hERRBFNRFEERSGERXENIEFRAES
2021 FBAFHERE
20214E12H31H

EEEFEN P EERELSEEFRAT
EEHEN PEIBRITROERAH
WX H HE: 20224801 524 H



s B ARG I BR & R AGR A I i 4 2021 55 4 FJEIRE

§1 EERET

M AT 2 ST B AT 2 BT AR VOR A A5 FE R BT, 12 S MR
SEATICPI B T . MERIPEA TR R B T
SEEE AP TR ST I T A AR A & AR ALE . 202246 1L 181
STT ACHR A o I S0 IR RN AR S, GRE LR A A
HERCAR. 15 S MR ok T
I IR ORE LRSS P B S B B RUE S &2V, (S RIEE

E iR/

B ERA

B AR SR AR ARMREIL . BB M,

20 B A 2 e A S S

AR A A 55 BERER 2 1
AHAE R E20214F10 A1 HEE12H31H 1k,

BB AR BT PSR M

§2 EE R

B & TR HE BB A
He TR 003308

e S S (Y L RFF IR
EeEFRAERH 2016512 H07H
i 5 WK 4 40 AU B0 8, 144, 483. 6313

BB H AR

R B T AR 2 K i T
FEER G TR, fEA AR AT T, Sl
ORI (72 =T AL & A i, 7 A BB T L2,
IR BUHE 4 V7 0 e R .

P TT RS

ANH R E TR SR, Sl 2 A A
(BABRETHEAT I MEUL B MBGR. 7 ILBGRSE)
(o3 Ar P, AR AR CRAE B & L/ 1S Ol
UEZF A EKT 55D TR TE, 0 #f e E2 i
fiFFi . B = K35 M U XU AT 2
FFHE LR AL G B AR 607 Dl (8] I HBH
L AT Bh A R

b & ek

PRS00 FE R 25 28 X 60%+r i 25 A FE H 25 28 X 40%

JRUSE AL 2

KGR TR A, LU AR A UV 2% 5
BTG, HEEES, IMTRERES, BT
HES 500 o s UM « o TR 06 8

2201, F14m




s B ARG I BR & R AGR A I i 4 2021 55 4 FJEIRE

AL UN HE RIS E AR A A

BEFEE AN Hh ] TR AR AT A A PR 2 ]

B BN 4 () FE S TR H{E B EFIA H {5 BB FIC
IR e AR LM T 003308 004635
i%%fjg—l\ﬁ%%%%émﬁ 5,905, 323. 63173 2, 239, 160. 007
LTRSE

3.1 EEWMFHER

§3 EEMFHEHENESFERIN

h: NRMJG
S E S dk %&%ﬁ)i(zozﬁmoﬁma - 2oi1¢1zﬁ 31H)
H{E 2R A HA H{E B C
L A Sl s -594, 956. 17 -67, 110. 25
2. IR 777, 047. 98 139, 200. 39
3. IO 38 5 4 A A A A i 0. 0592 0. 0690
4. IR B S T 1E 7,592, 212. 72 2,814, 337. 88
5. MR E: A AiE 1. 2857 1. 2569

e 1. A O S ICERAR 2 S A A BN . estiieas

HAN (G2 b a2

et ) FNERAR ST LA ARAT, AR A O SEBl e in B A 28 se (e A2 2k

zN

I o

2+ Frid e SR R A BIEIF A AW EAL 5 2 5 T3, TH AN B SEbriicas

K ERT P

3.2 B FERI

3.2. 1 EEHFHENHK R KIS RIS B A AR a8 2 A LA
T BB A E R

) 45 b A5
o Ve | gt iLf’?t“ff
| ek e
B " AR | Heles | D-® @-@
EAQ) ® %6 b2y TN =
@
=4 5. 78% 0.87% 1. 20% 0.47% 4. 58% 0. 40%
A
N -5. 88% 0.97% -2.59% 0.61% -3.29% 0. 36%
N7

