RELHRIFFENES R EHE S (LOF)
2020 SB3FEEIR

20204E£09 H 30H

EEBHEN  RLESEFHARAT
EEXEN:HPELHBRITROERAT
HGEH HEA: 2020410 H 28H



KA AV S (LOF) 2020 4E55 3 ALY

§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

FEAEE N E TREAT IR A R A R RE AR & FFHE, 12020410 H 26
HE T AIREG H IS5 Hahn . i EERNMEEAEMESENE, RIEEEHNBEANT
EEEALE. R SRR KSR

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 RIFR RALIRF

Iy W eI RR RALIRF

He4 F A 164206

FeifEir BLTF TR

e e Cilecy Ve R 20104E12 H 03 H

15 AR B 4 4 B0 917, 175, 213. 354}

s b A AEIESRIE G T R e W A b, JIeRk3R

5 Tk St bR HE P B WA A

AT I R G B FIRAES
AN TR DY A7 T A AT, e e F AR R
HIAR B ANFZE R RR 2 A5 I S50 XU )V 7
SN TR ITFRO AR BRI, il EA
RPN, AEFE IR RS A5 XS AL

PE g ; . \ e 34 L 752
SN VE RS RIBE A, 2Bl e A ] 5 WA o 150
He, S5 RBUBEAMaT . BLAh, R ORAT
ARG S 22 w) N AE DB AT — 2T 3 FR D SC 2 28 R 4 T
o, BIRS EHR R, SRAFEOY % A 3 i
A s o

AV £t b AR 1 Hh [ 5 7 A AR AR

H20




KA AV S (LOF) 2020 4E55 3 ALY

AN R G, HX R T = B T

PR i, TR AT S A S
A =ELIN K ELHE 4 A BR A 7

BEE&EAN H [ TR ERAT A A PR A

IR AR S AT K ELARFIC KALRFIE
T B A 4 N TRTFR K ELIF] -

TNE RIS G 164206 009512

IR T IR 2k & M B

#

869, 857, 956. 3547

47, 317, 257. 0047

§3 FEEWMFSHEIRMESFHERI

3.1 EEM KR

Bfr: NRM
S5 i 7 401 (2ogoﬁo7ﬁ 01H - 2020&99)% 30H)
RALARFIC RALHFIE
1. A B S A & 73, 554, 766. 66 2,973, 590. 97
2. A A 77,077, 562. 67 2,651, 629. 20
3. A 12 5 4 A AR HA R 0. 0875 0. 0574
4R E ST A 1,153,801, 817.90 50, 049, 484. 94
5. WK B & A Al +E 1. 3264 1. 0577

E: 1L g W SR R A IR NAWEAE 5 2 & 25T s - (B, JF 7%
Ve SRl Al R S D AN A R M L & N S (A e o
2. AW C SRR fE R A IR RN . BRI AN (S A R ER

o

et ) FHERARSR B G MR AL A AR DA Csc Bl s in_EA 2 fedr 22 ik

3.2 BEEHEFRIN
3.2.1 ESHHUFENEKEF K H 5 RS B R i 2 1 H
RELHRICHEE R I

ppfipg | I ) ARSRECE ) ARSEECR
B B =D RhpfEZE | Bl | fElEEEE | O | @-@

@ E46) HEZ®

i xk=1H 5. 95% 0. 66% -2. 00% 0. 14% 7.95% | 0.52%
it £ H 3. 06% 0. 55% -3.67% 0. 17% 6.73% | 0.38%

#3




KA AV S (LOF) 2020 4E55 3 ALY

ok —5 14. 05% 0. 50% -0. 33% 0. 15% 14.38% | 0.35%
E=4F 25. 49% 0. 31% 4. 56% 0. 12% 20.93% | 0.19%
1]
Eiifi 32. 64% 0. 25% 1. 15% 0. 12% 31.49% | 0.13%
45
KL ISFIEIEE L B
X | k@it
Vo | T | gt
BB U b [ B | 0T | 00 | @@
KO ® =@ REEZE
@
HE=1H 6. 05% 0. 66% -2.00% 0. 14% 8.05% | 0.52%
H S aiE X
Eﬁj\ﬁéﬁ/\ 5. 77% 0. 60% -3, 72% 0. 16% 9.49% | 0.44%
v 7

