RELERIFFENEH R EHE S (LOF)
2020 SB3FEEIR

20204E£09 H 30H

EEBHEN  RLESEFHARAT
EEREN P EMBUEERITROERAE
HGEH HEA: 2020410 H 28H



RALFERIBIF AR B HEG: (LOF) 2020 4585 3 =R

§1 EERR

B NI H o E H ORI AR S TR BB # . = S PRI 5L
HORBE, XN RS AER PR 52 B R AN ) R A T AT

FEEAEE N E WU & RAT I A BR A RIR IR A L&A FE, T20204F10
H26 H G T ARG I & Fabr HERIAETHEREZNE, RIEEZNE
AFEERICE R FHERRIREH ORISR

FeGE NGRS DLW . B 520 S50 B IE 2R 4 05, (HAIRIEJE
G — B A

FEE N G ARE AR KR . BTG, BEEEHAEAE NI TR mT v
AR RS AL G I FE S U 15

AR I 55 FRLR A O

AR5 1 E 20204207 H 01 H#Z 220204209 A 30 H 1k .

§2 EH&E=AMNR

B TR RabFAMZE (LOF)

W M TR KLFEF

HL AR 164208

S (Y BLIRTFF IR

EeE AR 2011411 H23H

i T IR 2 4 A AU A0 107, 897, 411. 9647

o ﬁ%ﬁf{ﬁﬁi%@ﬁﬁ%ii@%%mﬂi, 71
SRR Tk St b v () 4% R A
ARFE G X AT FIRES . B4R,
15 FHRRDIR I 1IR3 111 37 7 $54% 77 T R 73 A A

W T, RECH B R A E R A A s
T, R AN R e W R IR IR T A B
FEZ 5T, 1R SCHURR: S5 U s AL
AT o

NAT R 8 3 R LR A TREL

B NGRS, H RS U aS T i T 1%
LN RLFE 4 P PR A T
BEEEEN Hh ] MR B ARAT I A PR A =]

H20




RELERGFRAES 55T 2 E (LOF) 2020 E55 3 Z=JE 4l 5

§3 EEMFHIrMESIHERI

3.1 EEWEHER

A NRMIG

FEEM S5 S (2020407 HO1H - 20204F09 H30H)
L A E S a8 1, 090, 004. 50
2. A A 1,159, 854. 33
3. DAY 35 35 4 A A S 0.0113
4. PR e 5 1 H 121, 214, 643. 66
5%XﬂA%%@@ 1.1234

v P IEENL SHEAR A B AW EAL 5 2 e 1S T2 (lan, R

ﬁﬁ m$WﬁEm*>,ﬁA i SEBRU et KT BT s ey
2« AW LH TR EE AR N« FReitlicas . AR CR & 2 e e
W) FAERAH G BE L ROARAT,  ASAIE DAY Cse B N B AR 2 Fe (B A2 sl

Z

II]lo
3.2 EEFERIN
3.2.1 BESMPUFEH KR LR S FEIVS L BREER R R
N%1=4
T 1 bS5t ?%@
N, ] - DY YAl jc
R Ve | D | Bk
i B KD KE b5 . Wz | O-6G @-®
T =0) 6 PR 2
@
HFE=1H 1.11% 0.12% | -1.48% | 0.08% 2. 59% 0. 04%
U AN NS 1. 04% 0.11% | -2.50% | 0.10% 3. 54% 0.01%
Tk 5. 23% 0.09% | —0.09% | 0.09% 5. 32% 0. 00%
ok = AR 16.99% | 0.08% 4. 21% 0.07% | 12.78% | 0.01%
o2 FiaE 24.62% | 0.07% 2. 00% 0.08% | 22.62% | -0.01%
HESHEMHEZES 33.66% | 0.12% 3. 39% 0.08% | 30.27% | 0.04%

3.2.2 HEGHBURESRHFEKERD KGR S R R R 2R
HIEL R

=
w
=i



RALFERIBIF AR B HEG: (LOF) 2020 4585 3 =R

FhFRGFRDEHEEES (LOF) Rt¢EERESIANREENEERRERTHE
(20145:115258-20204:09330H)

2014/11/23 2015/11/19 2016/11/14 2017/11/03 2018/10/24 2019/10/16 2020/09/30
— FSHESEESREES (0F) — USisss
1. ARESAFT20119 11 H23H AR, AH4 T 20144F 11 H 24 H =43} 1
Jeiph, P B S S AR B shir i oy BT alE e (LOF) , B AN KL
FERFFF U T IS (LOF) 7, B B i H oA S A B 3Lk H
2 ARG HAN, A0 T BE LU B 3 4 A R 20 52 10 2% T AR 225K

§4 BEAWE

4.1 BGZHE (RESLBE/NA) FHh

EARKEEME | 1F
SHRHWIR | &
M .
4 IR %% am | owe | ]
H 1 H# | F
PR
L, Gt JHEAR
YNEILTie=20I W WAE dTiE=a
s 2020 . Ty 7, JaRKIK N IR
- AEEGHEZEH., 01 T e A BRA FF IR T R FER
H 5 5. 2011468 A I3 A 8
a], P AT ] i s E A R
RELHPTHLE,

e 1 ERARRUH /AR H RIS A & B SR AR % HRS .

