hERRBFNRFEERSGERXENIEFRAES
2021 FBIFHERE
20214F09 H30H

EEEFEN P EERELSEEFRAT
EEHEN PEIBRITROERAH
WEEHH R 202148108 27H



A OB A RS I BR & R AGR AU B i < 2021 5 3 RS

§1 EERSR

ReEH AmégA&ﬁ$%ﬁ¢w¢%%ﬁﬂTﬁfﬁ@ﬂ%'m%@%ﬁﬁ
FRIE, PR Bt A MR e B M AR AN S ST
FEHE NP E TRRAT IR A R A SRS AR S A FHE, T20214£107 19
HEW 7 ARSI 55 Habs . SHERIARBEHESIRESENE, REEKNBERE
Eﬁ@ﬁﬁ\ﬁ%w%ﬁﬁ%ﬁﬁﬁﬁ
LN R DORSRAE B )R 5t 10 i ) A SIS A
$~ﬁﬁﬂ
S A SRR AR I
ﬁ%@&$ﬁ HHEEE=SIi R TR
A IS TR R A H T .
AREWH2021E7THIHEZIH30H 1k

» (EANRAESE

Bevt A sz, BB AT B RS AT I

§2 EHEM R

B & TR HE BB A
He TR 003308
e S S (Y L RFF IR
HeEFARH 2016512 H07H
T R B A AU A0 15, 409, 927. 9143+
A He e FERTE T WEFR KR T MG 555
U, e W ai R e mh TR, 75 sl RS AT T,
7 H b5

AR RIS B B EAH AR iL, se TR T
Wl e, JIRSEHIIE G B R LA 18

ARFe G R M H BTN RS, I R B A
i CRIRETHaT M. MBS MBEK. 7k
KA M2 HIl, AU R (RS 5 &
PR PEHRHOL ETF T EACTEE) FIRAWTIT, 70
P B, My = KRB 1
SRS AT, JF 8 X AR G B P AE S L 27
4 22 B P 55 LU AT ShAS T

TPIR300F8 B 35 K X 60%+ P R 42 A Fe I 35 % X 4

Mk 253 LA FE AE o
B RAMIIE S, LA XU A AU a5 =

ThRMmnEE. #i%A (IS e it

%200, 314




A OB A RS I BR & R AGR AU B i < 2021 5 3 RS

JE& TSR BT G b AR S U AR . s U e
(1) b A
A= N G @R A S EHEIRAF
EE&EA ] TR ERAT A A B A #]
IRl B A B S i i H{E @A FIA HE E B C
INEE-E B A BT T 003308 004635

T IR & 25 S0 B (0 4
ISEI

13,929, 755. 7117

1, 480, 172. 201

§3 EEMFHEENESFERI

3.1 EEMEEH

h: NRMJG
S E 5 sk %&%ﬁﬁ(zom%mﬁma - 202;&09)%305)
H{E 2R A HA HfE R BRI C

L A S Bl a8 47, 567. 70 9, 560. 10
2. AR -2, 150, 196. 18 -151, 087. 41
3. DAY ¥ 25 4 4 BUA T A i -0. 1509 -0. 1330
4. IR FE G 58 = 18 16,931, 171. 95 1, 760, 630. 93
5. MAR 4t B E 1. 2155 1.1895

F

Ch

e 1. A O S IEAR 2 S AR BN . st
et ) FHERARSC 2 G AR EL  ASIIRIE A 2 s i et n_EAIY) 24 Fe i EAZ i

FARN (A2 SehirEAR

2+ PR F e SHEARA OIS E AW AL 5 5 5 T g, T A B SEBRI as

K ELT P

3.2 B FERI

3.2. 1 EE B EH KR KI5 RIS b E R s 2R 1 EL AR

S BB FIAGHE R

e N RETT
ey | RIS | sttR |
B | EbREEE | ke | | 0@ | @@
E2Q) ® %3 RN
N @
=1 —11. 02% 1. 05% =3. 74% 0. 72% =7.28% 0. 33%
A

