AMEBKIESRAES
2023FEFE3FTERE
2023409 830H

HEBHN  REEESEHAFRAF
HEREN: LEBEHRRBRITROGERAA
G H HER: 20234210 H25H



KA & B AETFR B Hk  2023 55 3 TR

§1 EEHR

ReE AN FHF S MEFERIEAR G BRI AR EIC 8 R TP IERR IR B
ORI, IR RSk A 58 B AR AE AN ) S BTAT

BEAUE N LR AR R BT B A PR 2 "R AR & FAE, 12023410
H23HE % 7 ARG I S fabs . iHERIMAMB A GG SN E, RIEEZANE
AR BGC . 1R P VERRIR B BB -

BB H RV LSS L B st RS BT IS 2 57, (HANRAESE

B ERA .

BN STFARIAKERI . BEHA W, BGEE AT B s i

20 B B A < ) 53 U
Aty 55 SR ARG

AR5 H 202397 H1H #2930 H

§2 H &ML

F 4 fRIRR RIEM & WKIRE

HeF ARG 350001

A (e BLTIFF IR

e FAEMHE 20044£06 - 29 H

i R B F2E 4 A0 B 33,891,226.461
TEMRE S DA EME T AR S E LI

F % Hbr PEPA R LR RS AE b, BRI S KRR
EHE
A HE 4 38 ST Bl I () HERS AR AUl K RIS B
PRIZZ, AR 2 &R L] VaR (Value at R
isk) FAANZ LT A, REHEE (RS
SR B (i) Mg Ll it 47 sh 4514

Earie H, g A T RRSRIE T, KAk
BE 7 ST A LR ) XSS TR B, A e
W BHE = T B B P IR KT A2 XS 7]
T 3EAE b, AN Gl i AR T, VROR B RBR
F H S TR 4 % P P A B

5 H e VIR 30095 B 35 6 40% + HHiE 2 e Bl st
K >60%

AR UL 3 P AIE AEGRTUEFRREES T RSB, Witk

oul, FL11mt




KA & B AETFR B Hk  2023 55 3 TR

{2 4 A A
A =ELIN R & AR A
HEFEEN AR R R ARAT A A PR A F
§3 FEWFZEIrMESHERIA
3.1 EEMFHHR
A ARt
FEMSSER A5 1] (2023407 H01H - 2023409 H30H)

LA C S 7 -1,174,521.30
2 AR -949,281.07
3BT 34 52 4 3 B AS B A ) -0.0278
AR EE G B 1E 43,427,737.51
5 A S & A 1.2814

N T S ey e RN e e i L BRI L
e8P B AL T AT

2. AHIE SIS R S A IR O, . kot SLRON R84 i ik
%) HIAIE T IR TR RS (A0, ARy A0 B SeBcas i b A 7
e

3.2 HEHERI
3.2.1 & MBI EH KR R HE SRS b IR R R A L
| kSRR
e | VR | SRR | “
e EEK | | s
o N Tz | B | | ©O-® | @-®
D N N
@ £46)
@
HE=1MH -2.13% 0.85% -1.11% 0.35% -1.02% 0.50%
HEANNH | -4.84% 0.97% -1.98% 0.34% -2.86% 0.63%
k5 -14.02% 1.05% 1.19% 0.39% -15.21% 0.66%
oE=4F -9.54% 1.03% 0.75% 0.45% -10.29% 0.58%
o2 e 16.98% 1.17% 21.12% 0.49% -4.14% 0.68%
HESHF 426.98% 1.24% 212.64% 0.83% 214.34% 0.41%
. 0 . 0 . 0 . 0 . 0 . 0
EREE S

3.2.2 BE S A FEMURE S RTHMMER KR35 KI5 RS B Al R A2
B

3T, L1



KA & B AETFR B Hk  2023 55 3 TR

AN ERRIEHEES RN ERRES VA RE BN EEH BERN A

(200422068 298-20234:09A30R)
700% -

600%-
500% -
400% -
300% -
200%

100%

0% e oo A o | T A T 1

-100% -
2004-06-29 2007-09-12 2010-12-01 2014-02-24 2017-03-11 2020-07-21 2023-09-30
— KAMEEKRS — Uaitese

