RELFERRFEIERF R FEE S (LOF)
20204E SR 1 FEFEHE

20205203 A31H

HEEHAN : RLEESEHAGRAA
BEEFE N BIRBUEERITRAA A RA A
HwE X H HE: 20204204 H 22H



KELEFURF R % F 4 (LOF) 2020 4E35 1 RS

§1 EEEF

FEEE NN E RS JCEFRUEARR S 85 B AAE R L E R SRR L
R, T R ELS L R M R S B AR HE N SO ST

B e AEE N b E MU & RAT I A IR A R R AL & & R E, 12020404
H20H G T ARG RIS Fabr ERWA R HEME SN, RIFREZNE
AEERERAC L =3I PR Bl RN

B BN R R LAURSEAE F . B R 5 1 SR U A B AT AR 4 0 7, (EAN IR IE S
G ERAF

&M BN GO ARIILA KR BERA R, B FTENE H 5 58 5w B
-4 ) 13 A i 4 T S5 U BH 15

AR % SRR A O

ARSI E 20204201 H01 HAZ %20204£03 H31 H 1k

§2 EH&™ M

B4 fTAR RiLFFIfizE (LOF)
iy M TR KALFF]

Fe4 F AN 164208

A (i L BIFF T
&G RAH 20114E11 A23H
A5 HAAR B A B 127, 266, 635. 054

ARG AEIE R I G B e G E 1AL B, 7]

B i EALERI I
S SR 5 L e 3 U 2

ARFEGIIE XS EMATE FIZEH . Bafk,
{5 I XURSER DL UES5 11 37 2 5555 77 1 [ 73 A A
T, SRELE R E R R A2 S R B
SR, AR 2 ] W i LR B B AL R I
S 5HRATE,  JIREIAR S i etk

e
2N
o
o

s
L2 e T A

e KA R R4, R 2 U 2 T e
PSR TS, ([T RA RIS R SRS,
YT LI A R A
EAILEA B 25 BT 0 T A

2 ;T



KELEFGFHANEH A 74 (LOF) 2020 455 1 BREEHRE
§3 FEWMFEIIHESIFERIN

3.1 FEMZHEh

A AR
FEMFR AW (20204201 HO1H - 20204F03 H31H)

L A C S 7 3, 328, 027. 59
2. A 3, 346, 627. 97
3. DAY 35 A AR SRl 0. 0287
4R EE T A 141, 495, 625. 08
5. ﬁﬁﬂiﬁﬁ g e el 1.1118

v PRt e SR s AR A NGBS 5 2 e S T (lan, Pt
j‘zEI/JEF')Wj} 12555, TR AP SERRIS e KT 2R T Fr sy
2. AR fE R e AR RO . BTl . HfhioN (ANE 2 e a2 sk
) FABRAR B RARE, AR A Cse B e in A 2 fe dr (i A2 sh i ot

3.2 BEHERI
3.2. 1 AMEHRESMHFREM KR RESFEENS LB EFER R LB
NZ5i54
NZs5i=a
Py {%ﬁ{ . IR
B K K ZpR 2o Kamx | O-60 | @®
O PRtz
®
@
oFE=1H 2. 75% 0. 10% 1. 85% 0. 10% 0. 90% 0. 00%

3.2.2 HESHALIRES RHHEMK B3 KI5 RS LR i R 323

HIELER

&

=




KELEFURF R % F 4 (LOF) 2020 4E35 1 RS

FAERIFESFRIISREES (LOF) Rit#EERESVENVRESENEERBEBIE
(20145118258-20202£03831H)

2014/11/23 2015/10/21 2016/9/6 2017/8/2 2018/6/22 2019/5/14 2020/03/31
— FSHFSEISREES (0F) — Usisss
E: L. AREAFT2011H 11 H23HAER, AEET2014911 H 24 H =54 b B Ja i,
B A e e AL 4 A Aoy TGRS (LOF) , & AFRARTE N7 ReAFF i
FFRNIEZR I R4 (LOF) 7, PR A e ips H AT S A A e J b H o
2« RGN, AT S5 UL TE LUk B 4 A 1R 20 58 11 45 T L 51 2K

§4 BEAWMSE

4.1 KA (BESLE/NA) i

EARIEEMIE | F
SEMR | 77
M .
4 IR % | om | Wi I
H | B | F
PR
w, At iR
sy 2017 | 2020 0 SR E AR A FAT I
; RIS I GRI . 04 | £E02 i WEFE 5. 2012410 F in
H H AKNF, PRI L
5 R
s 2020 1 7, GBEEmt. TR
- AEGHELH, 01 - e AIE 20l WnE ik
H i, ORI AN T IR




KELEFURF R % F 4 (LOF) 2020 4E35 1 RS

A BRA B R0 7T MR
55 5. 201 14E8 H I A A
], P[] e YSC s A A 0
e FPhPELE,
o1 EAEERH B/ B AT H SRS AR I A HE A AN B AT S H RS .