#
w
=i
piss
=
=i




A OB A RS I BR & R AGR AU B i < 2021 5 3 RS

U
A -10. 98% 0. 86% -1.50% 0. 66% -9. 48% 0. 20%
H
o2
. 0 . 0 . 0 . 0 1. 0 . 0
s 3.01% 0. 80% 4. 93% 0. 73% 1. 92% 0. 07%
o2
. . 0 . 0 . 0 . 0 . 0 . 0
. 28. 42% 0. 89% 27. 60% 0. 81% 0. 82% 0. 08%
S5S
A=
[F] 4 43. 52% 0. 87% 27.09% 0. 72% 16. 43% 0. 15%
Bk
B4
HRE B CHgHE R
N e NS5 s RN
g | A | ﬁyjm%
Bt DU ez | s | L | O-© @-®@
E6)) @ %3 FIFHEZE
%
@
o
=4 ~11. 11% 1. 05% -3. 74% 0. 72% -7.37% 0. 33%
H
o2
VAN ~11.16% 0. 86% ~1. 50% 0. 66% -9. 66% 0. 20%
H
U
. 0 . 0 . 0 . 0 4. 0 . 0
s 2. 59% 0. 80% 4. 93% 0. 73% 2. 34% 0. 07%
o2
iy 26. 92% 0. 89% 27. 60% 0. 81% -0. 68% 0. 08%
H %t
=
a4 40. 63% 0. 92% 28. 33% 0. 75% 12. 30% 0. 17%
B
A

3.2.2 HES A FAMKURE S RTHFPEMKRZF) LIS RS LR =
zilib]=d:4

p=i|




Hh {5 SO R IC B R A B RGR UIE TR % 58 R 6 2021 5 3 AR TS

PERRENARSEERESVERE RN R E R E

(2016£128078-20214094308)
80%

60%

40%

20%

0%

-20%-
2016/12/7 2017/9/25 2018/7/16 2019/5/8 2020/2/27 2020/12/17 2021/9/30

— HEEREHA — UStaEe

hEERENCRIHAERRES VS RE R S E AT E

(201705H268-20214094308)
70% -

B0% -
50%
40%
30%
20%
10%

D%_ T L ] T T T 1

-10%-
2017/5/26 2018/2/9 2018/11/8 2019/7/26 2020/4/22 2021/1/14 2021/9/30

— HEERENC — UsitEe

o 1. PLESE 1 kRO E AR A S0 81 R E KR 5 F L S L R i v
WK s R E, 2B HA#RN 2016 4F 12 H 7 H E4EFEAERE) F 2021
F9 H 30 H;

2. PLEZE 2 5kENAE B HER] C 08 Bt R 5 R ML &7 b e 3 i 25
R RERT K, 2EHBA 2017 5 H 26 H (BEMAHEICH) £ 2021 49
H 30 H.



P AR R R G B 2 R A S G 2021 45 3 RS
§4 EFEAMSE

4.1 R&LE (RESEE/NH)

ARG RGN | B

W | ms ol i
7 ERAW | BERW | !

rhE£E, 19820234,
R FL, HAE
5 PR 2 0 it ) A PR
AT TR EEIE
TF A B A B9 07
7 IRAEZE AR A R 2w A
Fm. EEiEHEe T
HIRAFBF R [ EAE
T A PR A =T - 2
01446 H M\ H (5 d % 5
SEHARAR, EILHE
PO TR AEAT AT L, AR
NGRS el P 2
H, ARG R AR
HRUEF R RS PE
BN R A E RS
R T I i
2,

4>
N>
&

=
ik

2017-01-25 - 134E

Bt

i

rhE£E, 197841074,
JER RS = i 4
pheghn L. S EERES
EHERATFAL, 5
TR EHA R A
A, RE IS
2021-04-26 - 1747 | BERARKEEE, T
REEREEHARAR
L PR TR A 5 T A T
A BEESE. #RE
M, b A
PR 23 F 78 AL 1 . 202141
JEDIIVNG R EEE S8 Sy =82

GSE)

K
N

g
e

#
=)
=
P2
=
=



A OB A RS I BR & R AGR AU B i < 2021 5 3 RS

AIRAT, BUEELAF
mH - E e,
EFEREBIRANR & L
FREHEE, PEERE
A R EBC B R A AR
UEFF R BTk ik 22 B

e 1 SEGAFEIR I, B4R SRR 5L 8 B AN A S IS . 5 AE
gz, ERHWIvEEERAERH.
2 UEFFAL A SCGEMATIE = GIEZRAL AL A B RE BIMED A SRAE