3.2.2 HESHMPORES R HMEMKRAZ K HE RS B G R 23]
H EL B

FShFRICRITHEIE KRSV A R E B n REENILE
(2015512504 H-20205£09A 308)

40% |

30% |

-10% !
2015/12/4 2016/9/23 2017/7/19 2018/5/9 2019/2/26 2019/12/12 2020/09/30

— FELFAIC — AAtvEEE



KA AV S (LOF) 2020 4E55 3 ALY

FhFRERITHER KRS VAV RE BN R h S ERE
(2020505525H-202009830H)

2.5%

2020/5/25 2020/6/16 2020/7/10 2020/8/3 2020/8/25 2020/9/16  2020/09/30
— FUFHE — UEaEs

1. ARESAFT2010512H03H AR MIREESARLE, ARIHEET20154F
127030 A shiEH A i iaIE s (LOF) , L4 LA N R LR FMFE 5 B 5%
BHL (LOF) 7,

2 ARG HAN, A0 T BE LU B 3 4 A R 20 52 10 2% T AR 225K

3. AF4 H20209205 H 22 H B % R GSLRFIEIE & 8. ROLIRFIEZE S 8 E
PN H 92020405 H25H .

§4 BHEARE

4.1 BGZHE (RESLBE/NA) FHh

ARG | i
sommE | %
A )
"4 il | s | A
A | A |
I
5, GRECENL. DI
X A A - 6 H IR FT 0, F
T | AR 421 b | Tt R A A
FHFIT G . 201 7T4E7 H e
AT, B R

#
(2]
b=



KA AV S (LOF) 2020 4E55 3 ALY

M., EearpE.

e 1 ERARBUH /AR H RIS A S &8 B SR 1A e H VRS .
2+ R AL SGE AT 2 GUEZRM ML B AE E TR (A SCHE

4.2 FEANMRE PN EZESBEYFEH KT
AN 4 2 W SR A e B e R AR SR ) 58 EAT 384, AMFAE RIS I SR B
T2k a R AR RIS DL .

4.3 A FRGETULH
4.3.1 A FRGHIERIPITENR

NFERZ G PIPATIHN B B s —r R e ARG E e, RIESHEEE
AP R W AP R RAE, 2RISR A 2 37 DL sk oy B 1
WIFEE A Gl A0 AR B A5 0 A P00 U ARG B ST M B TR, T SR AT 32 L2
FPs SEATSERAE G ERVAFAE 5 i il s VAN R T A 05 B B R
W, LR RS A GEEZ M E KA RS SRS s iE s
TN SRRERE ST, BN N 5 28 247 N U AR R AT VPG R R 55

WEWN, AN TEHEFBERL, REIREHN: B MRS A T
Gy EPATH O R, RHILFH .

NFISTIE N SR A A B8 47 T W R AT, St S F0R A A HII R) 3 1 (1
H. 3H. 5H) WAL S KN & 5N KT TR, £RIERATLS
JE U ) S A8 5 o

ARIREIAN, RHIUERA TG REDL, AT R &5 S AR AEA AL
5y SRR RIEAT N, A TAE G ) B AR P AT I I R AT

4.3.2 REZHITARIER B

RIEGAIRE PN AFAER T LT AREN, KAFAEREHAES 5
A5y > FE5E TR H 8138 5y I e/ 1) B30 28 o Bl i iR 27 =4 H AR R R 5% A2
GREBONIAR, B &2 BN G & MR GRS R AR H IR 5 5, RSEAR
~FAZ Sy MM 2 ik

4. 4 |EPAESHIR T RRASIES

=, WSS E AR B RG], R A EAREL STy, (i
PR A ORSCET, BATBRHBYE, STMECKEIHIEFE RIS, RAT RGRE
JRARLERIEAER, A RLAE AR 3 FAT IR E R VTR R I B8 MBCRT LT,
B A5 TR i m AW B i I 1 — R ik Bik)a KRigEssh, fideiizlia b
T, CRBIERETKT . AE=FE R T RANSeMTrSE T =FEIN

AT -



KA AV S (LOF) 2020 4E55 3 ALY

T, PSR LERCR M. BAREE AR aCasl 1, EMERE
ML G AR — 2855 h5, AR AR IR I R LEY 5k MISERAE, W4 (1 58
FERRAE R B R IR e B AT T3 8 K SR 105 P A 2 R B PR (1K
Br, LRI (0 XURG: (SO AE B2 J e A e T 5 RN 2 e, e T 24
RS ) o X MEBA IR B .

