KBEBELDHICESEESK HFESE (LOF)
2022 E3IFF/RE
2022409 H30H

EEBEN . REESEHEARAHT
HEHEAEN XBBITROAEBRAF
G H HER: 20224810 H 26 H



RO RKTR G BF R % 34 (LOF) 2022 58 3 FEiket

§1 EERR

BTN o REFIEAIR S 8 oo R A L 2 1R T P FRR ER
HOKI R, FR AR Bt A MR e B M AR AN RO ST

BEHE NCERIT IR A R A AR AR S G RRE, T20224F10 H21 HE
T AR ISR R E R R A WESAE, RIEEEN BRI
WE RS B RN .

B o RN R UE ARSI - Bl B 1 S U A B R IS FH 2 4 B 7, (R ORAIE S
& ERA

e A G AR AR BTG AR, 58 7R R e sk ai b
4RI e A I 4 R B2 U BE 15

AR I TR R U

A IAE202297H1HEZ9IH30H 1k,

§2 EE&EHBNR

B & TR RIEZOEKIRE (LOF)
iy W TRTAR RGO LOF

HL TR 163503

2 oy ARG 163503

A (e b R4 R (LOF)
e iley Ve | 2006401 H20H

55 HAK FE & 0 B A 625, 578, 991. 4547

LR FR > B T AR R RKTE T
TR RN BT AR BEEE, IFPRER )
it A bR B TR AR BER R CE I
[EA20046 40 HDLSTRIL, SR Tz X
BrIRTIR T, GBS B ARG

AT DU S b o E B TR, DL RO —
TR RSAE I AR AR RS . TR0 —
MERE NS D =N AR WL YA R
A, ZO A TEE IR BOEAT B sh
R HA AN T g PEAAE
LI AT 3T, BRI
AP EI R . ATE S AL O A TR ER R A
AR N EFRE CER A EA20046 %0 , TR

201, 11



RO RKTR G BF R % 34 (LOF) 2022 58 3 FEiket

aHFRIEF DR R A SR

I [ A B AT 4 A AR X 75% I

WAL ) 4 ¢ 250%
R AR T A RO A
R AT S0 RIS A AR A 4 A ML
WK 1)
BTN TR ARA A
SR AT A 7

§3 FEMFEIPMESEFERIN

3.1 EETEIRIR

A NRMIG

FEUFER AT (20224F07 01 H - 20224209 H30H)
L A S A &8 1,156, 912. 81
2. AJHA]E -57, 603, 415. 04
3. DAY 35 5 4 A BUAS AR i -0. 0922
4. IR EE G 5= 1E 335, 956, 553. 88
5. AR E: S A E 0. 5370

E: 1. BRI WSHRISAOIERA NNWEAL 5 2 & I5 . ThA S R Sebr

ez AT BT P 81 K 7

2+ AW B Fa 2k AR SN . BB

HABN (AN 2 fe e A2 sh ik

) FABRAH IR B S AR AT, AR A A 2 Seai i as n_EASY 2 Se i E AR s e .

3.2 & ERI
3.2.1 BE&EMBUFEH KR EHLSHEMA S R EER R R A LR
. | kSRR
o | e | ke |
o EXERLES o | Rk
B Bt BIhnfEZE | FEHERES o O-G @-@
O ) NI
@ EAE)
@
TEEANH| -14.67% 1. 34% -9. 48% 0.73% -5.19% 0.61%
TENNMH | -15.82% 1. 69% ~7.55% 0. 98% -8. 27% 0. 71%
o -30. 95% 1. 63% ~13. 22% 0. 93% -17. 73% 0. 70%
=4 21. 47% 1. 83% 9. 54% 0. 93% 11.93% 0. 90%
kR 7.01% 1. 66% 1.57% 0. 95% 5. 44% 0. 71%

F3T, 11




FIGH O REIR G BLE R0 54 (LOF) 2022 5 3 ZERE

170. 95% 1. 68%

262. 90%

1.27%

-91. 95% 0.41%

3.2.2 HESERARURE S RITHFMEM KRR REE RS bR R R
BN LR

FiagORREARIEHREES (LOF ) Rib#EERESVE REENERhRERTE
(2006501 5208-20225£09H308)

