RIEM EBKIEFRREE

2019 4

—
N
f—a

512

=5

201943 A 31 H

ER &

HEBHAN: REEESEEFEERAT
EETEEN: LEERRBEITROBRARE
WEXHHB: 201944 A 18 H



FIRM & KR4 2019 4 1 =Rk

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

B N LR A AT R B IR A AR AL G & FAUE, T 2019 £ 4 H 15 HE#
TARSE I SRR B ERIIIR A ARG SN, EERASAEERRICE. 7S
PR IR B B KI5

RSN LSS H B 57 10 J5 08 BSR4 5 7, (HAGRIER: & — B A

FEG I A SO AR HARR I BBH KUK, 5 7E MR BB Y ST LA 40 B B A
e EE SR

AR I 55 BORER 2

AIRAEWE 201941 H 1 Hilgs 3 A 31 Hik.

§2 B& M

4 TR RIBW & KR
5o A 350001

S Y (ke e ARDIDIEM
R&ERAMH 2004 £ 6 H 29 H

7 IR I A AL A

63, 586, 542. 08 11

BBt H bx

TR R IE G 0 B LA T A 3 G ST 0 3 5 W 72
(RBRAERORERE 1, ERIES Vo KR M (.

A 4 R ST A IS TR HEFS 2 JE SO K 1) ) A BT AR R
2k, LI H SR HLH] . VaR (Value at Risk) #
RAZGO TE, MR ™ (RS SRR T~
(fiizp) HRFE BTSN EE, IFasE 7 KUK

i ! Tala i, 5

Bes iR KBTI 05 08 S A AR I AR
BHL, A4 0 e O 1 T2 VR P BB K
T fE R TSI L, A AL,
L LT

A fgﬁ%?ﬂﬂ%ﬂ?ﬂ%+¢ﬁéhhﬁﬁﬁ$
T R T R A T i Tk e eI

e IR BTG MR Tt
4R

EaETA o AR AT

YNy R R R A

F
=
)
=




FIRM & KR4 2019 4 1 =Rk

§ 3 EEMFIHIEMESIFERIR

3.1 FEU B
Hhr: ARt
FEM S Fabr WER (2009 1H1H — 20193 H31 H D
L AL 2 14, 307, 389. 01
2. A HFE 16, 354, 906. 00
3. IR 35 5 G A AR HHR 0. 2534
4. IR B4 5 1 E 80, 912, 096. 89
5. HAAR L A0 A E 1.2725

PECEI O w2 B | 476 D N TR T SR S AN A I a2 B S R Y E R AN A D E R MU 6 T 0 R 3
R roEeT.

2+ AW SEH R A A AR O« Bestlicas . AR OS2 sedrE A2 shdieas ) FnkRAH
KB JEHIARAL, AR A B as in_EA 2 se i AR sh Ui s .

3.2 EE&EHERI

3.2.1 AR EMIE S HPUFE KR K5 FRNL S B W 2 ZR i H

U LA
o | KR | sumcs | e (R
e @ FHEEQ | k%O iy
HE=1MH 24. 84% 1. 37% 11.74% 0.61% | 13.10% 0. 76%

ﬁ;
w
b=l
H
o
b=l




IR KR & 2010 4R35 1 IR

3.2.2 HES A FAEMPRE S RTHMER KE2Z) L5 RS B #E e &

ZHHI B
e G U T PR R S (] 45 b e A 2 3 i) B S A EE

533.43% f | :
480.09% ; | g
426.74% ; | g
A73.40%
320.06% g | 5 -
266.72% | | | e
213.37% g | 5 S
160.03% t 4 ; 4 t
106.69% : it - T : ! ' ' : :
53.34% : : ¥ ' : : : : : ' ' ' : :
0.00% : ' ' : : : : : ' ' ' : :
o o ® W o W ®m W = O W o= W o= e e W = o
[ag'] [ ] — -— — = [ag'] [ag'] L] -— -— = = [ag'] [ ] — -— = = L] [ag']
w Loy L] o o o -— o0 Lyl L] -— o Lyl -— = = =t -— = (] [yl
= = — = = = -— = = = -— = = = — = = = — = =
=t [y Lyl w0 [ o [mu] o = -— -— (] (] =t =t ) [{w] [ [ o o
= = = = = = = = — — = — — — — — — — — — =
= = = = = = = = = = = = = = = = = = = = =
L] [ ] L] L] [ ] L] L] L] L] L] L] [ ] L] L] [ ] L] L] L] L] L] L]

