hEX IR FEERAREIESFRARES (LOF)
2021 FIFER G
20214E09H30H

EEBEN . FRESEHEARAHF
EEFHEN BEBEITRHAERAHF
WEEHBEH:20214E10H27H



FREBFRELERSBEIEHRAES(LOF)2021 F58 3 FERS

§1 EEHES

R EHENNHEF S LEF ARSI AR B BOCE . R PR B
ORI, IR A A RS VAT 58 B AR AE AN ) K BT

B EAUE NIRRT B A IR A A IREA R & & FRE, T20214E10H26 H B
T AR R SRR ITHER DA ST GRS F AR, RIER A B AR
CHL R PR B R

e B TN R LSS Y B0 51 i R I BN IS 3 < 987, (EANfRIIESE

—E R A

&R AN GHAERILAR KRR AR, B EEAE A% 5 Sk mr M,
FF20 [ e AR 4 R S U B 1

A IS TR R A T .

AR E 20214207 01 H#2 £20214£09 H 30 H 1k

§2 EEam

LS AN

Rk R IEECE RS (LOF)

iy W TRTAR B
Hee ARG 166023
HEIE1E T R RER

N as 2017507 H31H

e 5 HAR 3L &y A0 2

3,281, 321, 727. 164

BB H AR

FE P HIR ST A A MR AT IR T, IR B E
IR R AR {E

IRAEATE ST H s, RETE SR, K
FHERA B B 7= P B SR o RISV A 55 28 58 7= X
e kol, DL R A& TR I E,
WAL T 3726 A 3R A ﬁﬁﬁkﬁﬁiﬁ?%
FE 5 B N BRI S s AL A
HITHE 1 ) P 5

V&gt e 2

PIR300FE HOI R 3 X 60%+H fift 45 4 PR IR 3R R X 4
0%

DR WAL 2 A A

ARG R, AU s S FUY XU 7K T
[ R iez it o W QTN E7/ B S S AV i € RitE s
& B TR U KU ZK ST 3BT

B2




FREBFRELERSBEIEHRAES(LOF)2021 F58 3 FERS

HEFHA Hh R 4 FEAS B A F
HETEAN FHEERAT B B FR A F]
RRREGERVERE RS | PEEERIG ER S
Iy 4% e 4 1 H G TR RR
N B 4T 2 3 4 ) 3L 4 TR ) (LOF) A (LOF)
)& o 2 H 43 N TR R SlveEANY -
T @ R4 A RS 166023 004740

3, 153, 555, 847. 7243

127, 765, 879. 444y

3.1 EETEIRIR

§3 FEMFEIPMESEFERIN

AL NRTT

FEMF R

R (2021407 HOLH - 20214F09H30H)

Hh R RV TG B TR
4 (LOF) A

R Ef - R T B VR
4 (LOF)C

1 A B se P et

312, 468, 150. 34

13,299, 092. 23

2. AR

-361, 120, 176. 02

-15, 346, 647. 12

3. NN £5) 35 4y AUAS HA A1) i) -0. 1085 -0. 1043
4, WIR I FH = 1E 4,142,013, 518. 61 163, 309, 709. 00
5. WK I 4y A E 1.3134 1.2782

