RELHFEREFR G AFBRBHILSREES
2021 ESH3FEFEM S

20214E09 H30H

EEBHEN  RELESEFHARAT
EETEN BEIEEBROERAT
WG EH HEA: 20214810 H27H



RALHIE R 752 B R IR B SR e 3 & 2021 S5 3 TR

§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

BEAEE NEIEIUEZF A A PR A A RE AL & S RFUE, 720214210 H 25 H &%
T AR RS FE bR ERIBE T H ARG ENE, RIER N BT RER
WE R F YRR B HORE N .

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

AR I E 20214207 H01 H AR 220214209 A 30 H 1.

§2 EH&7mBN

Fe G THIFR HLFETF
I N T FR HLFETF
HL AR 159997
S (Y 5 5 BFF TR
EeE AR 2020902 H 27H
i 5 WK I 4 10 B 300 1,033, 306, 634. 0047
KRR R TR, 1B SR PR 2 AN ER R R
7 Bbr ZEW e IME . AT 774K H 3 BRI A 5 P 4

HIFEO. 2% LAY, AL R ER TR 2P AL 2% LA o

AHe e FEORIOGE R s, R IAR AT
KR RSy PR ol B LA LA S e G RO SR R B AL
s FEARTERR IR B i S A 1) AR Bt
AT AL o = TR RS P i 2 TR ATl i
KA R 25T AN, BRI
BB R Y OV 0 i 1] 5 0 A e <5 B o 1 i 5 R 3R AT
R RIS, R R LE AR IR G O (Ui sl Tk
AR A AR AR RR B4 3
BORBHIEAS LI, BCHAR R R S SOeA R
AN ERER bR TR0, B g8 BN AT DORH B8
A BT E AR E AR, AT A3 358

2 71



RALHIE R 752 B R IR B SR e 3 & 2021 S5 3 TR

R L e e S B S E
AL IR BB, TR TR
o FEE N 22 S0V 026 R e RAT A, BB
Y55 LB A 5 055 R R S
HHORTAET R, AT BV O Y L 1
RN VRS 0 . IR
SRV B SRR T 5
SR 77 FEAE VS 500

VR EE oA T TR %

ISR TR, BV S B
BT R AT R RIE S ST TS
R 2 AE A SR 55 A RSP R L,
SURT AR ARG IO AT R R
T A R A

FEEEAN KoLFEGE I PR A
FEEEAN BT B AT IR 7]

§3 FEWMFHIIMEEIFHERI

3.1 EEWMEHER

Bhr: NRfoo
FE SRR e H (2021407 HO01H - 20214209 H30HD
L A C Sl s 90, 963, 376. 82
2. SR -115, 633, 339. 43
3. AT 35 35 4 A AR SR -0. 1099
4. R EE G 5= 1E 1, 290, 744, 972. 60
5. AR E S AliE 1. 2491

E: 1. g &SR R A IR AW B 5 2 & 25T s i (B, JF 7%
AW 55D, T AR S PRI e AT 2R T I A8y
2+ A CLIM T FRIE S ALIM SN . FeBtdieat . HABON (A& A i3

et ) FHERARIC B G MR AIAAE DA Cse Bz in_ B 2 fedr (42 sk

3.2 BEHERN
3.2.1 B&MFIHENKE LTS RS EEER R R
e TEMK | EEK | gtk | Stk | O-G @-@

3 17



AL AIE LT3 5 BRSO S B & 2021 455 3 T FEIRAS
O HhrdEZE | ARl | EdEdes
@ E46) HRE 2
@

A =AH | -8.88% 1. 58% -9. 57% 1. 59% 0. 69% -0.01%
i EZANANH | 10.50% 1. 54% 8. 67% 1. 54% 1. 83% 0. 00%
it 4 7. 46% 1. 60% 4. 18% 1.61% 3. 28% -0. 01%
HiEE A
AHERE | 24.91% 1. 83% -0. 23% 1. 96% 25. 14% -0. 13%
/%

3.2.2 HESHFREMURES RIHFHEM KRR LS RS R E R

AR5 I HEE

Fh P F RS R B EREH B E S R HEIR R E SV A RE BN EEh LEENE

50%+

40%+

30%

20%

10%

0%

-10%+

-20%

-30% -

2020-02-27

gl [
2

2020-06-04

(20205:02H278-20214:09A308)