MR B, KREMMEATTRER] TR AT R, 20T BT 2 YIMAN S 4F [H 51 (1)
MZERHF124bp, B4 7 SHE6 H M MEFTTARIKIKT Fi5h, Z—feaiitiAd,
P S EAT e, WARAT . AL R4 B R DRI BOE KRR, AR E
HTA S IX P IR HPRAS, R LA &, ERE A,

MERAE B, BATAAE T KIEHEE LG, EMRZTFER IR CadRH 83,
UEFF T W e, £ R BRI B T RRI I E

4.5 WEHAEEHLSGRI

FA 2020509 H30H s RALAFICHE G M B E 1. 326470, ROLIRNFIETE EAn B
B N1, 05777C . 5 BN 20003 (38 K 3R R BL USRI CO5. 95%,  [R) Bl 253 bl s o 1 K %6
H=2.00%; KILISFIEN6. 05%, [F] HAMY St b FE 3 K 29 -2. 00%.

4.6 MEHAESFFAAIBRE SR HERE R
AR AR B P AR B < BN T B TS R

§5 BEASWSE

5.1 MEMREEHHSHEN

o 3k < 5L B I L4

FFe i H &8 (7T)
(%)
1| BT - _
Horpr: 2 -
2 | et _
3| MR 1Bt 1,557, 094, 057. 45 96. 48
Hrp: fiigs 1,557, 094, 057. 45 96. 48
B SRR SR B
4 | e -
5 | ERbATA ST -
6 | EANRESRT ™ -
Forpre SEB QR0 1 SN B )
IR G R B

#
~
p=




KA AV S (LOF) 2020 4E55 3 ALY

4 A7 2 T 4k AN
7 ?E1TZ?“A$D’”§§€§4Tji“J 48,903, 821. 63 3.03
1l
8 | HAhix 7,872, 340. 69 0. 49
9 f=ann 1,613, 870, 219. 77 100. 00
5.2 MEMRBIT VSRR EREHE
RIS ARHE ARK AR
5.3 WMEARIRA RMME G E & T B HL B /MR FIRT 142 IR =R 5 B 4
RIS ARG ARAFFA R E,
5.4 MEBIRRBF P RPIHEFRELAES
. H S I E
e e rpmice | i<;fﬁ v
E K77 65, 830, 012. 70 5. 47
2 AT IR - -
3 ST 57, 844, 540. 81 4. 80
Horb: BURM: 4R 57, 844, 540. 81 4. 80
4 b A5 5 125, 719, 535. 60 10. 44
5 Aol K5 HA s - -
6 Hh HHEE A 59, 073, 000. 00 4,91
7 Al EEAT (Rl e fii) 1, 248, 626, 968. 34 103. 72
8 EINIZES:A - -
9 HoAth - -
10 &1t 1, 557, 094, 057. 45 129. 34

T ATEE AT N A R AL 45T167, 911, 017. 387

5.5 REHRIEA RYHE S E ST 13E B /MR 8T T4 B3 455 A 41

g | s |, _ o
FF s Jm }% R (5K | ARMEGE) | HREEHPFEE(%)
— VN

TR & 86, 367, 032. 7

1 110059 i 844, 170 7.17
fii 0
69, 417, 398.6

2 127018 AR 720, 995 b. 17
fit 0

3 132008 1711 &E 580, 310 | 59, 771, 930. 0 4. 97

#8 7




KA AV S (LOF) 2020 4E55 3 ALY

B 0
- 59, 768, 046. 8
4 110072 R 579, 260 4. 96
15t 0
[ERIES 51, 420, 227. 7
5 128093 i 477,972 ’ 4. 27
A