#
w
=i
pi=:
=
=i




s B ARG I BR & R AGR A I i 4 2021 55 4 FJEIRE

2. 40%

0. 88%

-1. 95%

0. 70%

4. 35%

0. 18%

2

a—

54. 98%

0. 81%

38.47%

0. 77%

16.51%

0. 04%

NN

T

51. 55%

0. 88%

32. 34%

0.71%

19.21%

0. 17%

EEAS
Soey
[l A
Rk
E4

51.81%

0. 87%

28. 62%

0.71%

23.19%

0. 16%

S BB FICHHER I

TS

FEHTK
AR UEE

NAE a2y
SN 2R

A2
Sl

O-G

@-®@

Z@D FbE

@ =4®) @

5.67% 0. 87% 1. 20% 0.47% 4. 47% 0. 40%

—6. 08% 0.97% —2.59% 0.61% =3.49% 0. 36%

1.97% 0. 88% —1.95% 0. 70% 3. 92% 0. 18%

53. 15% 0.81% 38.47% 0. 77% 14. 68% 0. 04%

48. 59% 0. 92% 29. 87% 0. 74% 18. 72% 0. 18%

e
e

3.2.2 HESHFRAMKURE S RTHFPEMKRZF) LIS RS LR =
szilib]= 44




Hh {5 SO R IC B A B RGR SUIE TR % B8 R 6 2021 58 4 AR

PERRENARSEERESVERE RN R E R E

(2016££12H078-2021%12H31H)
80%

60%

40%

20%

0%

-20%-
2016/12/7 2017/10/13 2018/8/13 2019/6/20 2020/4/24 2021/3/5 2021/12/31

— HEEREHA — UStaEe

hEERENCRIHAERRES VS RE R S E AT E

(201705H268-2021%12H31H)
70% -

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

D%_ T T T 1

-10% -
2017/5/26 2018/3/2 2018/12/4 2019/9/6 2020/8/22 2021/4/1 2021/12/31
— DEEREHC — UShEEE

e 1 DLREE 1 RE D E @A R A B0 A BT E I KR 5 R DL Gt L R 1
W 2s i s AT L, 2 H BN 2016 48 12 A 7 H (G244 FEME) & 2021
12 A 31 H;
2. DL 2 SkIECAH S AR C e 08 R ENE KR 5 R AL St b R R i
KPR E, SEHERN 2017 45 H 26 H (HFEMABICH) 2 2021 4F 12
H 31 H.



s B ARG I BR & R AGR A I i 4 2021 55 4 FJEIRE

§4 BEARE

4.1 R&LE (RESLE/PNH)

EAFEGRFEGEHYIR | B

wy | mz lk i
A | EEE | !

HEFE, 1982°27 4, 74
FFREEGFFW L. BT
i o8 S0 28 20 i i) A5 B
AT EhiEE
Z5 A A PR A =9
7RSS A A PR 2 =) it
F. EEEHEEE R
AIRARB O, B &
I A A PR A = 5T 76 2
0144F6 H N H {5 i #5 2
SEHARAR, HEH
PO AT AT L, AR
AFR TR —HEEER
H, HALREEBRAR
HRNEFR TS 15
EREF R IEE RS
KA UF LRI HL 4
S,

NS
B R

2017-01-25 - 134

BE B
k> i

i

rhE$E, 1978410 4,
JER RO E i 4
pleEmt . AT E RIS
EHARAFHIRIL, 5
TIEREEHA R AT
VA, REIEESE
2021-04-26 - 1745 | HARAREBHERAEM, T
R EREEHARA A
L PR TR AR T A T
A BEESE, #RE
M, Jbn s A
PR 23 B 78 AL . 202141
JEDIIWNG R ERE S50 8 k=82

0

T

AT 42N

il

!_\711%
il

#
=)
=
P2
=
=



s B ARG I BR & R AGR A I i 4 2021 55 4 FJEIRE

AIRAT, BUEELAF
mHE - E g2, {H
EFE R BIRANR & AL
FREHEG PEERE
A R BC B TR A AR
UEZF R BT ik G 22 B

e 1 SEGAFEIR I, SR IR 5L 8 B AN A S IS . 5 4E
Hpaed, EPHMREEFAERH .
2 UEZF AL SCGEMATIE = GIEZFAL AL N R SR BIMED A SCHE -

4.2 EE AR E A A SE E A 5 15 LA U

RGN, AREGEHN RS (PRARIAEIEF R EE) « (AJF
SRUTF PR GIBAFEHINEGD « (RIPHERUETF R G S U B B )
GEFHRFREREEHRAFR NP HEEZEL) « Eea RMLMA REEN, &
FHWSAE S BUSsT RS B G B0 7, R AR XU (R Al B, DR EE A A
WORBAHM . ARG, RSB REGEGH, BARERLESRHA AN,