500%
400% -
300% -
200%
100%
O% 1 T 1 1 I 1
-100% -
2006/1/20 2008/10/31 2011/8/16 2014/6/5 2017/3/17 2019/12/18 2022/9/30
— RTABUNKES (LOF) — VESHEEE
§4 THEAME
4.1 £EE2H (RESZLH/PH) FHH
FEAFERFE | A
SEHWR | F&
M
4 4% N i B
AFHR B |
H A Hi | 4
PR
NGRS A IS A% Y ks Sy G CENFET, A
R AT I HERE T 2005£E7
. NI ICRREEDE RITRCEE | |7 | 1ZR200TERI I T
- %iﬁﬁ&ﬁ%@%@%>o&w - e WEEFLE R T EATE
PR KRR i 1Y & T G ERER 5, 20074E9
IEHRBRIEGF LS4, HEAS T KiGH4
TG 5T IX B R L B TR HARAT, YRS R

H
-
=
b=

#
SN
p=i



RO RKTR G BF R % 34 (LOF) 2022 58 3 FEiket

BRI R R g a2 Ao E BB A2 S
H Al 2o E .

4.2 BENIRE Y A AR S TS 18 5L B

AN, AL BRI GIEFFBR AL GED) AR SRR I AL
AR (RGO KRG RUEF R T RS (LOF) EEEGF) « (RIGKORKIRE
EZR B Ak E (LOF) VMR ML, AFBWSHAE M B /S ) B AE
W, NEEE A NEORR . ARG E B GE I AW e ik NI B A AT
PR R, e EE L, BNEEE eI E. AIREIA, BRelsfEaka i, AKX
PR HE IS BT AR AT N

4.3 N FRGETULH
4.3.1 AP35 5B RIRAT B

AN, ARSEH N EPAT QEFR RS T AR AP S 6 EfE S E L)
MAF AXTRGHIE) « (RELHUEEEMERE) » ARSEIMANATFZSER
TR WFFHT . BRI A2 B PUT « SRl 5% B BE B A S I AN FR
B AR EAIR Y VR ARG EE TG 2R RELEH AT KA
THAENBREN REEENT G FEEE . MHBRREHERR NP GHRIET . &
WA AR A GG RER . RHME. X EF G TS — R D)L
T S5 T A8 Gy il

WA AN, RIESEFHENEAN TG G EPATERRLE, RENGEEA TS
FRIAF AR L o

4.3.2 BERZGHITRNEIULH

WEIAN, RREFEREAE S S0 5 AT EMN R B R FAE 5 BRASHD 1)
BN by R ik g5 2 H B B 5% B TE -

WEIAN, ARIEEEENRRIFEH L DTN

4.4 REHNESHIB R NZBIEDHT

FERTGTH, =ZF PRI PR IR . RHEEd el ENEB&RE. &
I PR AT AR 73 b 7 5 W DR S =2 B KB A% D R 3K

RECTTH, SZSRAURIARKE EAT. ENAFHR T IO, =25 FE N b3 2
il Tk, HrEASR BN G ARCRIEROR,  H 2 MSEBEERIEAS BN o A2 FRIRAH K IE
IR E BRI BEW L FEm T, = 2R 36 e e B SE i A 2 R AT

P I, FEZUFREIR . REREIEVPMIRRS: MATE R T, =F R R8Ik T
B, JRIHERIREOR, AR S ERIE AR XS B

=
(9]
p=il
S
-



RO RKTR G BF R % 34 (LOF) 2022 58 3 FEiket

BN, abah—ZEEEmiBEE, =FE2miRRE. e e
KR il et I R AT TR MIEE PN S 2 B, BT KCE RiEssh, #5
AME RIS LG N, R E RS, T S TR Tl A i T

R, sl K BURAWTTE L, 8H 24 H [EH £ 18300012 JCEU SR T K 1 4k 1T L
[ 284 E RS N300042 70 LA BAIEE s [R5k 10 H R HT A& AT 58 525000 242 70 & Wi f 4547
FRA RVFHLT “—3—3K” B HEREBUR RN SCE A Rk “RASE”
2000124 [E 127 T 2 42 )3 210

WM, =ZEEANET RS AT BRI, MR % S sl (i N DL K e YR fE Lt
— BRI ANE IR, S ZEEERRICIX EE N PMIA T50 0L T o ZEE, s PMIE:R SE A 28,
% [E9 H ISMil & PMI 50, 9, AHECT8H FREL 941N 40 s, A120204F5 H UERHHK -

