KIIFFARERARGEFRELENIEFRAES
2019 EIFFEMR T
20194209 530H

EEEEA KITIES (BB BEEHEERAE
EEREN : THBITROARAF
WEEH HER: 201946104 23H



KA AR 2 GUE T I AR AR B Ak & 2019 457 3 /R,

§1 EERF

BN E R KE FORUE AR BTk ORI R0 2k 1= FPERRIR B
RN, R H AR BTt R A S B AR EAN ) S AT BT .

BEEFENTHRAUT RO AR A AR E AL S S FHE, T2019410H21HE %
T ARG RIS Fe bR IR E R R A EMEENE, RIEREZNENFERR
0E R ERRRECE BN

S PN UE DO SE F S B 51 10 i U BE RIS B 4 7, (HORIRIE S

& E R A

B d A GH AR IHARRRIL . #TH X, B0 R B3R BT e R mT i
FFAR AR R 4 R S U 1

ARt I 5 R R A H .

AREWH2019F7THIHEZIH30H 1k

§2 E&ZHAMN

B TR KL AR F 4l

S 005070

e S (Eyy L RTFF I

EeERERH 2017908 H22H

ik P AR J e 03 B A0 509, 999, 000. 004}

s b ST A AR Z AT T, 75K A SC 0 R
N|&5 a8 Ik A I -3
AEEG AR RIEFESE ARV FRS, 20
o AT . AT TGS, R AR W%
MAFFBATIRAN &R T g T p B, | B

PR MR AAE AR IR . BRI E R,
TEFEERN W A et b, 25625 S 2505 I a1k
PSR OC R TR F AR, IRAFZIR M AR bR
I7 .

b 4 b B L v 5 27 25 6 W E Fa 20U

.y AFee g I G, PO A A0 TR AU = T B
P M, TR AT o R ST 4
A== UN KITuEsF (R B BA R A A

HEHEAN

TPHRAT AR A BR 22 ]




KA AR 2 GUE T I AR AR B Ak & 2019 457 3 /R,

§3 FEMFEIPMESFERIN

3.1 FEMERR
B, ARG
FEM SR AW (2019407 H01H - 20194£09H30H)

L A C S Bl 8 7,488, 024. 37
2. A BRI 11, 761, 691. 76
3. DA 35132 4 4 BUAS A i) 0.0231
4. MR B & %=1 E 545, 742, 547. 58
5. FIR B S A A8 1. 0701

FE: (D) A O Sea f8 2 e AR BN el . HABIR CRE 2 i E
AR ) FHERAE O 5% R AR A, AR Dy A 3] E seplii et i B AR 2 fe pir(E A 5
Weads (20 ERIEGWSHRIRAWIHRA NS S ETHRA, TEARHRHREA
RS2 B i a 7K T AR T T A

3.2 EHeRERIN
3.2. 1 AREHIE S HFFEE KR RIS RS B Al e & 1 LR

. Lo | AHESE | kSR | kgt
o FEEE | R

B B =D KZhr | s | RS Es | O-0 @-@
HEED EHE) HEZ®D

HFE=1H 2.21% 0. 03% 1. 40% 0. 04% 0.81% | —0.01%

T RS HDL GBI HE N T E B 2R 6 W s TR Bt % .

3.2.2 HESFRAMRE S RIHFEM KRZZ) RHE RS R E R R
AR Eh LR



KA AR 2 GUE T I AR AR B Ak & 2019 457 3 /R,

R RS R e R R E S BN AR R S S R e e BT
(201708H22H-20195:09H30H)

2017/8/22 2017/12/28 2018/5/11 2018/9/12 2019/1,/22 2019/6/5 2019,09/30

— BIFEEE — IStEEs
§4 BHEAME

4.1 ZE&2E (RESZHE/PN) FHir
ARG G2 HWIR | 127

wy | ms olk i
Tl pmAam | saaw o !

[E4E. hE. g,
HE&RE M TR, BT
He AR o = RS e A PR
GG TS ot A1)
AR AT 7 3 5 157 25 ZRAIE
B EES. KILRER
miise. KL=k
BEM | EELH | 2017-08-22 - 104F | Mg 4. Kl &Fal
fiit g JHIT B 77 B R ke 2
AL, KITRA
€ BATF IS o A ke IR
F A KL RE
AT 2 2 ke s IE 2
BTEE. KILRZEAG
S BATF IS o7 2 R 2R




KA AR 2 GUE T I AR AR B Ak & 2019 457 3 /R,

B e IS AN < i
MR R R e, K
{2 R N H e 3
TFBUG 7 B F 4 B 2 4
HIFE G2 R,

E: (1D BAERAEIREE, IR AME AR REZ R, Hizdealakes
A AR FOEE BIAEER, WAERR H WO & & FAERH s (20 UEFR AL 3 SCREMAT L 7
2 CEZF AN RS FLINED) FIAH SRR .