4.2 EEAXTR & A A S B E A 5 1 LA U

RGN, ARESEHNA RS (FRARAMEIEFR G EE) « (QJF
SRR SIFEEINE) « (AR R GRE SH BB IMNE) |
GEFHRFRSEHAFR N TS HEEZEL) « Eea FRMLMA GREEN, &
HWSAEH BUS ST RS B B 7, R PR ] XU (Al B, DR A
BRI . ARG, RSB REGEGH, BAMERLSA AN

4.3 AP GEULH
4.3.1 A FEXGHIERPATER

AAREIIN, AREEEFAEHAT GEHERRESEHAAR AP SHEETR
WY 5 SEEARN I EE SRR, B RGN TS 5 Ry 30 5 45 3R AR 45 58 5
SFRHAT, REIARFEBR A A Z MAEAEA TS

4.3.2 REZHIT AR T
ARG N R KIATE ST EZHIT N RGN, R LA &1L
Gy T A SET R H S 152 5y S (1) BT 28 By Bl i A2 IR 2 =4 H RS R B% AT L«

4.4 WREWINE S KRBT RIS EDHT

2021 =R, ZRUTIRIEASHBILR, PPIAERFE A, Wik TUWa . 7H LK, PMI
FREEImIE, O BRBEAN R 2. VP BT TOINE. M2, PEEREEIEIE, B RSt
LV TTUHIZ D IR T . AR, PP, =Z=EHFELiin, 9l Re4ksle, (HCPTMIFF
Befnlk . BANBRAFM, LT ISEHEIL, E R REA IR ILER mAL, =R
IR IUR T s, EPNUYEFEBER, XGRS es, AN EREEO TR,
R p AP LI ANKT ST . BORIE T, I, RS AR I, X sy
FRAZHIE AT G o SNBSS, 9 IR SEHHTRIE, FRRAAPEM. L E
YL, PPI4ERF AL, (EREEVBONTERR .

AT I “ARIIRIFFE AR BB 28, DAExti oy H s, U2 AL BB
K&, DLREBE NG, 2 5MIiReE, B E, TRE0x. =R R

70, F14m



e 3 LA R R R A T R AT S I 4 2001 458 3 BRERAS
fith b, BUARAR RS, STt A B, R SRR AT . REEAK,
B E NGRS R B 20, EMAIIR SR R, [FII SRS AN G2
TPIGAEAE, KRR U0 57 a1 5390 RIGBUHAE O, MERRE AU B AFEa
INGip S CIE

4.5 MEFHANESHESGRIN

BAEME PR PG EBEBERAES M EGE L. 215570, AMEWIN, ZREEH
BAHER KR A-11. 02%, RV ST LI 2 2 -3, T4%; B E 2 R A 4%
BHRICE S HUFE L. 189570, A HIN, ZBESHEAEMKEA-11. 1%, [FH
M 233 b B B U 28 22 -3, T4%,

4.6 WEMNESHFAEABBRE SR~ HERE RN
ANHe G AR A R R AR £220 AT H B S 8 A ABCE AN 200 NI T .
AT H 202155 H 27 H g S AR & IR 888 AT H 5173k T-5000 73
Jo. B CZ R IS IR R P iRk TR

§5 MEASHRE

5.1 MEFREEH-AGHNR

s 5 L () i R B I B A9
(%)

1| 17, 163, 031. 61 89. 92

Horprs RE 17, 163, 031. 61 89. 92

2 | BEHE - -

3| Pl s R 740, 666. 00 3. 88

Hrp: iz 740, 666. 00 3. 88

B SRS - -

4 | EENE - -

5 | eRATAE MR - -

6 | EANREERHT ™ 100, 000. 00 0. 52
Horpre MW= R0 A SE N

B G . )