5.6 MEARIZA SMME o 28 7198 LU R/ HEFF IR+ 42 B SRFESR R
4
I AT IR ARFFAT B SCFFIESF -

5.7 MBEHIRILA MME 5 FEE B 1#E LB RN HEF RIRT L4 5t & R £ 5 9 40
AREEAMERRFFA SRR -

5.8 MEWIRIELA SCAMME o2& 37 15E E 5 /NP BRI FA42 BGIE 3 BA 20
AIE ARG ARRFFABGIE

5.9 MEWIRAEEB R B 5 1K 0t v 9
AT AR T WIR AR R AT A 1 0

5.10 EHIRAFESH T 1 E AR H F o0 ¥
AT G AR T HIAR AR B G

5.11 BrRAAREME
5.11.1 AR EHARKRNESRENIT TR IEFMRTEAB R ERIIIRFE, R
RIAERERBIHT—ENZRATET 24T

5.11. 2 AEEHMEMRTFERE, MAFETRRLII 8 REF B HZEE S FM
REZ E LR KR

5.11. 3 HAWTE =%
e ZFR &8 (7T)

1 17 HPRIES: 198, 177. 43
2 IR 25975 5K -
3 IoAsdie] -
4 SRR, 7,127, 862. 76
5

6

O AT FR K 546, 300. 50
HoAt MR -

#
©
=



KA AV S (LOF) 2020 4E55 3 ALY

7 HAth -
8 it 7, 872, 340. 69

5. 11. 4 EWIRKFA KA TR BT B 27 B 4

g | sl | sk | ARiE o i 38 4 W VE LB (%)
1 110059 TR R 86, 367, 032. 70 7.17
2 132008 17111 %&EB 59, 771, 930. 00 4.97
3 128093 B 1A 51, 420, 227. 76 4. 27
4 128099 K i i 49, 140, 159. 39 4.08
5 113020 Al B 2 15 37, 600, 625. 70 3.12
6 132013 175 #(EB 29, 502, 636. 50 2. 45
7 128081 g i it 28, 7217, 740. 14 2.39
8 127006 FRR A5 28, 583, 122. 95 2.37
9 128087 P H Ao 27, 380, 377. 50 2.27
10 | 132006 16#5EHTEB 27,122, 260. 00 2.25
11 123010 T % 5 25, 362, 503. 54 2. 11
12 128023 MK Ao 25, 314, 887. 24 2. 10
13 113516 TIA A5 23, 238, 352. 50 1.93
14 128018 3 e 5t 20, 732, 070. 78 1.72
15 113568 W i 19, 433, 023. 80 1.61
16 120002 18+ J5AEB 18, 790, 220. 80 1.56
17 128035 N R 16, 870, 098. 15 1. 40
18 128015 A Ao 13, 291, 892. 74 1. 10
19 | 132011 17THHREB 12, 287, 500. 00 1. 02
20 113569 RhHEF i 9,631, 857. 40 0. 80
21 128042 LR £ 9,277,197. 04 0. 77
22 113545 & ReFE o 9, 136, 568. 00 0. 76
23 128063 AR Aot 8, 133, 293. 41 0. 68
24 113530 KFHe Ao 7,092, 206. 00 0. 59
25 128066 R Ao 6, 700, 800. 00 0. 56
26 113025 HH 22 e it 6, 354, 600. 00 0.53
27 128073 W IR £ 5,657, 093. 28 0. 47
28 | 132016 194 61JEB 5,032, 378. 00 0. 42

1001



KA AV S (LOF) 2020 4E55 3 ALY

29 128090 PR 2 4,611, 769. 40 0. 38
30 128013 B i 4,597, 692. 50 0.38
31 128025 e fi 4,139, 923. 32 0. 34
32 | 132014 181 1kLEB 4, 120, 000. 00 0. 34
33 | 132015 1871 7HEB 4,017, 271. 30 0.33
34 128034 TLAR ¥ fiit 3, 353, 279. 61 0.28
35 127012 A% ot 3, 143, 100. 00 0. 26
36 | 128044 U i e it 2,967, 061. 50 0.25
37 | 132007 16X\ JEEB 2,727, 318. 00 0.23
38 | 128069 HeR I it 2, 689, 942. 58 0. 22
39 113570 [EpzS=ii 2, 468, 697. 00 0.21
40 | 113017 L £ 2, 410, 692. 50 0. 20
41 110056 Il 2, 140, 596. 00 0.18
42 | 113016 /N A5t 1, 986, 457. 60 0.17
43 113565 TR 1,977, 440. 00 0.16
44 123022 KAB Fe o 1,619, 400. 00 0.13
45 128039 = 1R 1,494, 588. 44 0.12
46 123011 Tl 7R ¥ Aot 1, 353, 008. 73 0.11
47 110047 Ly A {5t 1, 248, 128. 00 0.10
48 110063 [ 19%% {51 1, 139, 242. 00 0. 09
49 113549 H FLE A5 1, 133, 923.90 0.09
50 113566 TR A5 1, 099, 000. 00 0.09
51 128050 I Ao 1, 095, 900. 00 0.09
52 110068 e 15 fiit 1, 062, 658. 00 0. 09
53 | 132004 15 FXEB 1, 003, 700. 00 0.08
54 113505 INEER 2 511, 100. 00 0. 04
55 128082 MR Ao 399, 672. 00 0.03
56 113542 I 2 5 Ao 365, 264. 40 0.03
57 128036 G R it 276, 013. 20 0. 02
58 128049 s e fiit 85, 839. 60 0.01
59 128083 At ot 82, 882. 50 0.01
60 113009 IR 76, 860. 00 0.01
61 128101 A1) 5t 70, 543. 65 0.01

