REGEEERRSF NS FRES (LOF)
2018 EIFHF MR T
2018409 H30H

EEBHEN PRESEFHARAT
BEEREN: T REBITROARAF
G EH HEA: 20184810 H 24H



Hh A 9 [ 4 0 R SR BBt A (LOF) 2018 45 3 R

§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

BEAEE N KT IR A R A FIRE AL &S RFUE, 72018410 H 23 H &%
T AR RIS FE bR ERIBE T H ARG ENE, RIEREN BRI
WE R F YRR B HORE N .

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

ARE I E 20185207 H01 H AR 22018409 H30H 1k,

§2 EH&7mBN

L& RIFR HrRR I 5 [ 4R 5127 (LOF)
He4 F A 166008

FeifEir LR EAiIT sl (LOF)
e e Cile sy Ve | 20104£12 H02H

i T IR 2 4 A AU A0 1, 162, 558, 708. 1045}

FEFEAR RS ISR R E, 19 AT N B REE 1 =

B H s HRE 25 K 0 4R

AT M E LIAL - RIR RV AT e rE
070 R A 28 R B R T2 T b A S KA 5 T
BRI EMAETTES . MEGES . GTF 1l 5.
WS U TT T o AT € i B3k PYAN T3 1
BB BEAT VRS AIDEy, VRS S5 R0 MR T . IR
e S A G ST AL VR AR N

AT IS EIR YA 5 T A R AL V23 B AT 45 21 B
e BN PP I 0 bt i 2R [ S S B R B b

.
b £57 L e 1 Hh [ 5 7 e AR AR
AIGNFEF IS, BT UETF RS P AR
IRz AL 2 e ik JRUSE it ol TS0 DS A WA o i T B T T 37 2 4,

R R ARG R I &

Sepe

B2 701




Hh A 9 [ 4 0 R SR BBt A (LOF) 2018 45 3 R

FEEHA Hh 3L 4 i T AT R A
EETEN I RARAT Bt B R A 7]

e % (LOF e #2% (LOF
TR L e R ;PIIA o [ i A3 75 ) ;PEA o [A] Fi £ 75 )
T )& oy 2 e 437 N TR AR Hh IR B A5 -
@ FFRE e S 166008 001889
WG AR T B 9 L S D B

#

1, 156, 683, 541. 791>

5, 875, 166. 3143

3.1 EEWMFIER

§3 FEEWMFSERMESHERI

Az NRMIT

HAE ] (20184E07HO1H - 20184F09H30H)

FEI 455 HERIG S Rl R A5 27 (LO | G s [l fi 77 (LO
F)A F)E

1. A S A & 15, 766, 830. 04 25, 942. 38

2. A A 20, 419, 770. 73 37, 372.53

3. A 12 5 4 A AR B 0.0190 0.0189

4 IARE ST A 1,237,018, 338. 96 6, 255, 784. 10

5. R E: S A iE 1. 0695 1. 0648

H: L

A O SEHR 2R 5 2 e AR S SN« BB Hcad

Hftfg N CRE A iR

i) FHBRAR S TG AR B, AR A3 O sl as in_EA I 2 fe i A2 sl

VN
Z

Il o

2.
KPR T P

3.2 EHEHERI

b 3 L SHRbR A IR NINWEAZ 5 2 & A5, T NS A sebrilicat

3. 2.1 ARG MESHBUMEN KR KI5 RIS B AR F i HR

R Rk 18 BIR 725 (LOF) AVHERI

L K FEB | kS | kST
BB =D Rz | Bl | ElEFEER | 06 | @@
@ ZH6) HEE®
o %k =A
e 2. 05% 0. 06% 0. 17% 0. 10% 1.88% | —0.04%

p R 53 B $) £ %5 (LOF) E¥HERER

#
=




R S R G R B 3 (LOF) 2018 45 3 /Ry

Py FEMC | S | ST
BB N Fipfiz | Biilm | #ElEFRE | 00 | @@
@ ZH6) HEZ®
o %k =A
e 2. 04% 0. 06% 0. 17% 0. 10% 1.87% | -0.04%

