HEIESEE%E 1 SESE S HE TR
2024 E58 2 FERE

§1 BEEANBIRRE

AN, AR B ERGESY (R A NRIEMIEIESRE)  GEFRHIRZEE A
SR EEN S EHINE) « QEFRBREENMASE R E RS EEEME) « b
FHSRIEAE R LS AT R U W A0 RO RIE , A DA P o 188 1 38D e ) ) A B R 3 T
ZN Bl

WA HIN, ARG 3EMIElE, REHVE BT SRR AR U W A5 TR Y
e, DEAEBIEEI. RIBAT A FIAR W B FH A TR AR 2 15T «

ARG HIE 2024 4704 H 01 Hilg % 06 A 30 Hik.

§2 LB ANBRME

AAREHIN, AFUE NS R EIEF R e 1 SREG 5 EEIHRImtE LR+, ™
IRIEF CUEZF B2 5 MU AL 55 5 78 L 55 B M) A AN B2 7 8 B TR 1Y
A RIE , DFAEAETIRE B RICAM AT, e RPURSHET T8 AR 1 X
%

AN, FTENRYE GIEIR SR a g WAL 55 50 & B 55 B L IMR) KA oK
AL, SO EEEFRME, AT B BRI BHEEEAT T A R
RGP AT SR LR B T S48 5 T BEAT 1N R, AR IUA RIS BN AR AE 10 T 3%
PRRFENFI L AT N o

AR I, AFEE NKIEXS ASUESR 57 8 BEAT R 2 =] 2 A9 5 1) P A5 IE S BB 40
%6 1 SERGTE BRI 2024 AP SRR HERIL. FIIEDREI . BRA G
TAFNERAT VA, U EANBRRSE. #EA .

§3 FEETHRIB

ZFR: P EIES R 15 5 T =8 B
%”éﬁg ’J‘;Emé
ar H 2019 F 4 A 24 H

A R A A 12,641,103.92




T EE I R AR S OB ISR, NS SRHEIRRCE,
B H s IR A At s [RIN RE R B BB 48 51, sk SeBlsR
BT RIB P IR R
My & L T v « 7
EEUN S IR 58 BT PR A F
LEA: AR ARAT AR AT BR 2 =) 2 AT BN
M ICHIAY - S IR B8 BT PR A F

4.1 EEMFHET

§4 BEEIRIBERI

EEAL: NRMT

A S I A 124,430.48
AR -343,886.68
IR B il 13,614,289.21
WIAR B =4 12,641,103.92
WA B0y B 1.0770
WIR B A R A 1.0770

PRI WS Ak = A N i S EDANUN A a7 e N [0 B 0 P AN R DS M TN L 6 5 N

FEART BT AT

2. AW CRIMGEE R AR BN . Festiias . HAIeN (A& 2 e drE2eshiioat) kk
HH IR Bl P AT FHIRRARL 13 25 ) (R AR B0, A SR D A 1) L SEBLA R AR 24 Se i (B 2 s as

IRRAS 1 A1 o < S PR

5.1 MERERI

§5 BEAMRE

A 2024 £ 06 H 30 H, KAEATTRIHAALEE 1.0770 76, Bt HA04E 1.0770 76, A&
WIEE A3 R 2 BRI E R KRN -2.59%.

5.2 BEZEMEA

FHESRAE, bR UL FR A . 2012 EIMAREIESR 58

BLES, PIAEAT LA T 5

M . BUE P EIESR 50 BA R A A R G e A B




53 BRELHETERE
5.3.1 T [EI A B #RAE

SRR TR TR, 3 ALk A BENEG W LMKR, 4. 5 ABHiHEs:
T R, 6 AN TN . 3 AVIBS AT, ZTBORRIIFAfi. 1552z
IESERRFE N . IRAPER SRR TEAOIRE T, PRI i A IR EZRE L. IER
SepidRm BT AR TR N5 IPO MaAE . B — VI S ML S5 117 3 DG V) R 2 A 5
WK, PIRAE 5 P [F) 0 T SR Lo o IR 2 PR P P e R T A . SRR R AT
N, DRy JCH AR AN B8 H AR IR E