REWAEZEM, BEZOTEM, BEr- it w iR B N ER, =R, AEse
BREEHAT TR ANEEAN AT A B A% O - DAL SRS . BCE T A b, TAARKESE S
BBV BE, BARERE . T, REBR T RERRM. EEMEL. di
HBSEIA T, {EHI R RS, 8H . IFB PRI R AT IR A 145, HHhn
BCER 2. Mg TRl S W ATk, PRI 29 AR 39 A DR H BRI, 1+ (E P BRI
WK VUZRRE, AREEGME FOGER S RFEATI R SN2, HAAmR R =4 A
PR 2Rk

4.5 WEHANZSK SRR

HER SR RO KIRS (LOF) EEMBUH{E N0, 537078, AREWIN,
B S B EIG KRN -14. 67%, R S7 LA e IR 5 % -9. 48%, MIK T FIIL ikt
BB AEN & 265, 19%.

4.6 REMNESFHFEANLREST = EREHH
AN, AR M ILES: A T H R e M B A NEE AR — 0 A8
B HHEMRT LT IS .
§5 BMEASHE

5.1 REMAREEH~HESHNR

T 4 A T ) E
e i 45 GE) o

(%)
1| % 315, 155, 209. 50 92. 87
Hrp, R 315, 155, 209. 50 92. 87

2 | HeHH - -

3| M BB - -

Hr: figz - -

=
[e)}
p=il
S
-




FIGZABKIR A ROE SR BB & (LOF) 2022 57 3 RIS
B SIS - -
4 | HERE - -
5 | SERALATA M - -
6 | ENREEHTE ™ - -
Forpre SEWrECIRI IR SEN B )

IR 4 s
7 ffﬁr?ﬁik R Eeh 23, 640, 174. 24 6. 97
8 | HAhwt™ 569, 230. 88 0.17
9 | &t 339, 364, 614. 62 100. 00

5.2 WMEMIRZITIL A RORERRAS
5.2.1 MEPRIATW A RKFEABRERFHE

A5 1Tk 5 At (o) b B T B ) (%)
AL AR B Dl 55, 245, 489. 00 16. 44
B KA - -
C | filligk 180, 057, 771. 00 53. 60
) HL AL 3 7 RS OK A B )

72 AITHE R,
E | #5 - -
Foo| it MEEI 29, 662, 831. 00 8.83
G IS A g AR EOI - -
H | g Aol - -
I ;i;;;iﬁi‘ikﬂ#ﬁnﬁﬁﬁiﬁg 333,939. 05 0. 10
T | &Rl - -
K| =ik - -
L | HBTARS 55 R 55k 17, 029, 675. 00 5.07
M| B TR R S5 19, 558, 929. 35 5. 82
N gjﬁ A LI 15, 153. 60 0. 00
0 J R AR S5 A5 BN FL A R B B

2l
P | #E - -

#




RO RKTR G BF R % 34 (LOF) 2022 58 3 FEiket

A2 TR 13,211, 419. 34 3.93
b B G R 40, 002. 16 0.01
2/]‘% - -
it 315, 155, 209. 50 93. 81
5.2.2 REMREATW A RIEBEREREREAS
e ARES AR WIARRFA B ROE I 5 =
5.3 EHIRRA oME 5 Ze S5 7= 13 H Ee 5K /N R BT+ 42 B S 8 B A 40
z mErE | mEmak | REM | AR6HEGD {Mz&if
1 | 002714 W A7 441, 900 | 24, 092, 388. 00 7.17
2 | 300498 T 1,099, 900 | 22, 558, 949. 00 6. 71
3 | 600276 TE RS 24 599, 900 | 21, 056, 490. 00 6. 27
4 | 600438 168 2 iy 379,900 | 17, 840, 104. 00 5.31
5 | 601888 Hh [ oA 85,900 | 17, 029, 675. 00 5.07
6 | 300122 BRAED 189, 900 | 16, 413, 057. 00 4. 89
7 | 000876 oA # 1,179, 900 | 16, 400, 610. 00 4. 88
8 | 300015 % /K HR A 459,900 | 13, 185, 333. 00 3.92
9 | 000999 i = 277,900 | 10, 674, 139. 00 3.18
10 | 600566 B 25k 436,900 | 10, 009, 379. 00 2.98