3.2.2 HESHFREMURES RTHFEMKIRRZ) LIS RS Rl &

AR5 I HEE

60%
40%
20%

0%

-20%

2010/12/02

PEREREIR RS (LOFARIHHESRESIANRESNEEN S ERTE
(20105:125028-20184:09330H)

2012/03/26

2013/07/17

2014/11/10

2016/03/03

— FEUIEERRERS (LOPA — UEHEES

&
I
p=il

2017/06/23

2018/09/30

cninf%
E#sEiR

www_cninfo.com.cn



R S R G R B 3 (LOF) 2018 45 3 /Ry

15%

10%

5%

0% !
|
|
|
|
|
|

5%
2015/10/

09 H 30 H»

FEUSEERAES (LOF)ERITSESKESI AV RE NSRRI DERIHE
(20154:108128-20185095308)

12 2016/04/11

2016/10/13

2017/04/13

2017/10/12

2018/04/11 2018/09/30

— GEIEEERES (LOFE — iSsss
e AL T 2015 4F 10 A 8 HF E 4740,

Ko~ H #2015 4F 10 A 12 HE 2018 4F

§4 BEAWE

4.1 BGZE (REGLE/NH)

4

HA55

AT G2
JARR

GRIAER ]

AT H

IEZE
AR

L

RIS 2H 1
AL FE

G2

2018-08-
21

144F

PIAER % ORI IR~ 7] 5738
by 5, YolAR TR E L
i o o1, RENRAT By
TR R TR E S 8. 20
15-04-0Tn A\ i 5 B
BRA®], RS

2017-04-
07

2018-08-
21

64F

DA B b ARAT 5 B ARAT #
ALy BB, B USRI A R
NIRRT A A 5 T
P2 UE TR PR DT 2 7 [ R W
aFNHAL G . 2016-03-24
TN IR g 8 B PR A ]

#
(2]

=




Hh A 9 [ 4 0 R SR BBt A (LOF) 2018 45 3 R

PAE IR 6 8 B PR 2 w1 4%
Aeatil

E: L ERHMMEERY B T RAREHREZH;, AztkealaRes
[l A= R H R EIERR, WAEER F oA e & R AR .
2+ UEFF AL SGEMATIE 2 GIEZRM ML SR BT (KA SRHE

4.2 FEANME PN EZESBEYRTEH R

AAREIN, ARESENHENE T QEFREEESE) LRI . 4
Sk e A FAMBEAAR SGEAE I RUE , AEWSEM . BT, BUS Tiils. I
BT B RN E BALE 2R e 50, N M B A AR . AR EHIN,
SR BVE AT A REANEE G S RIE, THTEMN . RIBATEE GG FA B
HIE BRI R AT .

4.3 APREGEFHH
4.3.1 A PR HHBERPITENR

I, ARG E BN GEZF R S S B AT AT 5 e T B L)
L ml ARSI BE AR, AT FE M BRI R HIAT . 3 )n AR SE A A%
K, Ml RGN LT R DT 5 AP AT, REBIARREHE
ZIEAFAEAR P2 5 KIS DL o

4.3.2 REZ AT AT

WEMA, AReEENTENTAREHE IS SN 5 A5 FH H &
18138 5y AT Be /D ) B0 2 5 Bl i i IE 27 =4 H R R 5% AT O, HANEAE HoAl vl fiE 3
HAR R T2 5 ANA a3 & IR S S AT N

4. 4 WG AR SRR T KB LT

[l =R, E NSRRI EIES . TR AR, T8 AR
ey R R SCRCHRN G HE I 2 TR 0L R, TH B2 NS SR FRITmE,
PR R R, BOVTTRATIE KN A (BRI MMTRIR, i R B gE
MEERR. AT, PMIH DTSR EgES2 ] T, HE D8R EOy e, JER
X =F LSRG R A R