A [E P AR K H AR MBURUR, SEEGTE et 5% A b, +
L R B A IR I SRR B AR AR S 28 IR N AT R SRANE « AT R i L A
LTRSS E R, SFELFHKA R G235 25 S TBCRBRE L,
M SRAT SRR —HEIBOR SCRE, 3 0 R 2 f B R EOR L (i
P =i AR R, A B 554 51 SRR IR R

T 37 B A AE [ 9 0 SRS o 7 ] P K 22 8 4 SR A Ak e v /N T (LR B P LR, 8 61 P 2%
JE T SRBOR B4, TR —0)E, ARERIRTRE, (R T Rad ™ Bk AR
FARN o BEARTT I TR A RF 52 35 101 2 14 I T

XA H FEIIN T —SH R AT E, D T — G T E
5.3.2 TR AN Bt SR mE

AR FEAR T IV 2. 1 RSB L B . X BRI, A T B
NE, AT VIR, JE8: &R KIS R K. 2. BRI R R AT
o EZFEXRHE M ERRTHTAS , i LBORES S b, AEEARNTI AR . R4
REPEIRBEAF G, LI, AR BN R ISR T e R 5 BRI R R R,
B FTR B (K3 — 2D 05, RSS2 B — SR R IO B A 4k Sk, AR DCAR U
BRI, 3. RAESERRMVAEBE. T2 R0 HREMPRAK. BHE, %
LAFIETHBLT FE, HORAGEKIER . M ER NPT, RBRA R K1
EA 5B E 1A,
5.4 R EHR &

EHENEI AR A TR S AR i, S A XU M 42 A DA B XU TR L, et
R IE VS RE P AT B A USRI 5 S BRI 5 8 420 B SR R L ) KRG JSE 85 0t (RS &
HHRIGEARL EFIBAT. RN, ARSI 5 35 K RS T8 bRk 2R 2 B3R T 10 RS IR

3



LTS I VAl B T RIS A IR r oo ) 35 A XU, g3 8 R SRR I R 7 M7 S8, 1
TREE ST RIB 1F RS KT 5 H3 3 HARAR — 20 BLSEIUA SR & tHRIBE SR A A B A I {E 1Y
BB A xR

EHAGE T (PEIER R EHEARAR AT SHE) o W REA . B RHR 5k
SRAKZR, INSRAE 5 3 BOFA T A B i), IRl TARRIRE . FRR AR T BURIE A 52 5 Ji
WRISEBL . R, Ol MR 5 o A B R R ORIIE 2758 ) i R4S R (B

EHLN—BLA PRI N LA BT TR PR BRI, ] 5 T A L 1 )RR
I RGN LA AL S IR AR AZ AL 5 AT AT, PR PUT T (RS IR R BT
BRAE ATAE G I L) (P EAESR 51748 B IR 7] 575 52 o M4 S5 4 75 A8 BRI B ) FRLE

WEHAAE GRS EEIEG I, REDFAESTH AL AT N, REBUE AR FHE 1)
RO, AR AE IR FHF B A 2 (AT 9.

§6 BrHRAGHE
6.1 B=HEEN
SR NRTIT

R B ) EL A

2= Tiji H BN

(%)

1 9,353,508.56 68.57
Horpr: R 9,353,508.56 68.57
2 PEEIR 662,104.80 4.85
30 [EER AR BT 0.00 0.00
Hor: iz 0.00 0.00
BE R SRR SR 0.00 0.00
HoAth 0.00 0.00
4 [HAm BT AR 0.00 0.00
5 e 0.00 0.00
6 [ERbATAE SRR 0.00 0.00
7 PEANIRE SR 0.00 0.00
8  HRATARRZH &S 3,420,787.40 25.08
9  HAhEE™ 203,538.60 1.49




10

it

13,639,939.36

100.00

6.2 I AILAHENR

EHEAL: NRMT

5B PR IE ) B
5 iH G
Bl (%)
1 (R BAAR AT 0] ) il % AR 0 0.00 0.00
Hodr: = Bl i % 0.00 0.00

6.3 REIRIE A SRMME & T B LB/ RTRT T2 BRI
G NRMIT

B
FF5 JI ARG Ji S5 24 R HE R A B B 1 A
(%)

