IR BIER | SESEEEHE TR
2025 £ 1 FEHREG

§1 BENBRRE

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 «

AREHIE 2025 4701 H 01 Hig= 03 A 31 Hik.

§2 BB NERHE

AARTE W, AFEE ALEX IR R | SRS R BRI R e b, 4%
WAy CUEZR SR BN UM AL 53 517 A BENL 35 A FINE ) S AR AR A B 7 B 5 [R] A
RINGE » AFAEATATIIE B Z A0 N A 2 (04T 085 58 4 RBUR STHUBAT 108 ARR 355 -

AN, FEENRYE GEZR G4 E UL 552 507 B 35 A B M) R AbAT %
FEERL. B E B FRME, SASE B RE B R BHSFAT 1 B R
XGRS DL B T S5 5 T AT 1N R A, RO IUA RIS BEAAF A4 3 5F
PARFENAM 2 AT N

AR I, AFEE AR TP 5 UE 27 537 8 AT PR 2 =) 20 M Bk 1) PR B IE S P PR IR
1 SRR 2025 FFM AWM S fabn . SHERIL. FEDECHN . SRR
FARBAT T IRAE, ENERSE, dEA R,

§3 BEEERIMR

LR HEUESF I HER 1 588 6 B BT 4
e MEsE e

[RASE 201741 HSH

A R A B 0 - 3,303,116.75

NG ERE 2F 7




BN HARIE S B 7 B IR ]

LEA: HRAEARAT AR AT IR 2 =] bR AT
M ICHIAY - SRS B8 BT PR A W

§ 4 HPEETRIBERI

4.1 EFEUEHER
SRR NI

A C LB o 33,194.90
KN IR 22,538.06
IR B 3,185,266.64
FAR B4 4 3,303,116.75
JHAR AR A 0.9643
HURERD AR THEE 1.2713
e 1L R SHE A AR NNWEEE 5 AT RIS, TN A SEbRi ik
FEART Fr A8 .

2. AT R A RSN . BRI . HABIRON CR S A RRME AR Zh YD kR
2 Bl FH RIS FH IR 453 % RO AR, A IR Dy A 391 E sl B i 2 b A1 2 Fe (8 28 3 i i
TRl A 1 A1t A < K PR
3. REER 3B BN BB R (RLT AR BEZ ), A st T e
Fedn CBUNRIFRRZ = M) (4, JRJZ = 5 T RSO £t Hh M 3 45 5 i 1] 9% /157 21 5 3 2
S (W), T EREE A A B B AR LE I 2 7 S SO 56 2% B L 2K
HUF Bl B T R BOR, R I B J2 7= it (R 5 3 S B A9 B I R T ARG T 22 KRR T AR
6 BE S T A P A 4035 (08 B BT A 0 T o 5 8 3 A 70 0 AN 2 BRJ2 7 30 88 1) 20004
A P R W R AT BRI 7= i ) ML SR 2 S 4 BT 1) % i Zh A B A (A AR DR AU o
§5 BEEAME

5.1 M SERI

A 20254503 A 31 H, AHRIFBAFE 0.9643 6, BiFHAGE 1.2713 J6, ARHIA
THRIEBCRALFEIK N 0.71%.
5.2 BERALHFN



BREJeA, hEANRMATHI AT GRS O Smh) Bbmsid. BEm
TR EIERAE BT IS5 LR, 745 & BAGE I T R B EH IR T £
FELY . DU PSS B8 BT IR A A B R 47
5.3 BBEAEHTAERE
5.3.1. T EBRR R A

2025 4F 1 &P, Wik RIEGR, DR RRR, AL AR R
SH BT 4 ALK, FEEFARIESBL, 0 ABRIGB= s 7= 4 T IR,
H A R AR S5

AP R+ BT (K40 S o JRATIHE B 0T B A (X R L AL AR B
AT A =AY, FERTAEAN J2 U R A AL AL o AT I R AR B ATk g AR,
BN AL AR, R LR BEE )y, DAL RIS AR 1 T I A AT R R . AR R
BT AT b R B SR, AT ML IC B S AR AR TIE 800 ATVICE , MBI BE M HUL . AU
FFH, ARG | FEREERE. BARHE, RAEOE 5.