2020-09-08

2020-12-17

',L.w‘,n.
VY

2021-03-29

ki

2021-07-06 2021+

— FASISRFEERTIRENESREES — USHuEs
. RIS A FETF20204E02 A 27 H AR
2. ZIKT& AW, AFE SR IR EL il 25 46 [R) 2 58 1) 2% T4 25K

§4 BEAMSE

4.1 BE&ZHE (REESLB/N)

09-30

wEA

A 55

AR SRS | F
GLBEWIR | %
FIR | B | A

!

a4



RALHIE R 752 B R IR B SR e 3 & 2021 S5 3 TR

W | B |

*

B
%, ko LR L.
. 2020 b
Ly 6 IR TR RS S
g | PEEEEEE 421 T | EEmRpERATESS
FEEIEE, 20194E8 H I # A
sl R

e 1 ERARRUE /AR H AR ARk 08 B SRR A e H RS .
2~ AEFF AL SGEMATIE 2 GUEZRM ML S SR BRI R0) IA S RE

4.2 BEAIHRE A ARSI R T E 00 3
NI f2 W [ SR AR S B < R O SR 240 58 HEAT #A, AAFAE I L SOR B
A7 I TR ARV B 0L o

4.3 A FRGETUH
4.3.1 A PR GHIERIPITIENR
NFRZ G IPATIHREYE: B g — R FeRAREE e, RIESHEST
NPT R A PR FREARR R A S, 2RISR B A 2 3T DA s ik oy B 10
MR A i s AEARAIE B A5 0 A P00 U ARG B ST M A TRT R, P b S AT 2B L A2
J¥s SEATSERAE Gl FERVAFAE 5 A il B s B AN [ R 2 A 45 A5 S K 3 B AR 2
W, AR FES A A2 M E KA RS RIS Isax g5
TN IS SEFERE I, A S 5 58 G AT o U W45 R WAt Ak R 2%
WEHN, AFAAPEGERTEERL, REFHEHEL: 356 WS AT
Gy FEPAT RO R AF, KRB
N TIREHE T % HBEBEAL B 158 AT A7 W A ST, 0 645 W 2L 4 /R RN DR 5 1 (L
H. 3H. 5H) WHIFE M5 MENT S5 R ET T TR, REKINIERA LS
JE ) £ S5 55 28 5 o
ARG, RHIUERA TG, AT &S EAFERIEA T4
S SR R IIEAT A, T 5 il FE AR AT T 00 R 47

4.3.2 REZGITARIEIUHA

AREGARE AN ELZGIT N AREHN, AARIEREHESST
G TATESEM A Gy, KA A H R R3S 5 AT 50 I i A8 5y B ik AR 27 24 H Rk
LB ISNIIAE Gy s A IS AT A 5 AR S s o

&
w
=



RALHIE R 752 B R IR B SR e 3 & 2021 S5 3 TR

4. 4 WEPAE SR T KRB IED T

A GAF N — A et 6, Dls/IMEBRER R Z 98558 H s, S ERbr fE
B MEMAARE TR S KIZE RN, fEfFid b s eam, Xt
TRHE ﬁﬂﬁmﬁﬂmﬁﬁﬁhhﬁ AR HIRRHIREL RIS G E R 5 3
#EAE B8] (10 R B AR SR AN BR IR VR 22 Be /M o

I, AN PR R R 22 AT AIAC 2 PO SRR T 2 FR D [ 3 S5 -E  AA e 4
ﬁ%% %ﬂkﬁgw  HUBATRCGEE . BEAS B 2LV 5 T R R . 2 e R BERES L

REXS TR RER BAROR MR FE M, A KL G WERF R 2 W FE b 5 B Sl , i ik R L
ﬁ%ﬁﬂ%ﬁé%%ﬁ%ﬁ%ﬁﬁﬁ%%ﬁ,Eﬁﬁﬁﬁﬁ%ﬂ%%%%?i%?ﬁﬁ
SEHETR R IR S . IS, AREERAIEAT T AR

4.5 |EBNEESFNL SR
B 220214F09H30H, ARIESMEFENL. 249170, A& A AU EIE K
~8. 88%, [E]) MY 5 Ll B L IS KK -9, 57%.