2+ UEFE ML F S SCGEMAT I 2 GIEZRM MOE N 53 5548 7 38 79250 FRAH DGR E

4.2 EEANRE A S EEIZVE-MTE H BN
AN I o 12 W XA 2 e 5 R A SR LD e AT AR, AP L R B
1T AR DL o

4.3 ARG ERHY
4.3.1 A PR GHIERIPITIER

NG PAT IR DRSS LG e MA RGBT 6, RIESAH G132
NPRIBE B AP AR AL S, ZEIE S B & 2 AT DLA st fanik o H Y
MR BE AL it 8l)s AEDRUE S BB AL A BB R AAR ISR BRI, ™R PAT A AR
Fps SEATSRAP A G AN PR o BO i B s AN Rl BB AL 5 BB A5 S B L R
B, DRUEAS RSB AL 22 B2 W] (0 F AR AT SRS S AN LR B s x 558 &)
TTONHSRRERZ I, S AT R 5 A8 A7 O B R S A R A v 4 R 5

WEWIN, AR ATPEGREFIEERE, RBIFRFERHRL: B MRS AT
SFEPATIEOL R G, KRB

NEII T B H A RIS S AT AT WA A o i, XS B AL A A R TRl &7
H. 3H. 5H) WIKIEFRAE S i a8 SR R 2T 7Tk, RAIER ALY
JE U 57 32 5 o

AMEIN, RIS BIE RO, 2~ a7l N SRR AT
FFEIIA M AEAT N, 2P S B PAT IS I R4

4.3.2 RERZATNRILTTUHA

NVEBLRAT N, AR S, HlE GrF 8 MRS I8NED) Xl fe i
FRWT A ATRE SRR QTG Rl RE M 2 I 55 A S AT N S HRNSE ) i
SRS EEEAT FE, eI R ML S 2 AT B 5 4

AARTE N, AR E A S G e RIS G A & 2 A R H R s 5, kAR IE ]
R R P28 Z MM 2 40 i& 1 [R) H S I AE s A XS AR A TF RATIREGR B BL A =] 44 3
BEAT A1 55 — T b FR D 1) FR D 7 SN o3 BC I R EAT B A AL A%, PRIE 7P BC S RAF & &
PR EN . RRIATE AT HEZHITN.

ANH e AR I AR R A R B BN [ S e 45 Z [RIAE [R]— 58 5 H W EAT S 7
A2 5y Je FAM AT RE-S BN 287 58 2 AR 2 a5 W28 5

5 7



KELEFURF R % F 4 (LOF) 2020 4E35 1 RS

4. 4 WEH NS KB RIBAZAE AT

BelE R 2 5 i e AT 5 3T 8L, MOV E FQUAIQ2I 27 . 1H 20 HEATTH
SRR, AT TEHORTERIX, PATIIERIZ G Bl ol #1587 4. H3] 172
J20H A&, I BIBENS ) e Bk HOA nr et b, TS ez AR R eSS, B AR
PR BB T O A D DR 3R FRATT AR SR PR B G A B . I A R 5. (2
BEEFIRFFLL N IR WAMNK R SEEprice in, BATENEIE, LIRS OSR]I
s EAEGEETISE, SR TIIREAR, R T BIREAL.