&
I
p=il



RALFERIBIF AR B HEG: (LOF) 2020 4585 3 =R

2+ UEFF AL SGEMATIE 2 GUEZRM ML B AE EL TR (A SCHE

4.2 HEANME PN EES BT EHE KA
AN 4 42 W SR A e B e R AR SR ) 58 HEAT 384, ARSI SR B
A7 3 < TR AR VA B O o

4.3 AFRGETULH
4.3.1 AP G HIERIPITIER

NFERZ G PIPATIHN B B s —r R e ARG E e, RIESHEEE
NPT R AP FREARIR RS, 2RISR A 2 37 DL sk oy B 1Y
WIFEHE A G olls A0 AR B 45 0 2 A P00 R SEAR G SR ST Mk O TR, T SR AT 32 A o L A2
Fos SEATSEHRAE Gyl JERVA 2S5 i il s AN R T A 05 B B R 2
MR, RAEAR R AGEE 2 M E KA RS SRS s iE g
T NRIIRERRERE ST, BN N 5 A8 247 N H s AR R AT VPG R R 55

WEWN, AN TEHEFBERL, RERRFEHBN: B MRS A T
G EPATIEO R, RHILFHE DL

NEDOTE N ST A IR 247 AT IR, X853 A AN R a] 2 11 (1
H. 3H. 5H) WIS KGN & 5N KT TR, £RIERATLS
JE U ) S A8 5 o

RGN, RHIUERA TG REDL, A7 R &SR IEA AL
5y S SRR RIEAT N, A A G ) B AR P AT I R AT

4.3.2 REZHITARIER B

RIEGAIRE PN AFAER T L TN RREWIN, KA TEREHES 5K
A5y v > FE5E A TR H 138 oy I e i) LI 28 5 Bl i iR 27 =4 H AT R IR 5% 52
GIRBONIAR, W G2 BN A G MR GURS R AR H R3S, REHAR
~FAZ Sy FM 2 ik

4. 4 WEPAESHIR T RRABIEL T

=, RS R, rAndlE R Sk o2 B I o AR, ]
I F R DL A I IE, SRAT YRR S5 PR 2K 10 5 T BCRAR M HE LS, (S I id 4k
BATRL, RSN T AERE B U A e AN o S i a1 [ 70, ARAT PR (e Rk B3
NI A, R 25 11T 3 12 RE T Ul vh 4k 83847, ISR ANEL A1 117 4 U T4 5 I 22 0
PR I3 Y] o

THH, mTEIIcaT6H TRRAERIAE, BNE 50 E DLk IEE 2
B 2K 57, BELE, AE AN NERI0. 6FMIL, THYIRRNEREETES
et AR AN A B 1 SR Bk, AT Ok I e e E T, [P ARAT

#5 T



RALFERIBIF AR B HEG: (LOF) 2020 4585 3 =R

BN AT IR AR, 51K T Aty TRk, BRI R G R A3 A
RIS«

TAF NHRISH A, BaMaifiiip# bl 1 iEERm 1T, AT ST %
TSRS EA R RAE I A R, T N S A B AR AT #2651 37, (]
IR B AL AT 62 T e AR B S SO BE A 52 2R BT BCRICR M S i g2, HAl4T
WS AR BRI, AN Ak PR A VT I BB RE R BE S T I, TRATE BIE
KEME e, KUFHIBIRE R RELx A DRI 8 5%, BRI FRAT T 40 AL i L 55
HGEASRESX AN B, [R5 &0 e G G AL AT W AT S5 M B AT R B, JTH R 3 A 0™
MV BE 2% A B U 8 A R R AL BB e, 53—, T ERAT IS A G
THBAERES:, Hee i m RS Bk, HilTpehZ e FEARRE S M EIRE S, Bt
XFF AT IR IR ORES T WS BRI, RAETH RRNEAZS S TRERGHIBBE S .

SHHFRITFAG RO A S, AT BIfIE i) 5T B3It R @ Hhb b R 1
—EWIE, TS H AT LG REA TR, RAT MR EREE TS, BARTE A
HPAVERIRAT V2T IZ AR P40, (E AT 0] 1 BRI RAT B AR, (4545
DY R R I, BRAT R N B TR B A T AR R 1K, BRI SRAT T 4R S OR4F T8
TG AL, RIS T AR, AT R A b B M YT O 1 A, (]
I EREFAIAT TE PR AC, ZHA ARFFTEC. 64E IR, IR GAURINK S 5 T RIZEG 5 .