4.6 WMEMAESFFEABEREE R = HERE R
AT T PN AR <A RN TG 1 B U S

§5 BEASWSE

5.1 MEMREEH~HEGHNR

o W SHIGD) . g:) P

1| B 1,284, 081, 191. 58 99. 23

Hr: 1,284, 081, 191. 58 99. 23

2 | &R - -

3| B s - -

Hr: i - -

P SRR - -

4 | REETRE - -

5 | AT MR - -

6 | EANREG SR - -

Forpe ST E 0 1 SN B )
R R B e

7 ? AR 15 5, 668, 672. 75 0. 44

&
o
=




RALHIE R 752 B R IR B SR e 3 & 2021 S5 3 TR

8

4,272,902. 11

0.33

9

#rit

1, 294, 022, 766. 44

100. 00

T ARER, AREES SRS B AR A A E N
121, 004, 025. 007G, & 3&E4 8= 18 1 LL 51 M9, 37%.

5.2 MEBRIBATI RO ER RS

5.2.1 HEHR (BEJ/HE) #ITUSRIFARERRAS

ek

RS

2~ fetirtE o)

AR BT HRE B (%)

A

VSN NN NN

B

PR

il b

1, 268, 353, 725. 49

98. 27

HLJ ) IVRROKE
FAANE R

L

R MEE

AL B EAIEENL

| | Tm| @™

ERRIE V4

—

5 R A AE B
AR 55l

13,781, 858. 42

ek

Pl

AL A 55 ik 55k

=0 = <

RHARE FEREAARL S5

G RINEZ Sy 1PN S gl N
Bl

Ji B 55~ A AN A
55k

HE

PA AR TAE

A ARE AR R

(28 IR=vi Br- >N Eiav]

e

ait

1,282, 135, 583. 91

99. 33

5.2.2 HEHIR (BURHRE) #HITWARKIRARERRAS

7




RALHIE R 752 B R IR B SR e 3 & 2021 S5 3 TR

e

o~ fefirE (o)

AR BRI (%)

18,

116. 82

0.00

el

1, 643,

666. 70

0.13

BT AT I IR ROKE
AN R,

L

20,

183. 39

R ZE

70,

022. 52

AL B EAIEEL

— | | Tl ™

ERRIE SV QA

, 345. 12

—

o B RS B
RIS

123,

263. 08

ek

Pl

AT AR 55 e 550

=0 = |

BHABE FO AR 55k

19,

443. 64

KA FRBERN 3 S it
HOl,

38,

613. 78

Ji B AR 55 B EEAN AR A
5k

UE

PAAIA o T AR

AL AR A R

, 952. 62

»n| |l o) T

e

it

1, 945,

607. 67

5.3 IR A 5 E S B 1R E LU RN R BB B A 4
5.3. 1 MEMRIGHBHEILA M E GE ST 5E BB/ NER P R BT+ 48 BB 5

BA4H
F e A YRE
% SR Ji% 2242 7 B (%) n e Oo)
| B T - {EHA) (%)
115, 767, 135.0
1 | 002415 T AT 2, 104, 857 0 8.97
2 | 002475 DALY 2,200, 766 | 78, 589, 353. 86 6. 09

58 T




RALHIE R 752 B R IR B SR e 3 & 2021 S5 3 TR

3 | 000725 WA A 13,590, 416 | 68, 631, 600. 80 5.32
4 | 603501 FH IR 234, 031 | 56, 778, 260. 91 4. 40
5 | 002241 ORI 1,076, 555 | 46, 399, 520. 50 3. 59
6 | 002371 1677 4 111, 604 | 40, 812, 466. 76 3.16
7 | 002049 2O HE R 192, 200 | 39, 746, 960. 00 3.08
8 | 000100 TCLAH 6, 328, 500 | 39, 616, 410. 00 3.07
9 | 600703 = H 1,212,604 | 38,427, 420. 76 2.98
10 | 300782 H 105, 107 | 36, 997, 664. 00 2.87
5. 3.2 FRIRB B A FOME o5 e B 7= 19E HE IR /N R PP OB 48 B = 4 55 B4
z WERE | MEAK | MEW | AR6HEGD giﬁ%;ﬁ
1 | 688161 AR 3, 069 213,172.74 0. 02
2 | 688772 Bkt el 5 12, 960 187, 012. 80 0.01
3 | 688776 EDE A 1, 447 183, 334. 90 0.01
4 | 688613 LY VR 2,617 168, 194. 59 0.01
5 | 688305 SRS 1, 496 104, 375. 92 0.01