4.3 ARG E UL
4.3.1 AP 5% B RPATIF G

RGN, ARIEEEFHAHEHAT GEHRREESEHEAFTATLSHERTE
WY 5 SEREANNLHIEE S AR, B RGN T2 Rl SAE Sk 5530 T 128 5
SFRAT, RRIUARFEIE R G 2 AR A A 2 TS B

4.3.2 REZHIT AT
ARG N R KIA T ST E TN RGN, R LA &1L
Gy T AT SET A H S R AE 5y A b (1) BT 28 By Bl i AR 2 =4 H S B B% A TG L«

4.4 RE BN EES BB RIRFZ/E ST

20214FDUZEFE, WA BHRGER UL BG Mhds A5 59855, PMI, 114 50. 1, 12H50. 3,
BN A TR RE DL B 11 SRS AL T202 145 A BEEAIK, #8058, k3.
I, JH P M2 R, SUTIGE T A, B4E 5 ba T B gsfk. SR, PPI,
10H T, 113 FFUEEIEE, mCPT, 10. 11H&ESE Bk, PPTILTREIY, CPIZM2%. #Eik
JiTH, FEHIAR S, ENEEARTINE, HEARTE, Ko E B G ANBOEY, B4
Him. G BT MRS, 10341, hEEIFAE, HEAALH BN
Wi, HERRXAREEM. LA, AmiEE, REBUERASMARSEH LA
WHEENZ . SRR Bt

ARFEE BN CKIATTRFSEE A T2, LA icas o B AR, SRS A IR
R, DIRETTFONEM, 2RKHRE, HERE, ThRidfua. WEE, #— P

70, F14m



s B ARG I BR & R AGR A I i 4 2021 55 4 FJEIRE

BRSS,  AEFE I IR A
B 7R i e

BIAT BRI 5L, $ETH i & AR, 32T dh
o MARCRA PRI o8 Vet i el FF e R, KA R E i, ot

BRI A BRI, a8 BENARELIZ PR B 28, WMNNALIBBTR R, [ k4
B NNAGTEN VAR, X RF U5 5™ AT S A0 R HUEAE O, AER
KB BURES R At R B 4

4.5 MEFNELSFNNLGERIN

AWM PR PG R BRSO EGE L. 285770, AMEWIN, ZREEG
BAHE G 245, 78%, [R HML Gt LU A R HE N 28 20 1. 20%; B R R Hh 5 3 & A
CHE A 4B A 1. 25697, AN, ZRIESMFIF K Z /5. 67%, [EIS:
EL A SE TR IR 25 R A 1. 20%,

4.6 MEMNESFHFAEABBRE ST ~HERE RN
AT AR AR R AR HEB220 AT H 3 G 00 BT A ABHE AN 200 AR E .
ATk 4 H 202145 7 27 HkE EAR &5 R 24421494 AR H 53 1B (K 35000 /5

/:LJO

BN C2e [ o RS M B R R Tk .

§5 WEASHRE

5.1 MEFREEH~AGHNR

R 5 S H ) i B S T I B A
(%)

1| 9, 875, 334. 40 94. 08
Horp: 2 9, 875, 334. 40 94. 08
2 | BEWE - -
3| Bl s R 52, 020. 80 0. 50
Hrp: figs 52, 020. 80 0. 50
BE 7 X FFUESF - -
4 | REENE - -
5 | &RAATAMELTT - -
6 | ENREERHT™ - -
Horpre W R A SEN B )