TeMBTT I, PSRN EFLA, (B WEA P . RNALATETHRIFEIR, %
SR s, bR BTG . M2 S s AR T [ N BRI A R, SRR R
AR R I . KGRl A2 5 R AT A SCRAB K808 i, (HEHR S
A KRS B A A, T IR SR R =T AR T, IS T I

#
)]
p=i




Hh A 9 [ 4 0 R SR BBt A (LOF) 2018 45 3 R

SRR REANAR 2B, — AR R, NP SRR SR MBS
i, PR REYCHNT TN, LG R NINEY B, 5 5 52 R AR,
] A Y 2R RN G2 5 IR B 42 P M () TR 2, RS S5 0 i i R

i 77, =25 32 B2 2 7 s g S i sz, Ko R 28 H I — g R %,
104 [E f57 MK 5.3, 45% 47 223, TO%FIT, 104 FF MK 554, 0%% = 1 B 524, 295%FHT -
EHG AT, A RABEEEL, 5IRTHIHEM, EHRZESMOHE; WMRGEE “723
EH<” 5, WA SR, HEARMXE 3.

BRI, HATE =R YR A, W — Ko R Zefot S 3R R 1 45 [RIR 4%
SR AT S RS, BV EE A, hESR e BB E N,

KK, BAVNNETFIEAT FTEBBONME. —HHehE R 5 0Es:, 1o
R GBI, AR NIV IR RA TG K. 55, A = FE RIS
=, ASRBEE S EEERM AT, HiF T 2OVERI AT, T U2 = 4% %t 4
DIgEFEmif. FUILKIIAEERE, WUZRERERZGFENATRE, JOHE TR F 2 650
SR AE

A TATTEIRGELL T JLaS: —&, FEFMEMICRMER .. ZEBEF NTHE
77, AT U ZE B B B e LUK TR, (BT 75 B0 AT TRV R AR b %,
KICHI ARG T T 20, 8 A MBI B 754 10, I RiE ik, f5 sk
e RATIE . =02, BARGTTET R IR, (B3G5 A AR B Ry E 2E,
[ 19, 55 22 DY AR SR T R SI itk PR AR AR VT BB SR, i 2 % 7 £ R 30T A IO B 5%,
X SR B = A R IR AR -

g BTk, AT R IAM MT @A RR 2K f 20, (EFEE Bid gk
T VCE R By T R, R W DU R A R AT, KR AT AR R AT
AR BRI, RATE AT Z BRI AT, FikhEal. hasgE iR
E s, NS SRR GBS

4.5 MEWAEESHFV SRR
AR I, FEA AR T E K2 N2, 05%, [F] 3 4 b R uE U 25 2 50, 17%;
HEERM VA KR N2. 04%, [FIHMYSGt EL AL IR 28 N0, 17%.

4.6 MEPAEESHFAE ABRES T = ETE B
AT S A A < BN I I i B A R

§56 WEASHKE

5.1 HEMREEHHSHEN

o 3 e A B R LA

Frs it H A o)
(%)