KRR, @FFEIFHIBU AT REE 2t — ek, B8 MBERORRFTE,  H AT H &)
IRBEARTERR ) RRHATAIE KTV o, AHERR AT AT e it — DU Wi sh 1, it
BARAEDS TG KEONA A 571 £, BATVOVE G 406, a3
BB b, BATI I DL A R G ML AR B, T — e g A T e B 5im  RR 1
[l INPREAE AR IS R 22 i Wit JCHR BN i i LA {E S fmAR im0 8 ik
Alb, R ARE PR BB AR, AR e G s S T, R SR S EIE R
AR B, BATE mOQEAN TR B B B AN 2 2 PRt aa B, AT AT et
R AR et AUOURA R AR, REFRIRAIY, ST BISC S .

4.5 MEMNEESHNGEIN
E20205E09H30H, AFESMHAIFEANL. 123470, ARG B AR E G KR
1. 11%, [AJ ANV 25 Eb s B v 1S K R -1, 48%.

4.6 MEPAEERHE ABRES T = EHE U
AR T A AR A PN TG B W TS

§56 BEASHKE

5.1 MEMREERAHEHNR

[EE) T 4% Gr) MG B A E A

2B 671




RELERGFRAES 55T 2 E (LOF) 2020 E55 3 Z=JE 4l 5

(%)
1| B - -
Hope 3 - -
2 | BeHn - -
3| BEE R AT 116, 751, 952. 57 94. 04
Hpr: fiize 114, 752, 136. 68 92. 43
APRES & SRl 1,999, 815. 89 1.61
4 | HEREIE - -
5 | ERbATA AR TR - -
6 | EAREEHT™ 3, 100, 000. 00 2. 50
o S =m0 B SEN B )
A SR BT
; ’ﬁﬁﬁ%ﬂnéﬁﬁ%ﬁﬁ%ﬁ . 0. 60
8 | HAhw™ 3, 559, 732. 65 2. 87
9 | &if 124, 155, 019. 10 100. 00
5.2 WMEMRATVW AR ERTEHLE
A He G AR HUR R IFFA IR
5.3 IEHARIRA oM & ZE T = 13 E H B X /R T4 IR 3 B B 4
ARG AR IR R IFFA IS
5.4 WMEMRZMF S RAMFRBELE
e e A Ge | TR
(%)
[ 2K fiii o5 8,991, 000. 00 7.42
2 AT R - -
3 S RLfiiF 499, 000. 00 0. 41
Horp: BURME 4Rl 499, 000. 00 0.41
4 kg5 62, 243, 610. 00 51.35
5 A Ml B R B 55 5, 003, 000. 00 4.13
6 O 13, 143, 100. 00 10. 84
7 Al Hfi (ATAZ#ef50) 24, 872, 426. 68 20. 52
8 [ Ml A7 - -

#

=




RELERGFRAES 55T 2 E (LOF) 2020 E55 3 Z=JE 4l 5

9 HoAh - -
10 &1t 114, 752, 136. 68 94. 67
AR TN A A R A #4512, 060. 00T .
5.5 WA ARLA RIME 52 E T e L R /M EER FIRT B S R i 4
TRt o e Ny IR o 35 4 B P v L A5
Fe | EBRaH | R GO + Y
it ) (%)
8, 991, 000.
1 019627 | 20E %01 90, 000 00 7.42
X 7,952, 800.
2 155712 | 1940E03 80, 000 00 6. 56
1019013 | 1924W4ZMTN 7, 100, 800.
3 70, 000 5. 86
24 005 00
. 6, 025, 200.
4 136384 | 16=4¥01 60, 000 00 4,97
e 6, 016, 200.
5 112616 | 1735EE02 60, 000 00 4.96

5.6 MEFIRELA SAMME b ZeS B 13E HL I K/ HEFP R BT +42 B SRFES R

H
Fg | B | IEFAAR | BB () | ARUE o) | AR TR = EHE ] (%)
1 168733 HHFRO141 20, 000 | 1,999, 815. 89 1.65

5. 7 MEFARIZA SAME GG T 7= 15E LI R/ HEFF BB T4 S-GB4 3 A
A GAME HRARFFA TR -

5. 8 IREFARIZA A o 2 3 7= 15 E LU /N HE P BRI T42 BGIE R 55 B 40

AT AR T HIARARFFAROLE.