5.4 MEWIREL BT WP A RHGFREAE

AH G AR T HIARARFFA 67

5.5 & HRIEA SRMME HES T =158 B /N R 80 4 SRS 45 5 i 4

AH G AR T HIARARTFA 67

5.6 IREFHREA RME S E ST 3E BN R 8+ 48 B SCRRES B

4

AT G AR T IR AR R A 57 SCRFIETR

5.7 MEFIRIZA SR E b B T 7= 1B LU K/ HE P BB 42 Bt-& R4 3 A
ARG HRR A TR .

5.8 REFIRIZA M E o 2 3 7= 158 L5 /N HE PP BRI T 42 BUIE SR 35 B 40

I AR AR R A BUIE .

5.9 MEMIRFEER R KBTI LA 5 1B O i B
ARSI AR IR AR FFAT IR Fi 01 B

9 7




RALHIE R 752 B R IR B SR e 3 & 2021 S5 3 TR

5.10 &G HIRAZEH B 1Y B FUH 3L 5 5 i
AIE AR AR ARSI B UL

5.11 HEHAEMEME

5.11. 1 ABESHE A T RIEHFRIT RS, [LEFRERFERBERAF ] F2021
F05 501 H i BIP EIES W EHEE R BRRE R H R ER R KER

5.11.2 EEREMETHBRE, WAEEEFAME S EREEZNIRE.

5.11.3 A=k

75 E s &% (70)
1 17 ORIE 42 1,002, 803. 29
2 ISR Z7 7 H K 3, 204, 638. 28
3 IR idiie] -
4 YR E, 27, 652. 62
5 IR YAT R I 3 -
6 NI E _
7 2 H 37, 807. 92
8 Hopt _
9 it 4,272,902. 11

5. 11. 4 MG HRIFH AT B I wT e e fii 27 B 40
ARF AR IR R I A AT YT T e 4 577

5.11.5 IREHIARHT 48 B A A FEUIE 52 PR 1% 0 O 5 B
5.11.5. 1 JARIEEHBB AT+ 42 R T AF £ TiIE 52 BR 1B L A 1 B

F| ORE | KE | REZRESPARY | HERESEESSEEL | RIEZRE
S RS | &% B () 1 (%) i 15 B
00241 | g5 HRE AR S
1 - 14, 591, 500. 00 1.13
5 JBAL H A
00072 | ®i% B S
2 ?¢ 10, 762, 560. 00 0. g3 | TS
5 b A H
60070 | =% EREIE
3 6, 350, 676. 00 0. 49
3 HeH H A
4 100247 | 3L 5, 945, 715. 00 0.46 | #EIEIES

10 T



RALHIE R 752 5 RO R B S i i 2k

2021 55 3 BEIRE

5 i Eea A
30078 | ELfHE HRhlEiE S
5 4, 857, 600. 00 0. 38
2 % A
60350 | F/K RS IR
6 4,391, 241. 00 0.34
1 Ay H
00204 | £ e EhE IR
7 3, 267, 440. 00 0.25
9 I 1k H
00224 | UK RE RS
8 3, 034, 240. 00 0. 24
1 liltgy A
00010 | TCLF} RE IR
9 2,497, 740. 00 0.19
0 E5a A
5.11.5. 2 BRBARBF BT F.42 B = R A7 7R 08 52 PR 155 50 A Ut B
SHEAL: NRMT
| BREAR | BREL | WMEZRE A | HRESHESFEE | wEZ RSN
=1 i i A (%) i i
B L .
1 | 688161 B 213, 172. 74 0. 02 FHUBT IR
#l &
2 | 688772 ziﬂ@ﬁz 187, 012. 80 0.01 | HTHCA LT
3 | 688776 E?ﬁtq% 183, 334. 90 0.01 VBT
a ==
4 | 688613 i 168, 194. 59 0.01 VBT
JT =
NWiies N
5 | 688305 iiﬁwi& 104, 375. 92 0.01 iiﬁdﬂi%T%ﬁBE
5.11. 6 BHASHE LR HARCFHR TS
HTUaE AR RE, 20z 5510 B geffr Rz
§6 FRHAEESMHHZD)
AT Ay
5 B HAA) 2L 4y 0 2 1, 256, 306, 634. 00
A5 HA AR FE 45 5 Fp 4y 198, 000, 000. 00
ol H A5 HA HA TR 3 4 0 2 5] 47 421, 000, 000. 00