— Rl GYEUR TP ROE s — dkin b Rk 3 vl i

§4 BEARE

4.1 B&2HE (RESZFE/NA) i

%\ ‘%\ %X:f 7
R4, mg |ASCNEGBRHIR | o e i

fEHR H 3 BAEHM
LA, A%
LML FES . 2014 4
7 HZE 2015 4E 7 Hulk
RT3 S A
B e £g¢7ﬁ - e I 24 i B 6 5
” HEPAT LA AR,
2015 4 7 AR AR
FRGEESEF AW
AF, EALHE KR

5%;
ESN
b=l
H
o
b=l




FIRM & KR4 2019 4 1 =Rk

AT M AL . DA
L e e ALl

4.2 BEANRE A AR SIEE MR A B AU

WEWIN, ARESEBN I QEFREREIER) MHAHOQEAZER M E DU (R
AV E RIS RREEEEF) « (RIGME B RIEF R SHEF W) WA, K&
PSR BRI ST RN PR IS R SE ™, Dk S A A A BOR A . A S B JE
AT S E R NG B AT P A R R, IR AR B, MVE R s, AIRE I, s
PEEEEI, BOA RAEBER SN IA AR TN,

4.3 AP 5HET U

4.3.1 AP 5 Hl BEKIBHATIE

B HIA, ARESEH NPT GEFRREESEEAF AT HEESEL) AT
(D PRZHHIEEY « (RERZHBEESREHIE)  AEGEHANXTPLEHERBHER P
SR BRI ZHPAT . GG G A BE Z AR OGS AN AT, Rl B R B AR K
grs NG -FIAREE T 6 )R RESE 4 A m LA BTG BTN R IE IR S
PR MR E RGN T ZHHRER . E A RS RH SRR EZR L%,
JRAZ B 5 BT IR S — AR i D) eV SR TA T A S il L

WA, RS NBEERATZSRERTHEIL R, RIS 27285 MK
Ulo

4.3.2 RERX T AKE TN

WA N, RRA" B EZ 51585 AT S0 A B R R 528 5 B B I Ha5 by
I ZAE SR 2 H SR 5% IS .

RN, ATEE AR EIR T ZHIT N

4.4 WE AN EESB R RIBERBIESHT
2019 SE—Z=F A e mbig, —HAMmEERRL R, —AnRKEREIIE R, =
B i3z RS AT Yol . 27T, ARk IR e s — e FE R I 1 AR R T, W5 B AR R

5 W 12 1




FIRM & KR4 2019 4 1 =Rk

AN Pty el 4 T WO, AR AR SRR T T 3. AT, SR PRAIHERE A A
THRATIZIERIL .

I AL SE— TS A FFEAT 04T, SESERCE TR SO AL TR AR, I

FE AR IE AN K BN 2 i RO BC L, S T — s MR T, AR = AR T AR ik
BRI o o T 4k S B A S i A — e il 22 S B B DI I 4 e

4.5 MG EEH SR

ELE LR 25 A 11, T4%, & T FEDL S b R R IR 25 % 13, 10%.

4.6 |EWNESTFH AR S T EME

§5 BEASRE

WK, ARIEEMBUHED 1. 2725 78, RAEHINARL SR HUFHERE KRy 24. 84%, L5;

WEMIN, RIESAAEEIL SRR N T 200 ANBUEE S 3% 1#EAK T 5000 /3 TTHIIETE o

510 MEMRZESHT=HEHEMR
75 i H & ) i 3 M BT PRI L] (%)
1| Bt 50, 728, 946. 35 53. 68
Hrp: 5 50, 728, 946. 35 53. 68
2 | HeHE - -
3| MEEas T 27, 889, 273. 60 29.51
Hr: itz 27, 889, 273. 60 29.51
TP SCRRIESR - -
4 | REBERE - -
5 | G@bfiTA IR - -
SENRE G Rt 1, 000, 000. 00 1.06
Horre SEr R B SRR B B
& Rl
WATHHN G E &M &6 4,823, 661. 36 5.10
HoAh gt 10, 054, 642. 71 10. 64
Ait 94, 496, 524. 02 100. 00