HNEEITH S RA r E  B IF B D i N T, 5 SR BT RE 75 LR oy R i 25
[ BURFHE L 1R R R, B RTAREX G B 7 A5 AN E PEARIRE K,
ot LRARYE S RO RO B SR, FATHREXS I IR R UA R FRER L &)
WEE. BEEMA AT 27 AR, MRt bhBcZE, BATXH R MR 5 R,
AEFF R AR FEREAC B, BT R E B IR, e e ot, MERERE,
Vi S RriE o BARBATORFF T <3 s, SR Be i 4 Wi 7 170 o

4.5 MEHANEESHFNSFRI
HE20205E03 H31H, AFESHHIRHE N 111870, ARE PO FIFHEIE KR
2. 75%, [E) MY 45t b A L i 1 K 2R 1. 85%.

4.6 WMEH NEESTE ANBERE ST 3E FE i 9
AR T Y PN A 3 < BN T B 5 TR AE IR

§5 BEAEME

5.1 MEHREEF=HEHR

F4 BErPER |
R SiH L% ) b 34 BB PR R L AR
(%)

1 &S S - -
Hrb, = - -

2 T - -
3 [ 52 W 2 A% % 163, 980, 745. 87 89. 55
He. fiiz 163, 980, 745. 87 89. 55

B RRHE S - -

4 | EJEKHE - -
5 | GRbATA T - -
6 SEN IR 4Rl e 10, 000, 125. 00 5. 46

A




KELEFURF R % F 4 (LOF) 2020 4E35 1 RS

Horpre SKWr IRl S
AR < B

AT MG HE &5

7 i 3, 741, 049. 37 2.04
1t
8 | HAhHE ™ 5, 385, 630. 68 2.94
9 &1t 183, 107, 550. 92 100. 00
5.2 WMEHRETWV SRR EREAHE
ARIEE ARG AR FEA I E
5.3 WMEHIRIEA RMME G LT B K /NEEFR T+ 42 I =R B 4
ARIE G ARG AR AT A E
5.4 MEFREGSF R IRAOBRHFREHE
H G
e ey AnEGe | " iif ;%{EM”
1 EELhes - -
2 PAT R - -
3 SRl 17, 449, 682. 50 12. 33
Horb: BURM: &l 17, 449, 682. 50 12. 33
4 M A 75 111,774, 610. 00 79. 00
5 A b JE $ i 7 5 - -
6 S 28, 861, 000. 00 20. 40
7 AT (IR Hef5i) 5, 895, 453, 37 4,17
8 [F Mk A ER - -
9 HAth - -
10 &1t 163, 980, 745. 87 115. 89
VE : AR IR AL A ] A #£5164, 052. 48T
5.5 MEHREA RMEGEESFE T HHE B K/ NEF K RT L A R 4
. PN oo
s gt S R () A@@@ 7 B4 B PR 1R E LU A
fith (JT) (%)
. 10, 584, 00
1 143094 | 18=01 100, 000 7.48
0. 00
2 143155 | 175%3FG2 100,000 | 10, 378, 00 7.33

7 T




RELFEFIGTF RS 35

(LOF) 2020 “F2% 1 ZEEHRE

0. 00
1018005 | 1871 JJEMT 10, 332, 00

3 100, 000 7. 30
88 NOO1 0. 00
1018012 | 18—¥HuERIMT 10, 258, 00

4 100, 000 7.25
21 NOO1 0. 00
10, 255, 00

5 155118 | 18f%202 100, 000 0. 00 7.25

5.6 MEMIRE A RME G ST H#E B NERF IR+ 48 B P SRRE S BRI Y

il
AT G AT AR R A 57 3RS

5.7 MEMRE A RME HEEFH = HELFIXNFFRIAT LA R SR ERE A

AREEARMEHRRFFA R SR

5.8 AR A FMAE o B & B 13E bU A K/ HR P B BT T A8 BUIES B 40

AT G AR AR R FFABAL .

5.9 MEHREEESERE BRI Z1F ST
ARSI AR T IR AR FFAT e 02

5. 10 i BIRAH S8 H 10 B AU 732 5% B oL vl
AT AR IR AR FFAT [ 1 B¢

5.11 BEHAAWMEMNE

5.11. 1 FREHARKINESHF MR B IEFHRT EEBEERIILRAE, R

RIER 55| H BT —F N ZBIATHETT. 4.