BT 0T




Hh A 9 [ 4 0 R SR BBt A (LOF) 2018 45 3 R

1| B - -
Hope 3 - -
2 | HEeHT - -
3| BEE R AT 1, 605, 353, 598. 66 95. 89
Hpr: fiize 1, 592, 926, 598. 66 95. 14
ATRES & SRl 12, 427, 000. 00 0. 74
4 | RERE - -
5 | ERbATA AR TR - -
6 | EAREEHT™ 19, 000, 148. 50 1.13
o S =m0 B SN B )
IR A 4 b %
7 fEﬁTZ?%k$D%§§i%%ﬁjﬁ?Z& 23,511, 005. 39 1. 40
8 | HAh#™ 26, 346, 430. 84 1.57
9 | &if 1,674,211, 183. 39 100. 00
5.2 MEPRBATIWARHRERTHE
5.2.1 MEMREIT A RHBAREREHE
A He G AR A IR R FFA IR
5. 2.2 WMEMREAT W KRB ERERERELS
AR H G AR IR AR FFA IR
5.3 EHARIRA M E G2 E T = 1R E H B /MR T2 IR 8 B B 4
ARG AR IR AR FFA IR
5.4 MEMRZBEF IS RAFFRELE
e e MGy | TR
(%)
[ 2K fiii o5 8, 996, 300. 00 0. 72
2 AT IR - -
3 S RLiF 180, 902, 000. 00 14. 55
Horp: BURME 4Rl 180, 902, 000. 00 14. 55
4 kg5 457,677, 095. 20 36. 81
5 Al S e 5 o 220, 802, 000. 00 17.76
6 Hh ] ZE 4R 673, 716, 000. 00 54. 19

#
co
p=




Hh A 9 [ 4 0 R SR BBt A (LOF) 2018 45 3 R

7 B CIRE L) 50, 833, 203. 46 4. 09
8 [ MV A7 H - -
9 HoAh - -
10 &t 1, 592, 926, 598. 66 128. 12
5.5 WA BARLA RMME 52 E T = e L R/ EER FIRT B4 RS R B 4
TRt 9 e . b A B EHE L
Fe | mELH | BEGH |  ARHHE G o
i Bl (%)
1 170215 | 17EF15 600, 000 59, 478, 000. 00 4,78
101752 | 1737 25 fL 6%
2 500, 000 50, 635, 000. 00 4,07
030 MTNOO1
011801 | 18&-4N%kSC
3 500, 000 50, 150, 000. 00 4.03
399 PO12
101800 | 18% 4 MTINO
4 400, 000 41, 192, 000. 00 3.31
194 03
101764 | 17757 704NMT
5 400, 000 40, 200, 000. 00 3.23
036 NO05

5.6 B HRIE A RME G ES T 5HE BB K/ N EEFF BRI BT+ 4 B SCHRRESR R W

2|
TR | R | R B o G 7 e 1 L i
FF5 Y A A fhiiE (75 o
i ] (1) (%)
AR
1 149755 A 100, 000 10, 000, 000. 00 0. 80
185 fR1
2 149489 A TR 300, 000 2,427, 000. 00 0. 20

5. 7 MEFARIZA A o BeG T 7= 1B L K/ HE PP BB T 42 B2 R4 B
ARG HRRFFH SRR .

5.8 REFIRIZA M E o 2 3 7= 158 L5 /N HE PP BRI T 42 BUIE SR 35 B 40
AT G AR T IR AR FFARGLE.

5.9 MEMREFEER R KIBIGHI B 5 18 0L it B
5.9. 1 WEMIRAESHH HIRHE RN RS A
AR A & T AR GRSV L U IAE

HIT




Hh A 9 [ 4 0 R SR BBt A (LOF) 2018 45 3 R

5.9.2 AEESHF BB KBEBUR
IAR A BN B T A S R BV L, A IE A

5.10 MEMRAESHFE K E RGBT
5.10. 1 Z<HAE R B EBUR
EFH AR T ARSI IR, MubIiAEH .

5.10. 2 REFIRAE SH # EF SR A5 28 A
E U AR T AR SRR Tu ], SukmiAE .

5.10. 3 AHAEFRA B FZ M
E G AN S T AL SR, ST

5.11 BRHSMEHE
5.11. 1 AEEBHEWE TR ISR RITEAEAREHAREHRER I T ZRAE, &
EREgmH| Hal—FEAZEAFETT LTRHERE.

5.11.2 AEESAMGBATEE, R IBEMHKE.

5.11.3 HAMBE =k

e P Pt

FHRIES 75, 520. 52

o7 ICIIE 53 17 5K -

ISz -

IV &IPSE 25,943, 722. 60

o2 AT E K 327, 187.72

FoAt ST -

HoAth -

(ool BN I BNePI BNG I BN BNV NG N

&1t 26, 346, 430. 84

5. 11. 4 MEHIRFFA AT R wT B e fii 27 B 40

FFe | gl fii 77 44 FR ARME o) iby B 4 B = v A (%)
1 113011 | JuK¥efi 13, 436, 640. 00 1.08
2 113013 | E B H At 10, 465, 230. 00 0. 84
3 113014 | PREEH:A: 9, 894, 796. 10 0. 80