4.2 HEANIE YA S ZESBIEYMM T E B3

KRN, AESGEHNHET GEZRE) « GEFREHEE) « (e
BAF NP SRR RN FH IREEEMARE, A% I8 T 5 g A FATE 55009
BLIE, REWSEM . BRI SRR R BE0 N BB e 55 I U8 BEAT S ] 2
BV, AR U (A EO R AN BOR A it ARSI, AR EIEE %S
M, REAEBERESDBEAT AN IATN, REENRL S AT Z R
Oy REABERAT N, 5 B e, 5%, ARe 5N GE T B Al
BT WRAEGE AR B LK TE 2 PR, e BN R IOLE L,
FFEEREE R B RO E BRI R, ARSI AR A

4.3 AFRZ ST
4.3.1 AP G HIERPITHENR

ARG N, AR GEHNARET GERFREESERA R AT HEE SR
JL) BIAHSRHERE » I 7™ £ A 38 DX 2 61 ) EERIIAURE s 3% 31 [ 5 B8 ARG A B X
S AT A R B IR PRERS T E B BT S e AN BB A A, VISR VA 2t s AT N

() ARG HNPIVE B A5 o & 8 7] 1752 5 i 22 70 A

RIGIER 2 AP SR FEN, BATHE T AR S, e H RS D5
Xt o 38 I X I LR ECRT (58 S A 22 0 b, BATR B BB A R BB R A2 1% K0
LT, HRH it R (I8 I 95% B 5 B H 55 0 th i

(=) FEI IR FN Bt 2 20 #r

NI e BN I T=3AT=51F 4 et 8] & 11, Re 2k < B 2H 4558 2 1 DL 0 AR X
AN TR LN AR, IR BLON RS, BEAT 2k & el SRl fE S et 8] & 1P R 52 5
WEIN . XNTH LW ZWIMFEARFESRN (FEA=30) , B R ME K7 1%
HEP ST .

(=) el & B O &30 B

XA REIE I S A F I E T R R I B S A R 0 TR A A A 3
WESKAEEHEGA, CEREEEEXMEZIED TR, RIEE S22 B R A
Ji N 2 B TR R RE T B0 2138 & AR 2 S AAT N

0



KA AR 2 GUE T I AR AR B Ak & 2019 457 3 /R,

AN, RIS AP SIS, AR & e A EERAEA AL
52 R B b fEAT Y, P28 5 il B A B PRAT 1 DL R A

4.3.2 RERXGHATANEINH
KAREIAN, AES GRS SIS 1) HABRE A& kA R R H R A58
o AFEAN, REIAIESH A FEAN A5 FF] 25 5% 1 7528 5

4. 4 REHINE SR R NZEDHT

HAN=FRE, GO HER- A, REERERGRERE. 8H 2Rz S HTHE,
LU RATHESS, TRESMNG . NIRRT AL T 55 5 A 2 R 2t —
XHTF T S, 104 E it R PRE TAT, BUH3RIENFIK. HEAIA LA,
BEEAER v, B AR A S LBk S BCP T PN A7, B < i 0t UAH RS T 34
ORI R A B EAT, BURA HOLH

FEMETE T, 8H VIR AT AT E25bp, &4 T 58 FiRggm—i S, 4
ERB 2 GERZHTD OB — R R S ka . N EORERBERE S, E4PF MTISmR, @
AR BT AT da R Bl B EGR £, NP RAT U ) 5L MBGR, fREFTTZR
GBI .