§4 B ARE
41 BELZE (HEESLE/NH) N
AL |
summm |
44 HR 5% — MLl Ui ]
EIR | &S IR
HEA | HI
ETEs it IS SAR
PR IF R 4T
;Tﬁfiiﬁ o BT, BATIE S A
i R Ytk . 20144E4 F % 201549
S, RiA A e ‘
» HT AR & (J:Y@)
%ﬁhﬁiﬁﬁﬁ
. 2021- GRS AR
e TS AT 04-15 154£10 ﬂukizﬁ%ﬁa
e e HAIRAE, Pt @Itk
HEF TR SR _ o
oo 5 4 b T R 4 ol TR
ZH, R 95 RL AEEREE . B
E%’%E‘L[E#ﬁ%% j—bJ\\ S0 7L N~ HY/SNIOIL o
% (LOF) R4%4H

4.2 B NI I A S IEAE EA T A5 18 5L

&
>
p=il
?Et
=



KA & B AETFR B Hk  2023 55 3 TR

AN, ARG E BRI QIEZF TR ek A R R E
DAL ARG B HARIER IR R A R CRIGW & IR IR B B A 55 ]
1) WLE, AREWSHEN . B st RS BEAE LG 0 7, NS mnEuFE A
BORM a0 ANI 8 BN ANy 56 3 920 N TR B A5 P R0 A B Pl i 5, s py S 2
MV EIEfE. RGN, HSIBIESEEI, BA R AR E S IA N A 211
7.

4.3 N G & T B
4.3.1 AR 5 B RIBAT BN

Rt B, AT SN PAT GEH IR LS EFHA T AT 56 E R TR
FAF (ATZGHIEY « (RHELHEBESMERE) . AREEEAATLHHER
G TR WA M R 28 B PAT « MGl S 4% 0 BV B A < I AN R
Hd ik AR AR R . BV RIS EET & 2 BIRELEH A A A K&
LA B0 R A VR FEFIAE Gy T4 i e . N R A F R G0 AN B8 G MR . &
WA RBR AW R R ER . RO E. L BEF GBI S — R )52
RS T/NS S Tl

AN, ARESEINBEAN G HEPATEN RIF, KRG EE AL
iE PSR

0

&
2N

P
e

4.3.2 FER BT RN T T

WERAN, RRE"FTERELE S50 5 A a0 R B R RS 5 RS 1)
FRINAE Gy SR S5 4 H AS B 5% 5 T -

WEIAN, ARIEEEENRRIRETH L DTN

4.4 5 BN 2 R RIS AIEAE 4T

=Lk, EAREKEEGZED K1, THEN RS RE, Mo
Wt TAEB T, AT B ELas, IR ETREITT,  F AR b U SR B ik
AR E N Db TR PEAE R, B0 SR O AL TANEAIRE . HNZ TR
AUEE, R LEKETE IR T, PPURESZE D [ml T, 8 H 25 H = &R 14 A 5 AN DT
it . 87 31H NMT e R E /i A AT AL ZE AL D5 DR BRI R 5 & s
AIREIBOR, AR REECE G BOTRE A AN ST A oG S5 BGRB8
AT A BRI, 8 H27 HUEIE & R ENTERL, IREEFF . L2 IPOSE R BEA T 17
BUR. BITHREHFGEOAL. SRR . RSt — 2 WAEERR, A
i RS Ak T B IR

BB RIS T, B I B RAT R B R, AFERWRS S 1 I Y]
B U RIS E AR AL RO SO, WARAT « =8 ATt AL AR IORE
B2y, 3% MU Aidizfmss Ak e o wl, ARGl At T gkl & R 4itk