a1

A O S B a5 2 A AN« e Blias -

H
>N
2

JmL

N NG 2 fetirfa4E

shicat ) FHERA IS 2 R RRE, AWIRE A O Se i in EA I 2 se i (B 223k

P

I o

2. PriddkeVEHEIR A RAT NN 5 2 e S TP, T B S Prdi s

KV EART A Hey

3.2 EEHEEN

3.2.1 BE& MBI KR RS RS R R 5 B
FRRRER =E R VEC B VR S (LOF) AV {E R B

| kgt

‘ S| HEK | kg e

Lo | THESEK s | MRS
192 N FhrdEzE | R | O-G @-@

O N bR %

@ =46
@

JUREN =7.54% 0.93% -3. 74% 0. 72% -3. 80% 0.21%




TREFRERERS

BIFARAES(LOF)2021 F58 3 FEHE

=4
H
o2
VANN -5. 90% 1. 00% -1.50% 0. 66% —4. 40% 0. 34%
H
o2
s 16. 20% 1. 34% 4.93% 0. 73% 11.27% 0.61%
U
*4 114. 57% 1. 37% 27. 60% 0. 81% 86. 97% 0. 56%
4
H 3
&E
A4 90. 93% 1. 29% 22. 85% 0. 76% 68. 08% 0. 53%
Rt
BL
XK H T R A T B VR & (LOF) i R 0
X , | kSR E:
L K FEBEE | kgt -
i B N bz | Ak | O-6G @-@
O ® %6 REREZ
@
o2
= ~7. 65% 0. 93% -3. 74% 0. 72% -3.91% 0.21%
H
o2
NN —6. 13% 1. 00% -1.50% 0. 66% -4. 63% 0. 34%
H
o
e 15. 63% 1. 34% 4. 93% 0. 73% 10. 70% 0.61%
o
i 111. 46% 1.37% 27. 60% 0. 81% 83. 86% 0. 56%
H 3
=
A4 87. 06% 1. 29% 22. 85% 0. 76% 64. 21% 0. 53%
B
B4




PRIRFRERERSRIEFREES(LOF)2021 F5 3 FERS

3.2.2 BES&SRAAERURES RIHFHER KRR RS RSB ik s %
BN LR

TERFER RS RS (LODARINSERRES IS RE BN ETh LEENHE

(2017507R318-2021409A308)
150% -

120%
90%
60%
30%

0% -% T ! T

-30%-
2017/7/31 2018/4/10 2018/12/14 2019/8/23 2020/5/13 2021/1/20 2021/9/30
— FERERERERA(ODA — IEHESE

PR FERER SR A (LOFCRINSER RESIEHREANEEN SELHE

(20172:07H318-20214:09A308)
150% -

120%
90%
60%
30%

-30%-
2017/7/31 2018/4/10 2018/12/14 2019/8/23 2020/3/13 2021/1/20 2021/9/30
— FERERERERA(ONC — WEHERE

§4 BHAWRE

4.1 EE2E (REEEE/NH) FHif

B5M



FREBFRELERSBEIEHRAES(LOF)2021 F58 3 FERS

EAE R | I
SHEME | %
M )
w4 % JEP B i
A | A | 4
I
R
R, WEEEHRR. &
R | sk s | 2017 gy | OIALR, B, 20
v | b/tesm orat | | | LY/OVIOMARECER
WA A, BEERE I
Ml BB, KR
AT
e
W, S
o | BRSO AT | 2021 g | COHAIRIIERABT
5 |l stesm | s | |4 | o REEETEARA
Al BRI . 2014/0
/20 M\ bk 4 P
AT, TR

e 1 ARRIHIAEARH S MR ARME EZ H; HiztealaRkes
[l A2 R F RS EIEER, MR F Oy & R AR
2~ UEFF AL SGEMATIE 2 GIEFRM ML S BERE BRI A SSAE o

4.2 BENNREY AR ESSIEEIFEB I3

AARE N, AREE TN HBE T QEFRE RS LR, 4
Mg e A FIAMEAAR SSGEANE I RE , AEWMSEM . BT, BRE T, I
fE T 1 RN B e 5™, e AR AR KM . ARSI,
W BVE AT G B G S RME, THTEMN . RIBATEE G A 8
R AR N2 AT N

4.3 AP S ETHHA
4.3.1 AP 5% BERPATH

RGN, ARIEEEFHN LR GERERESEEAFTA TS ERTE
WY Fe AT N EAROCHI LS RE , WL AT BT L SPIT. FEmBER
PR, i RGN TR 7 SNAE AR A 5L 5 AT . A& BN, &

0

E N



FREBFRELERSBEIEHRAES(LOF)2021 F58 3 FERS

%ﬁ%ﬂk&¥x%ﬁ§ﬂ#ﬁﬁ%d%% BRI, ARARGHEZBIAFEIER

zla

_H
I
ST
g
2
E\
&
b
=
T

4.3.2 REZHITNRIL Y

AIREWIN, AR AR EAESENZH A EmZoH, FH RS
JRAZIE D I LA AZ by B AU TR 2 H A R 5% K38 5 A 1400, N EAL RIS 4L 5 A
BB S T EER A M RIAAE Ty o 7] N AT QA% AL 5 HEAT ) H A% o