WA, AR HIA G AW b, T s s R USRI
RUESSULE R

4.5 MEHAESKIGENR
BEWSHIR, ARELSHFIAENL 070170, AIRE AN, AESHTEEEK R
2. 21%, [E MY S EL AR L TR 2R RN 1. 40%.
4.6 MEHANESTFEANBEEESE=FETEHH
ARSI RERES, EESFEAEMH N2017THE8H22H, #EARIRE BIKA R
W=, BAER (ATFEEIFRRRESBIEEEINEG B4 M E.
§5 BHERAEWE

5.1 EMRESF ~HEHMR

Frs i H & ) R e B I ER B (%)

1 a5 % - -

Horr: SR - _

2 | HEERE - -

3 [i] 5 AL 7 5 % 603, 599, 000. 00 98. 35

Hr, % 603, 599, 000. 00 98. 35




KA AR 2 GUE T I AR AR B Ak & 2019 457 3 /R,

SIS - -
4 | rEEIE - -
5 | ERbATA AT - -
6 | EANIRE LT - -
Hodre S = R0 1) SN IR B B
(ke
7| AT ARG R AT AT 1, 425, 635. 04 0.23
8 | HAth#tr= 8,711, 332. 52 1. 42
9 | A&t 613, 735, 967. 56 100. 00
5.2 MEMRIITIARNBRERRAS
5.2.1 MEFRBITUSKPBEARERTHE
WRIEEEERLAE, ARG TRE.
5.2. 2 IEPIREAT WA KRB OBR B R R HAHE
WRIEHEESAFLE, AESAIRETIRE.
5.3 G HARRA RME G S B 7 HHE HL B RN R RO BT 42 B B 3 B 4
WRIEEEERLAE, ARSI TRE.
5.4 WMEMRZRBEFMFFRFEHFRELS
e e Al R ) E%/ﬁ\%\;ﬁ@m ”
K i 7 - -
2 JAT R - -
3 SR F 29, 967, 000. 00 5. 49
Hrp: BUEME 4Rt 29, 967, 000. 00 5. 49
4 |4 299, 256, 000. 00 54. 83
5 Ak A5 S A B 77 60, 422, 000. 00 11. 07
6 HOH SR 213, 954, 000. 00 39. 20
7 G2 Q) - -
8 [ER|ZEa - -
9 Fop - -
10 At 603, 599, 000. 00 110. 60

5.5 MEWARIE A SMME b2 & H 7 15E LI R/NHEFF BB T4 B 3R 40




KA AR 2 GUE T I AR AR B Ak & 2019 457 3 /R,

o P
B | R i 4K ifi AR GE) gﬁ;f r/”f’
1 1780357 IVE=) P di 500, 000 | 53, 190, 000. 00 9.75
2 | 1780277 LTTF % Et L fit 500, 000 | 51, 590, 000. 00 9. 45
3 | 139399 175801 500, 000 | 50, 915, 000. 00 9.33
4 | 1780244 172 P EKETF | 400,000 | 42, 032, 000. 00 7.70
5 101800471 | 184 1LIIHFAMTINOOL | 300, 000 | 31, 020, 000. 00 5. 68

5.6 MEMARIELA RMME G2 & H 7= 3E LI R/ BRI+ B SRR SR

|

ASH AR IR AR FFAT B SCRFUE SR

5.7 B HIRILA A G T 13E LB R/ NHEFF R 1148 5t &R 3% 9 40
RIEREEFLE, REEIFRRTHRE)E-

5.8 MEHARIEA A o2 & F 7™ 13H Lo R/ HERF TR TL A2 BUIE R B B 40

WY G RAE, REEIHRETHOLE,

5.9 MEMRFE SRR KIBIEIZ 5 F LU

5.9. 1 MEHRKESERKIBIEAR KT SRS 2 91 48

RAER S G R E, ARE AR T RAENT

5.9.2 AESHRBIIP RO EBR
WRAEH S SR E, ARG BT IRARH.

5.10 MEWIRAZESHR I BB 5 HO RN

5.10. 1 AHEBEARBEBR
WIS ERL €, RKESAEETETEGE.

5.10. 2 MEPRAZESFE K ERPRFESMREHA
WIS A FLE, RESAERE TEGL K.

5.11 BHEHAEGMERE
5.11. 1 AEESBENET TR IEFHIRITEEAHES B BRERNITILRAE, RE
WEHE HiT—FEZBATET. LETHER.

5.11. 2 BFEEEEFALAE, XESEIEERETRE,




KA AR 2 GUE T I AR AR B Ak & 2019 457 3 /R,

5.11. 3 HABEHIRL

] e EH o)

7 H ORAIE <

IECHE 7 K

N2 IBEA]

VLI eI bS,

8,711, 332. 52

N2 R R

FoAt MR

HAib

[oolN BN BNepIN BNG I BESSN BNV NV I

it

8,711, 332. 52

5.11. 4 MEHRFFE KT T 555 40
WIEREERLE, RIESAFHRE T ] EHmfGTr.