#

b=l
H

=




FIRM & KR4 2019 4 1 =Rk

5.2 MEHREAT I RO ERFAS

5.2.1 |WEHIRIBEITWL T RIOFANBRERRAE

(v

7ML

~RME O

i 3 4 B A E LA

(%)

A

K MRS Bk

2, 216, 500. 00

2.74

PR

il g

39, 634, 078. 41

48. 98

M. #T0 BERSKA P2 R
I

R4

1, 233, 000. 00

1.52

R AT

ALEIEH . A REATHEENL

A IO

E R A AME BRI IRS L

2, 840, 532. 94

3.51

Eai4

2,429, 123.00

3.00

Ll

ST AR 55 AR 55l

2,375,712.00

2.94

FBHEWT FORBARMR 55k

KA PR Lt FY

R MRS BRI A AR

e

DAL TAE

AL AR E AR R

0| mlo|v| ozl m"R|lH9HlHlZmE|@Q|T™T™

gia

fif

50, 728, 946. 35

62.70

5.2.2 REWIREATIL KRB BBER R R ER A S
VE: AHES AR IR R S ROB IR R

5.3 MEWIRIEZ A RPME & ZE ST P E LLHIR/ N EF R RN+ 2 BEE R R A4

e | mmem | mEAR | NE G | AfhE G | Doroo o
tefol (%)
1 600519 HINFE 4, 900 4,184, 551. 00 5.17
2 600273 s ReEdR 289, 000 3, 768, 560. 00 4. 66
3 600031 =—®ET 260, 000 3, 322, 800. 00 4.11
4 000895 RO R e 126, 000 3,257, 100. 00 4.03
5 002384 RILKEE 169, 000 3,209, 310. 00 3.97
7 12 i




RIGM & KR A 2019 4£55 1

AR

6 600406 HH, P i 133, 000 2, 807, 630. 00 3. 47
7 600276 JE R 24 39, 600 2,590, 632. 00 3.20
8 000858 FUARTR 26, 900 2, 555, 500. 00 3.16
9 002572 LRI 96, 000 2, 462, 400. 00 3.04
10 603707 e Ay 66, 000 2,407, 680. 00 2.98

5.4 MEPREBFMM IR FRELAE

F5 fie 75 i A ARME o) i B W B ] (%)
1| ExfbiFH - -
2 | RATER - -
3| iz 22, 027, 794. 00 27.22

Horb: BURME SR 22, 027, 794. 00 27. 22

4 | ks - -
5 | Ak LT SR - -
6 | HOHEE - -
7| AR CATAZ ) 5, 861, 479. 60 7.24
8 | [AMkAFH - -
9 | HAh - -
10 | Ait 27, 889, 273. 60 34. 47

5.5 & BIRIEA R 5 ZEE B8 Fe Bl X /NP IR L 27 8 5t B 41

FE | B | BEAR | ME GO | ARBE GO 'E%ﬁ‘f i
1 108603 | [EJF 1804 159, 000 15, 979, 500. 00 19. 75
2 018006 | [EJT 1702 59, 100 6, 048, 294. 00 7.48
3 123006 | AR E A5 19, 900 3, 380, 413. 00 4.18
4 113516 | SREELAfR 19, 590 2, 424, 066. 60 3.00
5 127012 | $H %A 490 49, 000. 00 0. 06

5.6 & HIRIE A A HE ST 1#E B NP RIRT 4 B SCRRESR R W

il

T AR ARS

SRR FFAT B SCRRIESR o

5.7 I EHEHIRIE A RE G ES T F#E A R/MHEF BRI T4 5t & R 803 4
E: ARSAREWARRFFA )R-

% 8

W12 |




TG s WK IR A 2019 4E55 1 =R S

5.8 5 MR A RMHE GRS 3E LB RN R R0 4% BUE R B 48
T ARG WRRFFABGLE.

