9.1 REMRAE S BRI HY IR I8 1380 R 2595 4

FESHRRERRRFEREHRREN.

5.9.2 R E SRR RIEMK N R EBE

REESTRAREHR,

10




MBS EA SR SRAES 2019 F5 3 ZEHRE

510 MEHAREAE SR THNEMR &KX B 1E R A
5.10.1 <30 B % 52 # $ R BUE
AESEFREERBPE,

5102 HEMREAESRENEM/PEZTONBEHA
AESABEHRABFEERBEEL,

5.10.3 5 E M & R & 0
AESAREFRRFEERBEEL,

511 BASREHHE
5111 EPR , FESRENI+RIEFNRTEALEHUEDBNIREE , R
BESES A —FNZANTIRE, LTHEE.

5112 BEMN , FESEFENIN+BRES , AFEHESSAAENEERREZ
SRR R

5.11.3 HAE =R

Fs ZR 2Hi(7T)

1 FHRIES 7,654.79
2 R WGIE 355 E K

3 N Y AR R -
4 NUF 2 5,922,916.73
5 R 45 BRI R 60,660.30
6 H b 57 WK 200.00
7 Hith -
8 ait 5,991,431.82

5.11.4 METARFGFA L T HIRIAR AT H 008 3585 4
AESRREBRREEL THRRBNTERE S

5.11.5 KA +BRRPFEREZ R A
FESHARERRN T EREFTEEREZ RN

5.11.6 WRHEEREMNENRBIFHET S
HFEEEANER , AREPSREFITTEN ST ZMSSITTRZBATEREERE,

§6 TRAEEHEES)

11



MBS EA SR SRAES 2019 F5 3 ZEHRE

BT
B W s 1R AR 5 A Tt & W 2 1 R 5 35 C

RSB E S OIS 393,108,302.10 7,949,336.78
HREHHRES S RBAHE 419,523.37 0.00
B IRE A E S EBE 4 E 56,902,913.86 2,081.83
REHHEESHFITHHEM

0.00 0.00
( o EUR D LA 5 )
REHPERESHEET 336,624,911.61 7,947,254.95

A (HERWOMESLAMNER, BRANGEH ; SBE 4GS ik 0 80;
QAELH2017F4A 4B RIBRWEHERS RNCELE , ROMEENAXKL I,

§7 BEEEACRABERRESRELESER

71 ESEEARFFESHIEH IR
FESEBARZABRAESRASTES,

12 BEERAGAERREESRRAESXZ A4S
FESEBEARZABRASRATES,

§8 FMBRAERFNHMEEREE

8.1 RN E —RAERFESHT L HIEBRBE20%M1HR
BEHRNEFEEAREE - RAEFEESHALLOIEBHEI20%WBERKE,

82 KR RERKHAMEESS

AREHR , AFARBEGISFRRAESEEREETENZINERAE , £(hEIE
HR) REBANMGBHTTUOTEEEE -

1. 200971 BEET(MBESERERARAXTETEE2090F¥XFER™ %
BENLNE (BZE6A308 ) )

2. 20971 BET(MBESEEGRATBIXTETEE2019F ¥ FER™ %
ENAE (HZE6H28H) )

3, 2019F7H2BET ( MBESEBARATAXTETREVNHEHNERYE
NE)

4, 2019F7ASERBET(MBESEEARAAXTRAEE IR D IESREESE
BHEERBREGERENAE)

5. 209 7AOARE T (MBESEERERARAXTARETBIEIFREESE
BHEERREGERENAE)

12



MBS EA SR SRAES 2019 F5 3 ZEHRE

6. 2019F7A10AEET (MBRSEEERSHRIUESRAESEFEATHMN (iR
BA) LEHAE)

7. 200F7A2AHET (MBWREBGHFBIEISRAESSANE)

8209 7TARARBET(VMEEEERERAFHEMNARHEEAR . BEER—KK
20190705)

9.2019F7H1I8EHHE T (MBRFIZRBFFHIUAESRBAES2019FF_FERE)

10, 20197 A20 BB T(MEBESERERARSREEAR (BEBGEE )
I:I/\:I:>>

20198 A1 AEET (MBRAEERBRFRIISREESENBEHAS

(2019$%1? ) )

12, 20198 A1BIHET (MEBREERBBHFRUFRAECEFTBEHTARRTE
(20195515 ) )

13, 201958 A27HHE T (M B RS EBBHFHUFRAES2019F ¥ FERER
)

14, 201958 A27HHE T A(MBREIZEBRFHUFRAES2019FXFERE)

15, 20198 A27EHE T (WM EB RS ERBBMHFRUFRAEEMEXF RN ( FKik
BA) LEHAED

16, XIREHA , ATARBEEREEEMHNAESHAGRESHEFENE
SHMRIRE,

§9 RENHAR

9.1 REXHAR

. FEIESSREESESRHXH
MEREEERSFRITISREESESER ;

Wi SR AARIISRAESEEDIL ;
MEREEERRFRIEISRAESBEHAPREER ;
ESEBALSRZRLG. ELHE ;
EESREALESHEEAHE, ELHE ;

. REHABEENSEAS,

~J (@) (9] ESN (98] [\ —_
P ) v ) v

9.2 FRE R
EBTHEEFXIBIHT I 68 SERIMCER PO 41

93 EMAR
REETVINESEEBA, EEREAND L AGARESEEANMEERERNZEX

13



MBS EA SR SRAES 2019 F5 3 ZEHRE

. EXNIARRE  REEVESENEARSEEXHNEHFREDN 4,
REENAREWNERR , B HNEEEA,
ZIHEBIE : 400-820-9888
ABIMLE : http://www.ctfund.coms

MEESEERRR
—O—-h&E+A=+=H

14



	财通收益增强债券型证券投资基金2019年第3季度报告
	2019年09月30日
	基金管理人:财通基金管理有限公司
	基金托管人:中国工商银行股份有限公司
	报告送出日期:2019年10月23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