1 300251.8Z MLk A% Uit 90,500.00 761,105.00 5.59
2 000651.SZ AL 17,500.00 686,350.00 5.04
3 600309.SH FitetheE 8,000.00 646,880.00 475
4 003038.SZ ZHmAr 43,300.00 639,541.00 4.70
5 01088.HK Hh [ i A 13,000.00 436,878.78 3.21
5 601088.SH Hh [ i A 2,400.00 106,488.00 0.78
6 002601.SZ YA 28,600.00 531,102.00 3.90
7 300115.8Z KI5 39,100.00 468,809.00 3.44
8 300750.SZ THER AR 2,600.00 468,078.00 3.44
9 600720.SH HRAZ T 43,900.00 390,710.00 2.87
10 01347.HK HEHT 2 A 18,000.00 371,022.12 2.73

6.4 REHREFRFBF D ROBEREAS
AR S AR A 77 .
6.5 REFIRIE A SRMHE & T =1+ E LLBIR/NHEFF BTRT 42 B2 85 A
AR S AR 77 .
6.6 R EFAIRIE A SLMHE & T 1#E LLBIR/NHEFF BURT 42 B P SCRHESR LB A
AR T IR RS B SRR
6.7 REIRE A RMHE & R F#E LB/ NPT+ R E ST AA
SRR ARTT

B A0S

HoE )

KR E

B
1H{EI




Ee 4l
(%)

1 159531.8Z HHiE 2000ETF 845,600.00 662,104.80 4.86

6.8 R IR KR B Ta B S B8 WA 4 AR 5 3 A B B Wi 2t
AT RIS AR T AR 3
6.9 R 7 WA IF A i 343 B 45 3 WA A4 o5 0 P R B Wi 2
AT RIS I AR SR E BT 5
6.10 EH AWM EME

AEEAL G BRI BB T AR RAT AR, B RS R A IR AR T
RN ARHT BEVERI B4 A IR 22 ) R IR R o 2 1) H B — 41 A 32 2 B4 B0 T T A JT B 93 L AL ST 1
0 o NG TEIFZRAT F R 128 N 25 50 KRN, AZUE S5 IO B 8 VRS T 1 AH O
ERE AR FE S S T 2R
6.11 MV SR &% 3% A i vH4R A0 ST A

GHih: NRMG

st JATE] 142 40 st J 8] SZAF 4 %0
BT 52,884.72 55,647.57
L 8,109.01 8,532.65

b S

Bt ) 2%

6.11.1 EH RN

GO BRI B S AL AT — H B BRI B AR [1.500] % F SRR i
JIEN:

H=ExFEH R+ (LR , ARTEHIRIEER A0y [1.500] %

H 8 HE G-I TR S B 5%

E YRl — HE&E TR B E
6.11.2 FLERIHRAN

PO BTHRIFEE ST — H B BRI B AR [0.230] %FE SRR
JiEN:

H=ExFE R+ (LR, ARTEHIRIFEILE RN 02301 %

H Oy HE G RINTHERFLE %



E i — HAE G THRI B ™ i3E
6.11.3 M SHRBTHRAN ()

A FZE L SR THE B, R AR IES B Rl zs % (RD , xRS
sl I SR TR EEE C [8.000] %) PA_ERIHS 42 120.0001 %[ HL i S BN
A SR -

6.12 B R RF=FH™ R ET=ENZ S RH
SRS NRTIT

i H e 755 1) B H

5 W H 1,066.15

FEARTHH A 5 P AR . BV P= 0ty (B46. GBI, B B R A T P B
(RO B o FR U B o T[] 97 LA B R [ 7 A (b SR T 5 % T G Bl P A AR 254 T 1 BT
VB PAE ERRE A FEAT U, TS 8 R P A S A E S PR R B R SS TS
CFEATTRI AT BB B8 7= i AV PRI, AN S TEARTIH 22 5 98 H

6.13 REXJT R RFKEK G R 5

6.13.1 XEEHFXRR

RERTT B 5AFRIIRF
HABIE S B 7 B RN 7] CEEDN
A IESE B A PR A 7 JUEEN . EEABR . BN
AR IRAT B A PR A 7 LEA
PREIES (LR HRTUEL T EENABRIET . HEL
A IESR e Bt A PR 7] ENHAB R . BB