7 ﬁﬁ RN E e 852, 243. 41 4. 47

8 | HAth#z ™ 230, 667. 12 1.21

9 | &t 19, 086, 608. 14 100. 00

811, F: 147



G IR RIGE I E R &

AR RAUF S Y 4 2021 R4 3 BF IR

5.2 MEHRBITW I RMBEERFAE

5.2. 1 HMEMRFATIL A RKIZF AR R

ﬁA

=
RIS 17k 5 A e (7o) oby 4 T 7 4 LA (%)
TN /3 NN i 4 - -
B | KAk - -
C | filligk 11, 336, 175. 43 60. 65
b B ) RRUOK - -
A PRI I
E | &5l - _
Foo| fRMZEE 1, 720, 039. 88 9.20
c LIS OB B B
14
H | {ErE Aol - -
I Q%@f R 1, 125, 389. 46 6. 02
NI |4 1,168, 578. 84 6. 25
K| Bl - -
Lo | FEGE AR 55 AR 55 933, 800. 00 5. 00
M| B R AR RS 119, 145. 00 0. 64
\ K]S FREERN 2 It ~ _
B
0 RS A ERF H A B B
i:& 4
P #AE - -
Q | DM TAE 194, 598. 00 1. 04
R | 3tfb. E MR 565, 305. 00 3.02
S | %A - -
&1t 17,163, 031. 61 91. 82
5.2.2 REMRBATIW A REB R EREREREAS
ToREM
5.3 MEPRLA RIME L EES T 1F#E L HIR /D HEF BT 42 R ER 3R 5E B 4
E mEE | omEman | REM | AR6EGD gijﬁf

Ed

9uT, £ 1471




{3 B BEAR) RS ELR A R R s SV 4 2001 4R 48 3 RS
1 | 002415 RS ) 18, 100 995, 500. 00 5.33
2 | 688111 SALUPIYN 3, 396 962, 154. 72 5.15
3 | 000651 ALk 24, 800 961, 000. 00 5. 14
4 1603233 KZHk 22, 020 933, 868. 20 5. 00
5 | 600690 MR K 35, 500 928, 325. 00 4.97
6 | 603939 i F2 14, 900 775, 992. 00 4.15
7 | 002541 5 R AN AL 16, 500 724, 350. 00 3. 88
8 | 601966 Bk hs 19, 864 700, 404. 64 3.75
9 | 600486 RN T 6, 500 681, 525. 00 3.65
10 | 002179 H G 8, 200 672, 728. 00 3. 60

5.4 MEMRZHEFMFAFTRARFRELS

= 4 s . i B4 BT
Fe iz A 2~ et (o) BT (%)
1 [ 2K fiii o5 740, 666. 00 3.96
2 AT AR - -
3 LR - -

Horpr: BURME SR - -
4 b fizz - -
5 Al B R B 55 - -
6 H A SRS - -
7 Al (nf A2 e f5t) - -
8 ERIZ=a: - -
9 Hop - -
10 it 740, 666. 00 3.96

5.5 G MARZA RUE & 2 & B 7= FE Ho B K/ EE P I AT T4 £ 55 8 Bt B 41
ol o .. i _ R R
o i AS | iR HE (5K 2~ e (o) BB (%)
1 ]1019645 | 2015 7, 400 740, 666. 00 3.96

5.6 REWIRIZA SMME o 2 B 7138 LB R/ HEFF BT+ 42 BE 7 STRFE S B R

4f

TR

=

107, FL 1471

N




A AR AU AL LR £ R SRS VR & 2001 4645 3 FBREIR S
5.7 MEMRZAARNE SEEFT AR/ DNEF T4 R SR B R A

TCARA

5.8 EHIRIEA SMME 5 ES B 138 HB /N HEF BT T A BUES Bt Bl 48

TR

5.9 MEWRASEE BT MBI 5 1K 0L i 9
T

5.10 & HIARAZ S 3B I B U3 5 00 i 3
T

5.11 HHFAESHRERE

5.11.1 HEHN, FEESEBRERREFFEHRERENMER, RAALESBRE
HIRT A IES K RAT AR I RS IR AE, RERSHEH AT —EAZRATT
B, LTRER.

5.11.2 ZEHFWI+HRERBHES S FAMEN ZEBRERE.

5.11.3 HALBEF=HRK

e B i &% (7T)

1 7 HIRIES 1,519.99
2 SCIE 2T HK 200, 150. 36
3 IMdiieil -
4 IV ZRIBSS 18, 550. 96
5 JSE AT F )R 10, 445. 81
6 oAt SR -
7 HAtb -
8 &t 230, 667. 12