5.11. 2 ABREAREMRFERE, WAFEBRRNIT2RETB HESSRAM

RE 2 2 PR B TR L o

5.11. 3 HARBE=H %

¥ 5 B & On)
1 7t ORAE 4 43, 956. 57
2 FOSCIE Z7 3 H K -
3 INigiveil] -
4 LR 2,657, 477. 65

#
o0
=i




KELEFURF R % F 4 (LOF) 2020 4E35 1 RS

5 N2 FR ) K 2, 684, 196. 46
6 oA WK _
7 HAth -
8 it 5, 385, 630. 68
5.11. 4 & HIRFFEE RT3 B HA A AT B3 {7 7 B 4
g | el | ARk | ARME o) | SRS EHE ] ()
1 127003 | HEENEEfR 751, 310. 00 0.53
2 128014 | /K AR5 637, 884. 40 0. 45
3 113502 | Z%REEA: 452, 569. 00 0. 32
4 123026 | FRIREEA 387, 396. 00 0. 27
5 128018 | Wik fi 338, 562. 00 0. 24
6 128034 | YLAR A 101, 742. 80 0. 07
7 128032 | XIRH A5 40, 283. 10 0. 03
8 127012 | S 216. 36 0. 00
5.11. 5 #EHRATT 2 REHFAERNE 2P 1B Gl Ui B
AREEG ARG IR KA R
5.11. 6 BEASWE MHEREMMSCFRAI S
BT W& A ARRE, 552 f5 5T (8] BRAA7E R %
§6 FFBAEEHHES)
AL

0 AT 5 <A AL A

113, 486, 150. 53

e ST 1] 268 < ik P ) 0

100, 249, 117. 22

P: A SO B ) 3R < i D M 47 5

86, 468, 632. 70

0 HI A R 2 A O A S A A (A B2 DA

“_» i/E\&‘U )

5 IR B < 4 A0 0

127, 266, 635. 05

§7 EEBEHACHEAREREAESERL

7.1 ZE&EBAGEALESHPRINER

AR WA 68 TN 18 H BT 3 S I AT G

[Ye)

559 Tt




KELEFURF R % F 4 (LOF) 2020 4E35 1 RS

7.2 ZEEHEANCHEARERE AR S 5 WA
AN T IR e BN R I BT B e B A

§8 RMBIREFBVSRHMHMERRGER

8.1 REH N R —RREH A E SO LA X B BT 20% K 1H i

e S A 15 B < 0 AR AL AR L WA 2 S

S
4
%
Bl
EE
B
2
0%
i} 1]
X [a]

LARIEG X H ) 173 45 B ] 473 51 FEATAL | b L

SOk o Y RS
dn R

20200
L 101-2 | 41, 257, 529. 41, 257, 529.
Al 02002 50 50
17

77 i R AT U

NG B )RR IR . R . BEIE (e, FE IR, AF R T
TRBHE VAT o 24 50— BV R 2 4 O A A BRI 20%F,  F T i
ST R B 0

(L) 1S G BTN AU 0 36— 5 R 4 2 2 R EL 1 0 P o AR A
R

(2) BEHTTIAERNE T A e I, 6 o B AT AR LI A5 A o W 77
ISR EIED B i PR

(3) FEATHE 2 2000 ELE G MOV 5 K0 T 31 M 4 R PR

(4) R G L LA 0 2 T4 TP G AR AR 22 RT3
(PR YN, T R SR L

(5) WML T, Ay R I B K RIS, 7 AR DL
P A FE G V16 500077 76 T T O P A G238 1 77 30 5 30 4 25 sk
B AL G A R

=]

8.2 MBRERKI MM ERFER
AR, AR G ARAT RO 15 B R SR 1Y) At 2 224

0T

b

S,
PIATC)

(il




KELEFURF R % F 4 (LOF) 2020 4E35 1 RS

§9 #BEXMHHEZR

9.1 FENMHFHEZR

~ U ERIE 2 AR 5L A B ROE SR S B A e 53 R I S AT
v RELFEAGETF UL R e (LOF) REaR

v RELFEAGETFRIETF R A e (LOF) FL& Hrl
RabFEFFEFRAUETF R S e (LOF) #5545

v IRE IR TR E R T R 5 T

v R EIIE B 2 R 1R A S

S O B~ W DN~
7/

9.2 R
AT PG (X 5 3751859 5 K HE PR 5t 5 5 O AJE 16 /2

9.3 &R
gt B ] B G N B IRA BT B WX B3 TS N R IR A 37 B e B 2 ) 2%
A, FETAT ARG, FIAE A BRI BUE IR SO R B BN

NEI ML s www. thfund. com. cn

RELEESEHHRAF
—OZ=O#WA=+—=H

o
=



	天弘丰利债券型证券投资基金（LOF）
	2020年第1季度报告
	2020年03月31日
	基金管理人:天弘基金管理有限公司
	基金托管人:中国邮政储蓄银行股份有限公司
	报告送出日期:2020年04月22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