IR G R B
; i%ﬁﬁ%ﬂﬂ%ﬁ%ﬁ(ﬁé\ 564, 812, 47 - ag
8 | HAhwE™ 4,987. 72 0.05

%87, It 1470




Hh {5 SO R IC B A B RGR SUIE TR % B8 R 6 2021 58 4 AR

it

10, 497, 155. 39

100. 00

5.2 MEHRBITW I RMBEERFAHE

5.2.1 MEMRBITU KW BARERTEA
RAG 17k 25 AT %ﬁ@@ ob 4 T 7 4 LA (%)
AR RRS HRL Dk - -
B | Kbk - -
C | gk 7,309, 570. 20 70. 24
b B BT RROK B B
G S 1LY AN
E | 250k - -
Foo| tRMZEE 615, 673. 20 5.92
c LIS CAEFREL B B
14
H | {FrE ol - -
I ;;ﬁgzﬂﬁ AR 646, 350. 00 6. 21
T | &Rl - -
K | =l - -
Lo | FLGE AR 55 AR S5 987, 345. 00 9. 49
M| B SR RS 104, 793. 00 1. 01
\ IKF . FREEAN  HL A it B B
Bl
0 R RS A ERFN H A B B
Ik 55k
P | #%F - -
Q | P TAE 211, 603. 00 2.03
R | 30 R EMBRR - -
S | GE - -
it 9, 875, 334. 40 94. 90
5.2.2 REMRBATIW A RB AR FEREREAS

TR A

#
=i
H




(9]

{3 B BER) RS ELR A R RISV 4 2001 4E 48 4 SRS
5.3 MEPIRIRA RMME & EE T = #E FL K/ MR BI87+ 42 B = 3 5 B 4
z wEnE | omEman | RE0 | ARHEGD gﬁfjiff
1 | 002179 HOE FE 10,000 | 1, 005, 600. 00 9. 66
2 | 601888 Hh ] A 4, 500 987, 345. 00 9.49
3 | 300979 LR A 10, 800 961, 740. 00 9.24
4 | 603489 I\ et 4, 000 902, 400. 00 8.67
5 | 600519 DivAE s 400 820, 000. 00 7.88
6 | 688111 EAIPIYN 2, 288 606, 320. 00 5.83
7 | 002415 T R AR 10, 100 528, 432. 00 5.08
8 | 002541 5 R ) 9, 300 497, 922. 00 4.78
9 | 601966 Ry ia 13, 564 495, 764. 20 4.76
10 | 603939 mFEA 5 8, 100 446, 391. 00 4. 29
5.4 MEMRZHEFMFAFRARFRELS
, v _ R T
e fiii 75 i A A il (7o) B (%)
1 [ % it 77 52, 020. 80 0. 50
2 JAT EEHE - -
3 SR - -
Hodr: BURME SR - -
4 )k fizz - -
5 Al R B 25 - -
6 H A SR - -
7 Al CRTAZ# ) - -
8 [F] b AF - -
9 HoAth - -
10 it 52, 020. 80 0. 50
b RE R A RME & EE B AE HL B K /NERR BT LA R R B BT A 4
T esnm | ek | MR GO | ARBEGD gfﬁfjfif
1 019664 | 21 {716 520 52, 020. 80 0. 50
251001, JL14m