6.13.2 HBTEE A KB A RE T il L B A R R

AR IR AR BN S TN SR T T ST I R P2 B2 B
§7 BrEEH RIS

7.1 BEEETRIBGEESIF N

RPN

SRR 30 14,241,209.97
KNS5 B 0.00
P A HHIR R A 1,600,106.05
HIR 3 00 e 300 12,641,103.92




T AWZEBHEE . N ARG R RS 0B
AR SR e et ARG P SR A
7.2 KRBT RA AR EHT R BRI E L

B
WA 3 0 i 2,000,000.00
Kz 5 B0
e AHHIR S A
R 3 0 i 0 2,000,000.00

E: RS 5 EHEE . AL B GET REBR S A
%S b PSR ey LTI SE i N | S BU DR 2 i P

RETTHRA XA EE, W AT LHRCMH. BURAR . SEPrfEi Nl A RIT .

§8 B EHERITE W a2 EF i
AR ACH 5 P 54T 3 2 4

§9 HEHMFER

9.1 45 I pU A FR A AR K TEIR

I AR R BB R S AR VR A T

20 TR B AL R R A,

3. AR R U8 B RO S BT .
9.2 AREPHRAZBETEHH
RN, BARGHRRAEATE,
9.3 AMEPNREL 5
%
9.4 AMEPHERERAAL

==} NI i H

1 HRAE RS 58 7= B R A &) L5 B 7= 48 H TR S B 7 44 H 1) B T 2024-05-17

§10 £EXHBEF

10.1 FEXHHEZR
1. FEIERRIAISE 1 5GP E BRIV 155

2. PSIESFRIIE | 58 & 58 BRI B8 HA
8




3. FEIEARIRIGUE | SH4 b= BHRIFE T Bl
4. BHENMLSSBREALIE . B U
5. FEE NS BRI B
6+ W I IR I A A
10.2 FFHCH R
AL T AR X 5% S R K 48 5P EIEHKE 16 2.
10.3 R
PR E TRV EE N L AN I00 57 BT U BN I3 G 9 25 ) 45 25 S0 o 6 S0 T AR 9%
JG, B AT AE A B A Py U A A ORI R B
BB AR S WA SR, AR A T
LG 95548 ¥ 5

oy E PHE: http://www.citicsam.com

S IES: T =S A PR A A
2024 £ 7 A 31 H



	§1 管理人履职报告
	§2 托管人履职报告
	§3 资产管理计划概况
	§4 资产管理计划投资表现
	4.1 主要财务指标

	§5 管理人报告
	5.1 业绩表现
	5.2 投资经理简介
	5.3 投资经理工作报告
	5.3.1 市场回顾和投资操作
	5.3.2 市场展望和投资策略

	5.4 风险控制报告

	§6 投资组合报告
	6.1 资产组合情况
	6.2 运用杠杆情况
	6.3 报告期末按公允价值占资产净值比例大小排序的前十名股票投资明细
	6.4 报告期末按债券品种分类的债券投资组合
	6.5 报告期末按公允价值占资产净值比例大小排序的前十名债券投资明细
	6.6 报告期末按公允价值占资产净值比例大小排序的前十名资产支持证券投资明细
	6.7 报告期末按公允价值占资产净值比例大小排序的前十名基金投资明细
	6.8 报告期末持仓的股指期货投资明细和报告期内投资收益
	6.9 报告期末持仓的国债期货投资明细和报告期内投资收益
	6.10 投资组合报告附注
	6.11 业绩报酬及费用的计提和支付
	6.11.1 管理费计提规则
	6.11.2 托管费计提规则
	6.11.3 业绩报酬计提规则（如有）

	6.12 投资资产管理产品所产生的交易费用
	6.13 关联方关系和关联方交易
	6.13.1 关联方关系
	6.13.2 投资管理人及管理人关联方所设立的资产管理产品的情况

	§7 资产管理计划份额变动
	7.1 资产管理计划份额变动情况
	7.2 关联方持有本资产管理计划份额变动情况

	§8 资产管理计划投资收益分配情况
	§9 重要事项提示
	9.1 本报告期内管理人相关事项
	9.2 本报告期内投资经理变更情况
	9.3 本报告期内关联交易
	9.4 本报告期内重大事项公告

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