5.4 MEMREMISF I RNRFRRTAE

T ARG ARE WA ARG 67

5.5 MEHIRIEA SMHE b 2 & F 713 E LL I K/ N HEFF RO BT L4 B 3 B A 40

s AR S WIRARIAT 67

5.6 MEHIRILA RME GRS 1#E LB/ HEF RIRT 48 B SRR 83

4

TE: RS G ARG WIARRIFA B SCRAESF -

5.7 MEHIRIELA RME GRS 1#E LB/ MHEFF BT L4 5t &R W14
T AR EHIRARFAT TR

5.8 B HIRIEA SOME o5 E & T 13E LB RN HERF BT TL48 BUES 3% B 48

U, 11




RO RKTR G BF R % 34 (LOF) 2022 58 3 FEiket

T ARG ARE WIARRFFAPOLE,

5.9 MEMAKRARERBENRBHBEZ ZBEILUH
5.9. 1 REWIRARSHR BB SR A28 A
T ARG ARG WIARR A BT

5.9.2 AEERF BN HBUE
TE: ARG AR S WIACR 5 A s 91 B¢

5.10 MEMKRAZESK R ERAKRZ 5B
5.10. 1 AHAEMRIHRBEEBUR
T ARE ARG WA LFTFGEMG .

5.10. 2 REIRA T SHI 1 B G B 1 A5 28 B4
TE: ARG ARG WIARR A E AU 5T

5.10. 3 Z<HiE R I FE VRN
T ARS ARG WA ARG EG L.

5.11 HEASWMEINE
5.11. 1 EE&EHHENRKIAAESHE AT TR IESR I RAT R4 H AP E# I TL
FHE, RERGHH HIT—FAZBATFBR. LHHHEE.

5.11. 2 AEESEHREWA T BBRREBABHES S RAMNE R ZEBRERE.

5.11.3 HAMBEF=HIR

¥ 5 ZFR &% (o)

17 RIE S 365, 666. 83
ISR Z7 7 H K 65, 287. 45
IVl -
IS _
JS2 I H K 138, 276. 60

FoAt MR -

HAth -

0| | S| O ] W DD

&t 569, 230. 88

5.11. 4 MEHIRFFA K940 T H BT K A] B e 557 A 40

Foul, 11



RO RKTR G BF R % 34 (LOF) 2022 58 3 FEiket

TE: AT AR S WIARRAFFAT AL T 56 30 1 ) B i 53

5.11.5 WEHIRAT 4 BER A ERIE Z IR 1B AUHI LB
TE: ARSI AR S IR AT+ 4 B2 T A AESUE R PRI L -

5.11. 6 BHEAFME MER A TR 2
I U AR, I S G uie] g R 2=

§6 JFHAEEHHES)

BAL:
i T S AT 5 4 A B A 625, 036, 674. 08
i T S0 ) 4 A FY B"%J\%) 9, 090, 169. 60
P R HA B ) 2 4 S T [ 7 i 8, 547, 852. 23
ﬁ%%%@%@ﬁﬁﬁmhﬁ<1ﬁmm B
“=T A
i T ST OR 2 <5 A UL A0 625, 578, 991. 45

§7 ESEFHANZHERRERRFEEER

7.1 ZR&EEAFHEAESHHRIIER
TE: RSN, RREEHE RIS HEAG G Pl B R R SEAR S 4

7.2 ZBENZHERREBREE LS5 WA
FEe EHIA, RSB CRIZHIEAA R Rl R e AR S,

§8 FMBREIRNIMERRGER

8.1 EMIN BB REFAESH B LA B BHET20%H 5L
TE: ARG AR S WIARCRAT AL 5L B0 15 A7 2 O W L 9132k 38 e g 20% B 175 2t

8.2 MR EFRWIMERFR
T

§9 HBAEXHBEZ

9.1 B#BEXHER



RO RKTR G BF R % 34 (LOF) 2022 58 3 FEiket

1o RV MK IR A R SR 5 4 (LOF) 37 S A5t S 1
20 RIABL KR A IS B 34 (LOF) 34 A

3. R KR A B 3 4 (LOF) A 350 914

4y TR KR A LS 5 V5 4 (LOP) L il
5 AR 0 P L T 0 44 A 7

I
=

I
=

9.2 Rl R
RIGRESEHHR AT I S - FETE MG HK1595,

9.3 BEIHR

MHE: www. chinanature. com. cn

RiESEEARAF
20224£10 5 26H

2

F11 o, 11|

N



	§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