ST, FL117



KA & B AETFR B Hk  2023 55 3 TR

PEABLS, R R . TMT S5 Ml 7 72 TS th FF 46 L6 T ety
RLEL (1

45 WEHANEERLSRIN
HEME W R KIEM & KIEA S M FIRE N1.281470, AEIAN, FEEMH
VB KFRN-2.13%, [FIHYS GRS IR 25 R oN-1.11%.

4.6 MERAZSTE NBERESH = 1#ETE UL
ARG WIN, ARG FAESN D TR RS AR T LT HxiE e, %

fE 5t F 20239203 09 H g HE I o 4 BN 8 1] Mt 50 1 A2 T4 HR A v 7 22
AARTE N, AREEGR IS — A AR 03 & Bt A N B AR — 0 AR

%o
§5 BRAEWME
5.1 R HIREEF=HEHMN
s S () i 5L 4 B R I L A
(%)
1| Bt 29,954,554.00 68.27
Horpre 2 29,954,554.00 68.27
2 | HeHH -
3 | BB R TE 10,201,168.49 23.25
Hrp: fiigz 10,201,168.49 23.25
T SCRFUE SR -
4 | iR -
5 | &RMATA BT -
6 | EANREERHT ™ -
Fore S = [R1 0 R SR )
IR G B
7 if<r¥?%k$ﬂg§§§%&4fﬁ?é§ 3,292,143.80 7.50
8 | HAhwir= 428,208.49 0.98
9 | &t 43,876,074.78 100.00

5.2 MERTATW O RKBERRAE
5.2.1 EREATI A REBABRER R A S

e, FL117t




FAGI B HAUE YR $5% 58 k4 2023 458 3 TR 4R h

AR

RIEl

N EGT)

2 BT A LB (%)

PN NI NN

Kk

fil| il

21,213,176.00

48.85

BT #. IRS OKE
PR R

SN

R A ZFEN

AT IS Al AR O

816,000.00

1.88

IT|({Ofm|(m

fE AR DO
& B BRI B
RIS

715,140.00

1.65

CAIN 4

449,190.00

1.03

Bt all

4,767,860.00

10.98

AL GE AR 55 Ak 550

|r| RA| «

AR FEABA R 5

568,788.00

1.31

UCRIREZ S v 1PN S gilN |
Al

JE R SS  AE FEAN A R
5l

#AE

PAME S TAE

1,424,400.00

3.28

A AR A R

n|lo|loO| o

A
o

it

29,954,554.00

68.98

5.2.2 WEHIRZATIL T RPBRERERERTAE
iiEcandire N

T RS ARE WA AR

5.3 MEHIRIE A SAME HEE T 1M B/ NEEF BRI T2 B R B A

J5 B2 44

Xm tﬁ%

2 B I

HE(R)

e E (L)

HEEH] (%)

000002

71 BHA

180,000

2,354,400.00

5.42

N e[ do 3

600585

IR K e

85,800

2,233,374.00

5.14

/55%—

7, R11m

70




KA & B AETFR B Hk  2023 55 3 TR

3 | 600418 TLHER AR 85,000 1,114,350.00 2.57
4 | 000858 AR W 7,000 1,092,700.00 2.52
5 | 600887 BRIy 40,000 1,061,200.00 2.44
6 | 688630 Re = R e 15,300 1,006,740.00 2.32
7 | 603225 AR 75,000 986,250.00 2.27
8 | 002601 AR ST 50,000 918,500.00 2.12
9 | 688059 R 9,700 889,975.00 2.05
10 | 001311 ZHIERH 16,400 851,324.00 1.96
5.4 R EMREHRSF MM TR BRBRBELE
o . B b B e
FF5 {5177 it i 2 S E (D) L (%)
1 E K fii o5 10,201,168.49 23.49
2 PAT R -
3 LRtz -
Hodr: BURME SR -
4 {0l i 55 -
5 i M A i % 75 -
6 Hh 3 SR AR -
7 AL (A AZ #ef57) -
8 ERIZe -
9 Hop -
10 it 10,201,168.49 23.49
5.5 W& AR A A E S EES T =158 FL IR /NEF B0 T4 R 3 R B 4l
J s » e _ SR AR
o iR g7 2R e (5K A i (o) G (%)
1 | 019703 23[E 1710 66,000 6,652,998.90 15.32
2 | 019694 23[E 701 35,000 3,548,169.59 8.17