AIMEIAN, RKIUAIE & 7T BN 2132 5 A i faii 1) 72 % 32 55

4.4 REWNESHRB RBNBIEST

Bl =, FWEFAEFLR, HORSEFEEE, 8o 5 E 2Bk E
S e ALAT IS W S, T A 20 9 el 78 H M e SR I AR 55— 7T, PPIU4E
FEmAL, Wk AN PR AR A AR 23 AR RE A R 2 B BRI, A BRI R AT K
BN E) . —F R ERBEIEG MR, B BN EE, B
KAg A A TEEATIL A2 28 T REFEXUSE 5 BT 5T R B B R5 R R B Bk et R 3L
BONSEIR: SN, SRR E . AT E 58 ARG R iliE S AT R IR A

=FEARIL AT RSy, EEFERNEHESTECE VR R, E)
Ko FARALAUBRER, ELE A St DOt IR B, B AT ML ) R 95 T EANTE T »
(IR R S e S N E

JEEARK, BATAARBN AN, —R—ARRZFEFTRFEL AL FHr AT,
MESE. VM. AT =R QU QURTEr A, BT RS SR, IXEATILR
o SRR I iy, BATT AT BE AU AT T, A SRS, S G RN BIERF, 20
TREMEE R TRA AT, IR, IR R WA HRAT. T 1R EEEE,
BEAE 0 K, iR T A BT, APREsh A SRR B AT, X2
TR K HASEE AL TARGL AT ML, AEARK— € I [ N BB PR LR v e BATR S
HARKATWIFFE R P IINL 2, S RIU R BN S i AT ML AP e o St K 1 BEERE
RITBIE R AR A 28 %

4.5 |EWNESHKILSEAR
ARG A, AR TIE I K R -7, 54%, [FIHANL SR L 3L ek 25 22 -3, T4%;
R BIFEIE KR N7, 65%, AL SR LA L UEUR 35 58 N3, T4%.

4.6 MEMNESRA ABEREET 1 EE U
AN T A 2 e BN T A I A S

§5 BEALGHE

BT



TRImFREFRERSHIESFRAES(LOF)2021 F5 3 EERE

5.1 EMRESHHEHNR

4 BRI |
(%)
1| RGBS 2, 820, 963, 685. 60 65. 26
Hrp, g2 2, 820, 963, 685. 60 65. 26
2 | e - -
3 [i] 5 WAL 7 % BT 874, 342. 00 0.02
He. ik 874, 342. 00 0. 02
AR & a1 - -
4 | HEBEHRT - -
5 | SRhfTAEMET - -
6 | LANRESRITE - -
Horb: SEW R ) e B )
IR G T
%E/f D MBS
7 _f1 RN 1, 493, 846, 049. 28 34. 56
T
8 | HAtB™ 7,106, 168. 90 0.16
9 | &if 4,322,790, 245. 78 100. 00

5.2 MEHIRIZATI T RIORERRAS
5.2.1 MEHIRBATW D RNENBRERRAE

N A5 2~ utirE (o) b 3L A T E ] (%)
A ARG RRS B Dk 18, 116. 82 0. 00
B KA - -
C | ik 1, 344, 303, 587. 10 31. 22
" CEWANE -\ VINE /S W ¥ 3 B B

FE IR R
E | &350k 20, 183. 39 0. 00
Fo| fiERMmEE 26, 453. 25 0. 00
G I B i A EDLY 793, 316, 361. 34 18. 43
H | s AEgol 75, 776, 715. 04 1. 76
. 5 AR AR AE B 77, 010, 648, 20 L 79
NI &4
T | &Rl 196, 002, 522. 85 4.55

B8




TRImFREFRERSHIESFRAES(LOF)2021 F5 3 EERE

K | R 10, 517, 920. 00 0. 24
L | MRS RS - _
M| B A AR AR S 87, 374, 801. 44 2.03
TKF] L RIS RN L35 i A
N | AR B AR 392, 237, 947. 87 0.75
AP
0 S B AR 45 < A5 FR AN HAth Al B B
2l
P HE - -
Q | PAMFESTAE 27, 574, 426. 00 0. 64
R XA AR B RIG R 171, 850, 906. 30 3.99
S bt 4,933, 096. 00 0.11
it 2, 820, 963, 685. 60 65. 52
5.2.2 MEFRBATVRKBRERERERTHE
A HE G AR S WR AR A M I JE A% 22
5.3 MERRZA RME HEET = HE HIK/NEERF BT 4 BRE R T4
e P A ORE
% ZZARHY Ji% 2242 % HE () n e E Oo)
o | M o e L (%)
X 316, 033, 264. 0
1 |601021 FEHI= 5, 790, 276 q 7.34
X 250, 713, 172. 2
2 | 603885 HEEAL S 16, 647, 621 6 5. 82
N 162, 803, 886. 0
3 | 300144 RIFIHEZ 11,562, 776 q 3.78
141, 065, 414. 6
4 | 603799 RN 1, 364, 269 0 3.28
119, 285, 215. 0
5 | 600026 hzE i e 17, 413, 900 0 2.77
» 113, 877, 649. 0
6 | 600110 T 15 Ay 5, 318, 900 0 2.65
110, 261, 178. 0
7 | 300274 FH Y HLJE 743, 100 0 2.56
8 | 002142 TIHRAT 2,993,679 | 105, 227, 816. 8 2. 44