5. 11. 4 5 RRKFEA 10 4L T 5 B39 i o] e B 35 1 4
AR

5.11. 5 &R A48 B B A A7 FE Uil 2 PR 02 i 15t B

TCARA



A OB A RS I BR & R AGR AU B i < 2021 5 3 RS

5.11. 6 HBEAGRE MHERHAMCFRIR

S Lt EWNE )Y S P 2 Py L RS = 2 Pl LT R ey oS

§6 JFRAEEHHES)

BT
WG BRI R EBERIC
15 A HA) 2L 4 4 A0 A 14, 463, 944. 63 984, 264. 71
5 J 30 ) RE 4 5 HR e 47 249, 851. 32 915, 036. 02
Pl AR S A TR) 3 4 R e [m] 47y & 784, 040. 24 419, 128. 53
45 33U TR) L S 4% 20 A8 B 403 i B B
(&> LL <=7 3E51)
T J AR I e ) AL 13,929, 755. 71 1, 480, 172. 20
§7 EE&EEANCHBEEREREAEEER
7.1 ZEE&EEANFELEEMHZIIFHR
BT
WS A FIA HhE B FIC
LW TR AR S0
ﬁmﬂﬂwa NFFE BIAR I S0 10, 000, 800. 00 -
0
A5 HH TR SEN / HR ) s A7 40 - -
i W R] S /e [ i A 20 - -
f_h/ﬁ /H f-f-‘-f.} d: 3 %4\ 7AN
?mJ?mKaiﬁjﬁﬁm$:jﬂn 10, 000, 800. 00 B
i
i WA R B AOAS 2 4 0 5 3 61 8984 )
SRt ) '
7.2 BEEFBANCHBEERERBRARESR G HA
A EIHN, REEHARZHEA T SRTEAILSE
§8 MEMRREAREESREXRESFELIER
. N AT
FE 9 RN ;g;
T H BEMERE | SRS | KEGTEE | FHEEeER %ﬁ%
1AL 151 s | BE/‘

%12

7, 3% 147

~




H(E S PR RO I B A TR AR ST S 4 4 2021 4R 4 3 RS
%{:TE%EE/\ oy
" 10, 000, 800. 00 |  64.8984% | 10, 000, 800.00 | 64.8984% | 34F

G %4
HEEHA
ERETN 0. 00 0. 00% 0. 00 0. 00%
DAl
B 2 op i

. 857, 250. 22 5. 5630% 0. 00 0. 00%
N2
HEBEHEA
N 0. 00 0. 00% 0. 00 0. 00%
% %
HAh 0. 00 0. 00% 0. 00 0. 00%
&it 10, 858, 050. 22 |  70.4614% | 10, 000, 800. 00 | 64. 8984%

§9 HHERFLFENHMBERRGER

9.1 MEMINE—BREFAESHB G| BHET 2005 F 5

A A S S BRI L

S IR A RS0

3 il 4
§ 5 | B
S | o | REEE | WG| PG| BEGE | R GhE 5
51 i 20%K)

1] X [
oL 1 20210701~ 10, 000, 800. 00 - =1 10, 000, 800. 00 64. 8984%
| 20210930 ’ ’ ) ’ ’ ) )

P R R

AT G AR A T S A A A B SR T R S < ) A B9 3 B e i G B B20% R 15 1 »
FETT SR A EA S BTG OL T, AniE BBt ELAbe [0l ek v o, 5 </ BN ml ek DL & BRI 4
% SN AR LGB, A AT BENS B i E AR E RIS, ELE RS R R S R A I KR .

9.2 HMBRERRMIMMEEFR

10.1 BEXHFHEHF
1 A IR M 2 v 5 3 S v M S

2+
3.

XE

(5 A R A B R & R AR GESR

AR IAA, TCFM B R 1 A A

§10 BEXHEZR




A OB A RS I BR & R AGR AU B i < 2021 5 3 RS

4y FEGAFEL LS VERRHEIE . EIL R
5. HAATH A VAL B AR,
10. 2 FEROHA

REEHAN. FESEE N,

10.3 AR
PVt 0] DLEE NV I (] S 2 2 i), ] 45 T A 2 ) K &5 B

FEERESEEGRAF
20214E10H27H



	中信建投睿利灵活配置混合型发起式证券投资基金
	2021年第3季度报告
	2021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:中国工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  报告期末发起式基金发起资金持有份额情况
	§9  影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10  备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