1001




Hh A 9 [ 4 0 R SR BBt A (LOF) 2018 45 3 R

123003 W5 A5 4,672, 345. 78 0.38
128024 TATHAR 2,145, 791. 58 0.17

5.11. 5 & HIRAT 142 R TP AR L 52 PR B L Y 152 B
AF G ARG AR ARFFA B

5.11. 6 HEAGIRE FHERFA S AR IR
Aty o A O < N R AL, e A A it o e o R B B B L Y o AN S

AR R %
§6 HRHREESHIZD
AT Ay
FR RIS O Al fr s (L0 | A RRIE SR AR M2 (LO
F)A F)E
2 HH ] L S 10 AL A 778, 088, 752. 29 1,063, 577. 71
2 3 1) 35 4 50 HR Wy 5 668, 239, 814. 08 5, 060, 915. 65
Tl A4S A A TR) 3 4 S e [B] 47 0 289, 645, 024. 58 249, 327. 05
5 BAHA R 3 S 97 A2 B 47 i 000 0,00
(/b Ll “=7 3HF)) ' '
e HHHA R I 4 B i 1, 156, 683, 541. 79 5, 875, 166. 31
e BRI AE AR BN, R B A A e A A
§7 EEEBHANEABAREREAESBEMN
7.1 BEEENFAELESHIZIBM
RIEGEHNAR RGN AR TFAE AR S
7.2 BEEHEANCHEEREREELEEST 5 A
RIEEETRNARRE AN To R T [A] Bl 3 S S A HE S 11175 I .
§8 BmBEERHFRRWEMEEFE

8.1 MEWHNE—REEATFAESNPLHIE R SHEIT 209K B
% R I R o B AL L S et
% A
i z @2;2 W s 4 B 4 A (s e
il 3 20%

SN




Hh A 9 [ 4 0 R SR BBt A (LOF) 2018 45 3 R

(R T] X
[f]
2018 4E 7
f,]} 1 ()?18129%2 379, 793, 961. 26 3, 285, 602. 29 - | 383,079, 563. 55 32.95%
30 H
7 AR A

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

TR PE RS, PRI /B R A

TE: HREA AT LR AR A N A, B El 2 e e

8.2 MR E IR MMEERRFR
T

§9 FEXMHER

9.1 £HEXHFER
Ly HR R 58 [m] 44 5 7 TR UE I B B

g 5 LOF) AH AL #HE A
v (R 5 R R AT R BE SR R R
7t

4 (
4 (LOF) LS
HE

2

3+ (R 9 A H i g B UE TR (LOF) FB& W30

4y R 5 Rl A5 T M UE SRR R AL 4 (LOF) FE % Ui BH5)

5. FEEEH NS TR B LR

6. AN ENEE S8 e gl E AT ER DA S
9.2 FFHHL R

HEEH NI AZIT
9.3 BERF

PR E B FHEEEEH AL (www. zofund. com) x5, BEAE S L[] N R AE 45 H
NIFAIG T 3 1

e E ARG PuE SN, TR EHARSEEAFMRESEHFRAA:
2 PRSI E: 021-68609700, 400-700-9700

H RK i 4 T R A F
20184E10 H24H

1201




	中欧增强回报债券型证券投资基金（LOF）
	2018年第3季度报告
	2018年09月30日
	基金管理人:中欧基金管理有限公司
	基金托管人:广发银行股份有限公司
	报告送出日期:2018年10月24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