5.9 MEMREFEET R KIS 5 18 0L it I
AT G AR T AR AR KT B 02

5.10 G RIRFEET T I EFUH R 5 B 0L it A
ARSI G AR IR AR R AT [ 6T 52

5.11 BEHAEHEME

#
co
p=i




RELERGFRAES 55T 2 E (LOF) 2020 E55 3 Z=JE 4l 5

5.11. 1 AIREHI R RINESHRKIBT+ZIEFHRAT AR ERMITLRAE, R
RIFEWR G mF HEI—F AR B AT A1,

5.11. 2 ARSAREHRFARE, MAFERRRNIT T2 KREFEBHESSFM
FE 2 &I I B DL o

5.11. 3 HANBE=H K

5

K

e (o)

A PRIE

26, 181. 60

2 YACIIE 277 K

2,064, 426. 53

Ivigreil

2] 2

1,239, 153. 36

JSZVAT HA AR

239,971. 16

FoAt MR

HoAth

X0 NSO ] WO

it

3,559, 732. 65

5. 11. 4 REHIRFFH B4 TH B AT 3% #5155 PA 40

FFe TS | BB | ARME G iy 2 4 T v (E L A (%)
1 128100 HRE A5 2, 860, 661. 40 2.36
2 123045 B 1 A5 2, 765, 172. 52 2.28
3 113570 [Eprs: i 2,044, 423. 10 1. 69
4 128032 KU A5t 1, 686, 631. 20 1. 39
5 123023 1 AR 1, 175, 500. 80 0.97
6 128033 TH I ot 1, 160, 830. 20 0. 96
7 113567 H AR 1,155, 772. 80 0. 95
8 113012 I BE ot 1, 070, 600. 00 0. 88
9 128015 A Ao 1,052, 107. 40 0. 87
10 113528 K Ik ot 1,048, 163. 20 0. 86
11 110047 Ly JBE 2 £ 557, 200. 00 0. 46
12 128042 L o 535, 400. 00 0. 44
13 113532 HEBZN 22 532, 032. 00 0. 44
14 123011 Tl 7R % ot 518, 527. 02 0. 43
15 | 128087 ¥ H ¥ 516, 705. 00 0. 43

St

B9 7T




KELFEFIGHFIIES % A4 (LOF) 2020 455 3

PR

16 | 128026 IR AR 515, 617. 92 0. 43
17 | 128018 I 5% £t 443, 287. 60 0.37
18 128013 B i 377,125. 00 0.31
19 128014 TR AR Ao 304, 068. 60 0.25
20 | 128076 SRt 299, 356. 20 0. 25
21 132008 17111 %&EB 2, 060. 00 0. 00
5.11.5 REHRAT T2 R E P AL R IE SZFR 155 1 B
REEEG AR RN FEA B
5.11. 6 FERHAAIRE HIERIHA ST FHR I
HFIE AR R, 5002 fS A0 7 w] R0 2
§6 FBREEHTES)
BAL: iy
i T AT 8 4 A A 102, 459, 519. 02
i S S0 1) 25 4 A P D 3 0 36, 078, 665. 85
R iR S0 1) 25k 4 A s [ 4y 0 30, 640, 772. 91
5 BRI EE S 4R A2 B i 8 (4 At/ DA B
“”ﬁﬂ)
i P SR 5 A 30 0 107, 897, 411. 96

§7 EEBHEANEHERREREAEEEN

7.1 REEHEAFHEAESMH TR ER

AR R G EH NS E A R &

B AR S

7.2 REEHNZHERRERRKEEET 5 A

AR

§8 FMBEREFRKHNEMBERRFE

8.1 EHIN BB A E S M FIE B BRI 205115 5L
ARG RIILR - BREFARE

AREHN,
20%H 175 I o

8.2 B RE IR MMEEFER

RSB R HE A 5 e

BREAREE.

1001

DA L )ik 21 Bk i A 5



RALFERIBIF AR B HEG: (LOF) 2020 4585 3 =R

AN, AT ARAT R BB RN HA B
§9 FEXMHHEH=X

9.1 FEXMHER

Hh I M 2 A R 5L =F R 3 G il o AR SR PR T 4 S AR R S A
RohFEFFHFIOEF TR S (LOF) HEeHR

v RELFERIGEFHRRIESR R TS (LOF) FEEPMY

v RELERGFRE T R4 (LOF) HZE U

v IRE AR E T LB EE R S A

v RN B 2 E R A SO

S Ol W~ W NN
P

9.2 FEBuh R
KT Y [X By 3578595 KA [E PR e 5 51 2 HHD A FE 16 )=

9.3 EFHFR
0 ] BN G PR I A I BT S uh B S35 AN IM A T G 3 & ) 4% &
XAF, ESAT LA, AIAEA IR 8] Y BSOS A R BN

NG www. thfund. com. cn

RELESEHAGRAF
—OZ=O%+A=+/\H

R



	天弘丰利债券型证券投资基金（LOF）
	2020年第3季度报告
	2020年09月30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10月28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