BIOM




FREBFRELERSBEIEHRAES(LOF)2021 F58 3 FERS

5
9 | 002928 R i 10, 193, 172 | 99, 383, 427. 00 2.31
10 | 600438 T By 1,939, 400 | 98, 793, 036. 00 2. 29
5.4 WEPRLBF MM RGBT RELHE
e i R ) gfﬁ;fff&
[ K fii 77 - -
2 JAT Y - -
3 LRl - -
Horbr: BORME SR - -
4 {55 - -
5 AV J7 Rk 5 75 - -
6 Hh 3 SR 4R - -
7 G QR ) 874, 342. 00 0. 02
8 [ Ml A7 5 - -
9 oAt - -
10 it 874, 342. 00 0. 02
5.5 WEPIRIEA RPE HES T FE IR/ NP RIRT A2 B R B 4
z B | BEak | MR GO | ARREGD gﬁﬁ%;{f
1| 113584 | Ftiid i 8, 650 874, 342. 00 0. 02

5.6 MEHIRIEA SME & 2 & T 1#E LI R/ EFF BRI 48 B SCRRESR IR A

|

ARSI AR R AR FFAT B SCHFUESR

5.7 MEHIRIELA RME GRS 1#E LB/ MHEFF BT L4 5t &R W14
AIEEAMRERR A Tt 28 .

5.8 MEHIRIEA RME GES T #E LI/ MHERF BT L2 BGER B A A
A G AR T AR AR FFABULE .

5.9 MEMKRFEE TR KBTI 5 18 0L i

£10M




TRImFREFRERSHIESFRAES(LOF)2021 F5 3 EERE

5.9. 1 REHIRARESHR BB R SAm28 HAH
AH G AR IR AR R B B2

5.9.2 AESHRHBIYI KK BRBUR

ARGHUESMRENTERR, S 5B3aNBE . AR RGO AR
RN ISR )Vl e b= Srirk 2 e 3/ BN Z R L PN i = E i = e OB N S s s i VD e
TRABL AR, BRAR ISR O LA R B (58 5 A

5.10 MEMKRARESEEWERBBZHER LA
5.10. 1 AHEFRIARBEBUR

ARESHUEMGENFEEN, S5EGHRMBT. EEUHRENRIRATA
P—H, AT EBGFHAGII A WAl JEEE K & R AH G4
IRIISE , G555t 72 G BT T 34 RN B SR 35 (1 U« o 555 T 3 AT e PR AN S B Mt
HEEADHTIER, SRR I ZE . BEISRHmaitE. Wik T, BHE
(B RO SR AR AT BRI A5, TSR R PR P PRAIE S 4 W 77 e A I Bk b, 7R s ai g
ST RIS e A .