5.11.5 5 HIR AT+ 4 B AP AL Uil 52 FRIF 0 i 5t A
RAERE G R E, ARE AR TRE.

5.11. 6 HRAFIREHERFAMSCFHIRE 7
TS LR, 73 A & vh T 8] n] B AE R 22

§6 FBAESHBHES)

BpL: An

07 ST B < A7 A0 L A0

509, 999, 000. 00

7 S0 309 ) e <5 P DU 73 60

Pol: A1 T T 1) e < R ] 473 450

T IR 5L AR AR A (B0 BL “=7 311D

0 ST AR Bt < A7 400 L A0

509, 999, 000. 00

§7 ESEBBEANZHEEREREALESER

7.1 Z&EBAFHAE ST HFR

Bfr: Ap

0t SIS NS A AR 5 < 4

10, 000, 000. 00

et SIS TR] SEN / HR S A7 40

0t SO HA ) S H /B [ 247 400




KA AR 2 GUE T I AR AR B Ak & 2019 457 3 /R,

A MR B BN R AR I 4% 10, 000, 000. 00
s BIHAR A (AR FE S0 80 5 2 & B @ Ee il (%) 1.96
7.2 REEFENZHBERREREATZ ST ZHA
AIAEIAN, EEFHANGEER . A RIS HFIB
§8 WMEHRAKEARSKERESFTHMHIHMN
N B 14 . N KEmE | RENE
gt | DO gy | ORI SR
IiH 4 LS o HRAe R | KIERE
- Y A1 - 45 1] AR
4o % 10, 000, 000. 10, 000, 000.
iig AT 1. 96% 1. 96% 34
= 00 00
HeEEHNEHE
o _ NFE 0. 00 0. 00% 0. 00 0. 00% -
LY NGl
FE2HE N R 0. 00 0. 00% 0. 00 0. 00% -
HEEH AR 0. 00 0. 00% 0. 00 0. 00% -
HAth 0. 00 0. 00% 0. 00 0. 00% -
10, 000, 000. 10, 000, 000.
&t 1. 96% 1. 96% -
00 00
§9 BmBEEHFHRRFHEMEEER
9.1 MEHAHNE—REEFEESHPEFIEREGE T 20%H FHi
B Hets BN A 2 0 AL 1 0 WG HRFFE RSN
B P 4 A L 1)
A A 5%
AT o | ommeam | o | R A (3 I
K| = N 11780 1170
5] s} ) X [)
ig 1 20190701-20190930 | 499, 999, 000. 00 - - 499, 999, 000. 00 98. 04%
2 SRR AU

}—‘_E
AEEGAAER T ETEREN, AEeR

HH
R B I AR B 46 B 777 L X 45 5% 5 R ] R 425 P IS o

9.2 MMBREFRNHMBERES

Lo AREWIN, B8 AT BT BT IR A R EAEART ROV AT BT

g (ERLE , SRR BEAT S HE I S5 E S L 2]
2« AN, FEENTRARIT I A PR A 7] S X RIS AT B - i i B

HR55

B

B HR A,




KA AR 2 GUE T I AR AR B Ak & 2019 457 3 /R,

3y ARFE G PBE AT N5 e A A el M il — BT BN 22 BB AT 1 5
AR AT K B B I 50%, AFEE AR AR HHE

§10 HEBEXHHEHSF

10. 1 FEXHER

L A IR I 2 e P KT SR T Al AT Ui 2 B R IR S5 B R A S S Wi 1N
M S
- KL R FEAE E BT U5 5 2R R R S5
v KILIRF A BT 5 2 2k e sUIE S 1 7
v KILIRF A BT U5 2 Bk e sUIE S 1 R
 FEHEERD
v LIS EAEHLE . B PR
o R B P R R ) A T

~N O O W DN

10. 2 FEBUHE R
T p o FE S FN TP AL BT R8T X 48 KB 11985t 400 — a7
=8

10.3 ERHFR
i e IR = AR FEe S = SN I/NS L= K g | P I B U 5 ok = # 2 LN D igrs
[, MIHE Nwww. ¢ jzegl. com.

KITES: (B E-EEGRAH
20194210 H23H



	长江乐丰纯债定期开放债券型发起式证券投资基金
	2019年第3季度报告
	2019年09月30日
	基金管理人:长江证券（上海）资产管理有限公司
	基金托管人:宁波银行股份有限公司
	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  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