SN




KA AV S (LOF) 2020 4E55 3 ALY

62 123023 1 AR # 157 12, 244. 80 0.00
63 128076 SRR 1, 779. 39 0.00
64 128032 XU EE A5 944, 01 0. 00
5.11.5 HEWRATT 42 B EE 7R 738 32 PR 15 190 i 14 B
ARG AAE AR AT E.
5.11. 6 WA GHE MHEFRFHANSCFRHR IS
BT T NWER, 20 M5 E&1HI 6 0] e AL R %,
§6 FHAREESHHFEZS)
AT Ay
KaliIsFIC KaLIHIE
2 HH ] L S 40 A A 1, 040, 622, 273. 22 44,974, 768. 48
2 3 1) 35 4 50 HR Wy 5 93, 078, 465. 34 2, 858, 940. 25
Tl A4S A S TR) 3 4 R e [m] 7 0 263, 842, 782. 21 516, 451. 73

575 U130 ) 22 g4 0 A2 B 3 0
O/ e “=" 341D

e 5 ST AR 5 <o A L 5

869, 857, 956. 35

47,317, 257. 00

TE: e FRIE O B0 e A NAR s S B [ 7 0 e R L 80

§7 EEBHEANEHERREREAEEEN

7.1 REEHEAFHEAESMH TR ER

FA

Ny
o~
=

RILAAC

RILAAIE

5 W E BN A A 0
til

56, 956, 875. 51

et S B] SN/ HA M S A

T 75 SIS ) S /B [ 450

e AR S A 1
til

56, 956, 875. 51

A IR R A TE S0 8 2
S ATELE (%)

6. 55

T R WK RRA ROAIE S 805 e S L, LU 23 BR300 R F % H 2

T 3 AU A5

1201



KA AV S (LOF) 2020 4E55 3 ALY

7.2 ZEEBENZHEARERREE LSS N
A A e E AR HEA R e m AR e,

§8 HHBARFRFNHMBEERFR

8.1 MEMNBE—BEETFEZES MBI FIE R S8 T 20% 8 i
ARG BN, AL H I — 3 3 A 2 O A LBk 31 B i AR 2 4 A
20% )15 10 o

8.2 HBEE IR MMEERRFR
AN, AR G RAT R M BT RS H A E B

§9 FEXMHER

9.1 £HEXHFER

v BN A R SAAN R 0 G TR B TR B AR e SR N S A
v REAAA I RAE T 5 B R (LOF) &R

v RENAA IR BLE S 55 2 4 (LOF) FRE HpX

Kb iAo MR B & (LOF) #5545

~ W A FE SR e P AR A A T

~ IR 2 R ) A S A

S O W NN
7

9.2 FiUHh R
FET A Y X 5 37508 595 K [E PR 5 54 5 D AJHEL6 )2

9.3 R HR
P 0] )L S TN F 0 37 P B R sl e R N B TR A 35 B G 2 25 () 45 A
XA, EXAT ARG, WAES PR A Y B B SorE ) B e S BN

INFEGE s www. thfund. com. cn

RLESEHFRAF
—OZOfF+AZ=FTI/N\H

EHEDT



	天弘添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:中国工商银行股份有限公司
	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