5.9 MERFEEBRH KBTI B 5 18 0L i

5.9.1 MEHIRAE ST H KBTI R Mt B4
T ARSI HIRREA BRI

5.9.2 AEGH BRI MR BUR
T ARG AR WA R AR 5L

5.10 R EWRSE ST F K E G 5 B0

5.10.1 A3 H F 3 R B W BUR
e REEG AR AR AR A B

5.10.2 R EWIRFE ST R K H G SR oM 2 B 4
TE: ATEEAR S WIARR AT H 5

5.10.3 A& E R R T M
o ARG AR FAAR AR FEA E T BT

5.11 BEHEHREME

5.11.1 AFEEE BRI T8 UESS B RAT A4 32 20 25 DK Ak 31 #1515 A4 12 BR
2019 4¢ 1 H 31 H, BHALALIE GIE%ICIG: 600273 SH) P13 4% He fEml ™ 15 S kI
o I 5 B R G A SR A DG MG T+ s B R b S e 2019 46 4 3 I,

FAREIR GUEZRAUAS: 600273, SH) BEIAR KN4 2w BRI, IR SR 52 5 I R A T 4
T WEIRIELD HE .
AFEE TN AN, SRR BAR S BRI S 74T, ERCEFIE 1 1E

POTHR R, A AR EEeE, HARRARmVSIRE . BARIREEK, RERs
5. ARSEGEIERERL S S FMA R EHEGE, ERERPGEENA, SEF s Rk

9 12 W



FIRM & KR4 2019 4 1 =Rk

Fr Xt A BEIREAT T
AT GBI AT A4 UES AR 0 A AT A ASHIR B R IS S A, BT 75 G
HAl—FEAZEI AT T TR

5.11.2 E & KIHT 42 BT 2 R S Y2830 JB R e A7 D Y B
A R 14 I S e 2 PO 1 46 R 2

5.11.3 FHAWBEF=HI AR

5 R e o)

T
df

1 HARIE S 311, 084. 51

ISR SR TE 5K 9, 223, 906. 23

SR -

IVLA&AIDSS 517, 636. 15

NS ER I R 2,015. 82

FAt ik -

TSR -

HAth -

O (0[O WD |+~

it 10, 054, 642. 71

5.11.4 REFIREFE K T H BRI TSR 6574

v s . » S HEPEIFE L

e | o e 4 ASHHE GE) 5gi(jfﬁ U
1 123006 IR AT 3, 380, 413. 00 4,18
2 113516 R AG 2,424, 066. 60 3.00

5.11.5 HEHR T+ 42 BER P AT IE Z RGO HI BB
o ARFEEAIR T WIAR AT+ 4 B R AR RUE SZ PR 1E OL-

5.11.6 HBA SR E K HAD SR A A
P TN JER, 302 R 2 00T A e R 2

b
o
=
P
~
p=|



7

KA B IR A 2019 45 1 R

§ 6 THAZESHHES

B
i 5 AT A A 65, 085, 595. 81
i 5 A ) S 45 A B D 40 1, 370, 620. 83
U3 - R BT HA 1) J55 45 S U [R] 473 01 2, 869, 674. 56
5 BRI R SR B B A (A b L7 -7 B
A
i35 HH B AR T A B 63, 586, 542. 08

§7 Z&EFEACHERTRERTAESFIL

71 & EHEARFTAESHIRINFIL

e AN, REEHARIZHEA R R, B a4

e

7.2 REEENEHERREREFESR 5 WY
T AR, SRS HE G B, R K AR

e

§ 8 MR EE FRHFMMERER

8.1 IEHINE—RRHFAES LB HIE B EGEIT 20%K1F 5L
ATE G AR I AR AL B R R R e i A LUk B BB 20% )15 0L«

8.2 MR E SR MMM ERE R
o

11 o1 12 T




FIRM & KR4 2019 4 1 =Rk

§9 #AHXHEZR

9.1 #EBEXHER

INIPSEIVNES S ST R die ek PS it s
2. R EHKIEF RS RE AR

3y RIGM & AT R S 1 5 i W 45

4y RIGW B UL B S S FEE PRl

5. MR K RHUTIES R 5 Bt e 4 5 il

6 AN I N AL RO e R (AR A

9.2 i
Fe Va4 R AT PR T A M — BT PR 159 2,

9.3 & HR

M HE: www. chinanature. com. cn

RiEESEHEARA A
201944 H 18 H

#
o
b=l
H
o
p=i