5.10. 2 FREIRAZE SHI 1 B G B 1 A5 28 B4
AHe AR IR AR R E AU

5.10. 3 Z<HAE R R F VRN
RIS AIR A R AR E A 1

5.11 BEHAESHEME

5.11. 1 AEERBEHFMMZRRT EHFEKMEBAERAF T2021-07-12% 3| F
ERAMFEI0H X EE R REILRIRAILE (2021) 75, RXESBRERIRBES
HIRAT ERRIBE S R R A PR AT F-2020-11-02 2 2 E KB5S B RPN % =
FREBERKOIB BT (2020) 2755 . KA. 58 A AR AEEBREKT
BT RIRAT 2R TR AT B A FRA T F2020-10-16 52 2 T B AR R IR 1 FR AR AR 18
THRF (2020) 485, F2021-06-105ZF| RN B ERERTIRFE (2021) 36
T, T2021-07-13%2 B J4T TP PO ATR RS T (2021) 2%, F-2021-07-13
ZIEFINCEERTETSREIMEN (2021) 75, F2021-07-30Z 3] TH R HF
BREBSARKRTHF (2021) 575, WEETHT16. 20 Tt ART. XESEFEHE
BERERRAT EREENTZRME R AT T2021-04-14Z B F ERANESHE X E
RS BRTTE (2021) 105, F2021-05-20%23|+ HEAME A E X EH R K
TERETT (2021) 155. AEES ERFERTHMHRTEHRER EERFFES
HREREM R EEFRIKNER . BRI RKEFIESFRRITEGEAREHANBFHE
EWILRAE, REREGRF B —ENZRATTER. LTHEE.

1MW



FREBFRELERSBEIEHRAES(LOF)2021 F58 3 FERS

5.11. 2 AR EH R TR RES, BERETBUEES SR EFIEEZIHRE.

5.11.3 HABE=HR

e ZFR &% (Ot)
1 7 AR S 1, 703, 405. 43
2 IR F7 35 B K 3, 495, 653. 08
3 Mgl -
4 INLAeAIDSS 160, 084. 80
5 JNUAC FR T R 1, 747, 025. 59
6 HoAth S ISR _
7 oAt -
8 it 7, 106, 168. 90
5.11. 4 #EWRFFE AT H BB e 55 0 40
)z A 7 24 ~naME O o 34 PRV E LE 1] (%)
1| 113584 e 874, 342. 00 0. 02

5.11. 5 WEFIRA 12 BEHAFEREZ R YL
AN AR T R AT 44 R R AN AE I S RS DL o

5.11. 6 HBEAGIREFHER A SCF IR
A A DU 5 N R, BB AL A i o iR R B B B B A A 43 T AT
SEIATRAA R %

§6 JFRAEEHFXE)

BAL: fy
WK RIS ECE RS | R RS AR A
(LOF) A (LOF)C
i T A 8 4 A A 3, 645, 888, 267. 87 167, 268, 048. 64
i F S S0 1) 25 4 A R O 3 0 201, 604, 722. 14 17, 350, 841. 67
R i R S S0 ) 25k 46 A e [ 3 0 693, 937, 142. 29 56, 853, 010. 87
15 SRS A B G 47 40 A2 B 4 40 B B
(A BL = 3H1)

£12M



FREBFRELERSBEIEHRAES(LOF)2021 F58 3 FERS

e HAHA R I 4 01 i 3, 153, 555, 847. 72 127, 765, 879. 44

TE: RIS USSR B NG E, T Bl U e it AR

§7 ESEFHANZRERRERRAREEER

7.1 E&EEARFEALESHTRIIER
A E ARG AR ALEE,

7.2 ZEEHNZRHERTREREAREX 5 VA
ANHe G BNAAR S WA TE H L TRE[R] e S S g A1 L o

§8 HMBREIRNIMERGER

8.1 &N BB RE A ESHBLHIET|BUET20%51F 5L
T PN B B B R B e A P AN AR T B B L 20% A 15 L o

8.2 HBREF IR HEMERRFR
T

§9 HBAXMHER

9.1 FENXMHER

1. A RRE = R I BT B A B IE TR B0 5 e A St S f
CrPiEkcEn 4 R G AC B R A BRIk g ik & & )
CrPIgcEn = R G B TR A BUIEZR R BT Ak 3 130
(e = R G B TR A R IR B 2k & (LOF) $H 5535 B 45)
v R E )OS TSR BRI
v AR A A R BEIE I 2 R E A B AT IR S T T

S O >~ W Do
s s P

9.2 FFRUM R
BN KB EITE NIRRT

9.3 AR
PR H ] B L B A M5 (www. zofund. com) B 5, BYAEE MV IE] N 2R 45 1
NIRRT e 3 2 ) o

£13 M



FREBFRELERSBEIEHRAES(LOF)2021 F58 3 FERS

BT FH AW BuE S, TERHAESEBNPIRESEHAR A
RS L EIE: 021-68609700, 400-700-9700

FIRRESEEARAF
20214E10H27H

14 M



	中欧瑞丰灵活配置混合型证券投资基金(LOF)
	2021年第3季度报告
	2021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:招商银行股份有限公司
	报告送出日期:2021年10月27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