11




RALHIE R 752 B R IR B SR e 3 & 2021 S5 3 TR

0T ST B 22 < A BN A (A B2 DA
«€_» iﬁﬁ” )
7 S A it < A7 00 L 0

1, 033, 306, 634. 00

§7 ESBHEANCHERFRSREARESHEN

7.1 REBHEAFHEESMHTRER
AR IR B BN R A A S 3

7.2 RSEHNCHERRERRAESR 5 HH
At A e B RIS B 3 e A Sk

§8 RMBREEHENHMEERFSE

8.1 &M B — B EH 1A E S A L B B IE 20% 5 15 5L

- \ ARG
SRS 1 R B 4 0 S R ﬁmﬂ*gﬁii%
wl | Faes
§ AL 151
gl pEems | . i o
2 | TSR i | s | BEGE | G |
%IJ i3 ﬂEEJi2OA>
i ][
]
7
e 20210701- [ 933,661, 68 | 98, 116, 60 [ 209, 000, 00 | 822, 778, 2 79. 63
S 20210930 9. 00 0. 00 0. 00 89. 00 ) ’
N
R R

o DRERBLR S BiA R A

R RE - B RAT RS T2 B -
(1) 5 8 BN Fe v 0 B — BB 38 4 A 2 < O A L 91 P HR M FR S AN A

B EHAFREHEN . LR sl e R RN, AT R BT
B PR R FE e 158 B B I 20% 0, Hth

TR 5
(2) Medm i IAEE T BB B AR IBE R, B8 BN W] BETCIE S I AR L 4 B 7
LIRE S 5 [1] EH 47 1R DX

55

(3) FFA S0 A G FLB e BB RAUBE 0] Al 5 51 3k 4 1 E RIR R B R X

(4) FFA AL LB e B B B A

HIFEE O B N K2 FExT K H I




RALHIE R 752 B R IR B SR e 3 & 2021 S5 3 TR

BEATHCEER R, AR BT TE R
(5) MmOl N, REA e MG B R IS s KRS, R RE AR
AN IR H 2 G 5B T5000 73 7 M i e (1) F4 4 2k ez AF 5 30, 5 A & 5
fEl R 2 1 b e [R)S5 KUK
TE: 1. HEAD A EL S H I B SEN S A, R [m] 473 A0 E F E [m] B 5 Y 2 e
#.
2 AL ERE 2 AR PR DT SO TN

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

§9 FENMHHEXR

9.1 £HEXHFER

~ RN 2 b v R AL HRIE L 52 5 B PTG R BIGIE I3 #5258 2k < B AR K S A
v REAAFIER T2 5 ROT IGAIE BOIE T W R R e B 1R

v RGAAIE AL 38 5 BT G BOIE T3 BB 2 e Tl

v RGLAIE L A8 5 BT G BOIE T 5B 2 et 53 Ul W] 45

~ W A FE SR e P AR A A T

~ IR 2 R ) A S A

S O R~ W N =

9.2 FiiH =
FET ] Y X 5 37508 595 K [E PR 5 54 5 D AHEL6 )2

9.3 R HR
PR AT B0 I S TN BT A 37 BT B ik B G FE B NI I A 3 it G 9 A 1) 46 A
XA, EXAT ARG, WAES PR A Y B B SorE i B e S BN

INFEGE s www. thfund. com. cn

KELFE S E A PR A F]
—O-—%#+A=++tH

13 51



	天弘中证电子交易型开放式指数证券投资基金
	2021年第3季度报告
	2021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:海通证券股份有限公司
	报告送出日期:2021年10月27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 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	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