R R T LR R R S S V0 2021 4658 4 IR
5.6 MEARIEA RYPME & EE T 5E B/ MR BT+ 48 R 7= SCRHES B R
4

TCARA

5.7 MEWIRIZA RME G E ST #E AR/ D HEFRRT LA B R HHA
AR

5.8 MG HIRILA SMHME 5 F & T 13E LB /M HERF BB T2 BUE B3 B 48
AR

5.9 MEMARAZRESRENRBHEZ A E LA
T

5.10 ERAR A E S B FE 10 B FUARIZ 5 1F Il i B
T

5.11 RBFAAWMEMIE

5.11.1 HREWN, FEERFIREFFEMREBREMNER, RRALEERE
HIRT 2 IESR I RAT EA MR BRI LR FE, SEREHH BT —SEAZR AT
B3R, LTHER.

5.11.2 ZERFEMAT T RHBEERBHES S FME N FEBREE.

5.11.3 HARBEF=HI R

FPs K

HFHARES 2,938. 15

I ACUEZ3 775 SR -

2SI -

INLAel PSS 340. 17

IV GEVIAEN 1,709. 40

FoAt ST -

HAtb -

XX NSO WD

ann 4,987.72

5.11. 4 MG HRFFA HAL T H B w3 e fit 25 B 40
AW



s B ARG I BR & R AGR A I i 4 2021 55 4 FJEIRE

5.11. 5 &R A48 B T A AE7E Uil 2 FR 1% O i 5t B

TCARA

5.11. 6 #FA SRS MHEKFMCFRIR
WY NRIJE L, 3T A5 & T2 8] i) B AE R 22

§6 FFBAESHBRS

B
HE B A HE B AIC
i T A 35 47 800 i 0 13,929, 755. 71 1, 480, 172. 20
i 55 3 1 1) 266 4 i HR U 47 i 139, 373. 76 1, 260, 768. 43
P A T O SO T e < S B [ 43 00 8, 163, 805. 84 501, 780. 63
5 HA A (8] B G 47 40 A2 B0 47 400 B B
O R L “=7 3151
ik T S AR I 47 800 i 0 5,905, 323. 63 2,239, 160. 00
87 EHEEBEAGHEARSERFELELFNR
7.1 BE&EHEARELEEHHZNFMN
BAL:
H{E A A HE B FIC
;;%ﬁﬂ,ﬁﬂ%ﬂ%@}\ﬁﬁ PIA Sy 10, 000, 800. 00 )
55 S E) SN/ F I S 3 00 - -
45 S 1) 52t /e e ] A 3 00 8, 000, 000. 00 -
;;%Jiﬂliﬂﬂi%?fi}\%ﬁ PIAR Sy 2. 000, 800. 00 B
A5 JH IR A 1 AT 03 301 5 Jik
SRHBEH ® #9088 )
7.2 B&EBEACHERRERFELELSET H A
Fs | Z5775 <5 H A ToHmE () | Zhei o) | EH%E
1| B2 2021-12-23 8, 000, 000. 00 | 10, 084, 800. 00 0

&t 8, 000, 000. 00 | 10, 084, 800. 00

%12

p=i|

1, 14

p=i|




HH A S A A R G L

e

RAERIEH RIS 2021 £ 4 ZEWE

§8 MEMRRERESEREREHFE LB
A 17 A KA E . .
) I I A I T | ek
i H FaEMERE | SEELS | KEGHIRE | EE&La0H A IR
YAt EL 451 "
FoiE H A R AR
AJE | 2,000,800.00 | 24.5663%| 10,000, 800. 00 122.7923% | 2 HiEg AL
B4 T
HEE
LN
kqu 0. 00 0. 00% 0. 00 0.00% | -
2%
N
Hen
PREE N 0. 00 0. 00% 0. 00 0.00% | -
Al
e
1PN 0. 00 0. 00% 0. 00 0.00% | -
%
HiAth 0. 00 0. 00% 0. 00 0.00% | -
&t 2,000, 800. 00 | 24.5663% | 10, 000, 800. 00 122.7923% | -
§9 FmBEHEEFHRRAHXMEEER
9.1 MEWH B —REREFFE ES AP ELFIA R 58 20% 5 1F i
AW FrA 3L S0 AL 1% s BR A S N
# FHEES
% i L
| kel N
%‘ ? > > 2T AL\ 2 I\ %) & AN == A= ﬁj\%ﬁﬁ
% | o ik B Bl W43 FH ) 53 JIE [ 3 0 SRR "
52 .
3 HE20%[K]
A ] [X [8]
ol 1 20211001~ 10, 000, 800. 00 ~| 8,000, 000. 00 | 2,000, 800. 00 | 24. 5663Y%
| 20211231 | o U PR U O ‘ ’
N
| 20211223~ 0
X 1 00211931 857, 250. 22 | 882, 857. 59 1, 740, 107. 81 | 21. 3655%
FE iR XU

AT G AEAR T S A AFAE L SR BT 3 R S e ) A EL A9 3 B e i G B B20% R 15 1 »
FETH AR PEA R HOL T, dniEF BT B o B8 i BE [m], </ RN W] BETo vk L5 B R

137, Ft14m




s B ARG I BR & R AGR A I i 4 2021 55 4 FJEIRE

A% SN AR B A B, A7 AT BEXT i AR IR, LA AT RE 1 R A G MR s 1 KU

9.2 HMBRERRNIMERFR
AN, TCFE 5 B R 1 A B 2 S

§10 RAENHFER

10.1 FEHFHR

v R RIE M v 3 i < W AR S A5
(P EEBER R ER G R AR R TR &R &5 F)
(S BRI R BIR & R R SO TR R B 0 0

L
N2 TN 1Y
R AR L,

@O‘l»-btpl\')»—‘
P

10. 2 RO A
e, FEELE AL

10.3 ERAFR
P Ay DAFE VIS ) S 2R 2 15, R 322 T A 2 Wy S A B

FREREEEEARAF
20224E01 H24H

%1470, 3L 147




	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4季度报告
	2021年12月31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:2022年01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  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