5.6 5 IR A AN EL 2 & 7= I Bk N P B BT 4 9 7S e S5 3% W8 4
PE: RIS AR S IR R B R

5.7 MEAREA b E S F = HE IR/ DEF IR LA RSB RE H4A
TE: ARG HIRARFAT 2R

8T, FL117t




KA & B AETFR B Hk  2023 55 3 TR

5.8 R & WIRIE A SME G2 ST #E LB/ HEF BT A BGE S 3 9 40
T AR SAREWIARRFFAPOLE,

5.9 REWIARAZ SHH BRI R 5 FH LU
5.9.1 A PARAFE S H HIBEI B 1R A 25 B 40
TE: ARG AHR S WIACR 5 fheda 1 B8

5.9.2 AE ST B R B FBOR
T AT AR S WIAR RS B I 1T

510 REHARAZ SRR E MR A F LU

5.10.1 Z< 3 B 45 HA 52 By R BOR
W AREARE WA LFTGEGE.

5.10.2 &R A E LB I E FUT SR A5 28 I 48
T ARG AR IR A E G 5T

5.10.3 A I E BT AL P4
P KA 4 A A G B

5.11 BB A AR S IE
5.11.1 AR SRR HZIEFKRT EEARHR BIREEWIIVLRAE, RERE
GmE Hr—FERNZBATET . LTRERE.

5112 ARSI+ L BREERF B L EE S FME &L TE.

5.11.3 HARE =R

FPs R EH (L)

7 AR S 42,018.01

ISR 25 5K 385,317.55

2SI

VLS eI BS,

IS YAC ER ) 2R 872.93

R UINLI €N

HoAth

|l N|]O]JOA| B~ W]IDN]|PF

&it 428,208.49




KA & B AETFR B Hk  2023 55 3 TR

5.11.4 B AR KA B AL T B30 B v e B3 23 A 4
T AFE ARG WIARCR A AT 5 B 0 rT Fe i 5%

5.11.5 |EFARET+ 4 R AFAETIEZ R IE OLHI BB
TE: ARSI AR IR AT+ 4 B 22 T A AESUE R PRI L o

5.11.6 B A G 5 I B HAR ST R #
U A RE, DI S & Iie] s R

§6 TR SRS

AL
5 S A 5 4 A A0 34,298,016.83
i T S 1) 22 4 e P O 3 0 227,635.82
P i SO 1) 25 4 e e (=] 43 A0 634,426.19
05 S R B 4R o AR s A (4 20D LA
“ IHF)D
i T SR 8 A AL A 33,891,226.46

§7 R&EHANCHBRRERELEERNR

71 ZEBHEANFAEESHIRZHRL

Ve RN, SESE BRI A TSI, R B S A g

5

12 B2SEHNCHERRERTAEET 5 AH

e RSN, REEHEARIEHEAG SRl RO SEAR S 4

o

§8 MR H RKHWIMERFR

8.1 5 M B — WA EH A E S OB L% B BGEIE 20% K5 5t
T

82 M EE VR HMEERFR
T
§9 HBENXHEF
9.1 H#EXMHER

1071, L1170



KA & B AETFR B Hk  2023 55 3 TR

1. RIGI & B AUE SR 55T 2k < e N7 55 AR St SO A
2. RiGW & KIEF R GR G R
3. RIGWE WU TR B0 1A 55U W 5

4y T B KA S5 5 VR AT P
5. L2 0T 4 L S R 1 4 T 5

9.2 7T Hh K
RIGRESEHHIR AT IR S- BT E X #1595 .

9.3 &M AR

M 4k:  www.chinanature.com.cn

REESEHARAF
20234104 25H

111, 11