5.3.2. T REE LB SR

SEE A BRINAEREL, MRA _ESR T LR DRI 43R5 5 R, ) 4 BRI AH %
ST T A GOE G o BN SEEINAESCRE, R EEF MRS B, AR R F AR,
KET 2 FENGATY, G5 A RT%.

FHEE 2018 4EH T 5, FRE 3 E A RAEWCSS B I HE & S 78 73, B 5 ot A i 47

WS, B, REESA R, 2018 LK, FRERIHIEZE L ST 14N 14
PSRN, RIS INTZ s S, EABORA R, ToiR R 2024 4F 9 H 24 HELRIY
BOREE ), S H BOE A R, AL 2018 SRR RO =, RERB M
FEARLAEA—RE, 20U ds N RS, RERIB s Ak TR, E AR 75 5%
T BATUNARLLHESM TS, A BT R Esm e, 2 W0 BRIROE T R %
AHLZ
5.4 KSR &

PN AT (K3 R R, B A 1 SR s 42 A DA R UK T LR, B R TR
XE AR e R T A B IRUSSR IO, H- B A3 % 420 TR EURH I8 () JXUIG: U8R 5 6, 0 PR A 1l
HEEM EWIET. RN, A 56 38 i XUS R bR i 2 ME 13T B9 RUSIR B 73,
B P VAL B v 138 A1 T 82 e T U 25 RS, 3 3R TR SR A RURL 43 W S, R ORER i

RIBEAE RSP 5 H 3BT H AR — B0 PUSEBLAS T 336 SR A ) Py 58 ARG B ) 43088 H
3



EHAGIE T CPEUES S =B HARA T A TS HIRE) o @R BB
SRR, WNHRAZ 5 A BCHR S (A i b, @ TAESE . AR AR T BRIEA P28 5 J5
MIFISEEL. [RIE, @SB F 5 o AE B E R IRIE AT it B g R )

BN BUAT X R BRI BT 7= BRI, )5 A G~ R L 1 ] BE AR,
I RGN T 7 AE &I AR5 5 AP AT, PREHAT T CEIER R - B R
BRAS B AP Gy BE ) (B AES B 7= 8 AT IR A w) S8 58 5 M s 5 i ot 8 BRI BE ) TR U

et I AT RIS AE A5 0, RRIAFTE 138 BAT N, R Hh B SR S R e
R A4 T BB R B AT N

§6 BERAGHRE
6.1 HFEHAHEMR
GHiEh: NRMIG

o B 7 1 B
F5 T H S
(%)
1 R 2,506,734.07 75.31
o 2R 2,506,734.07 75.31
2 PRSI
30 YRR BT
Horr: iz
B SCRFIESR
oAtk
4 AT AR
5 e
6  [ERLATAE MR TT
7 PRARE SR 600,006.00 18.03
8  [HUTHEARER AT & A 221,825.77 6.66
9  PAhEE™
10 (&t 3,328,565.84 100.00

6.2 I FAALAFE



SRR NRMIT

i H

5 PR IR ) B
Bl (%)

1 [ Rt AR [m g i B2 A

Ferbre KR 10 g it %

6.3 1REHIRE A SOHME & B 5E LB EE P BT+ B S B B 4l

SRR NRMT

SN AVt
P JE AR JBE SR AR e D AVILIKIED {ELIFT EL A3
(%)

1 00700.HK R I 600.00 278,846.82 8.75

2 600901.SH L7534 28,100.00 147,806.00 4.64

3 002475.8Z SR 5 2,900.00 118,581.00 3.72

4 00763.HK H S T 3,000.00 66,906.41 2.10

4 000063.SZ HOM3E T 1,200.00 41,064.00 1.29

5 000100.SZ TCL BH% 24,100.00 107,245.00 3.37
H O MO K

6 00168.HK 2,000.00 104,731.20 3.29

0

7 002992.8Z KR 1,300.00 94,653.00 2.97

8 000333.8Z A A 1,200.00 94,200.00 2.96

9 000680.SZ LA £ 9,700.00 87,882.00 2.76

10 600989.SH FEFRelR 5,900.00 85,727.00 2.69

6.4 WREFREFF WA ROHEFETAE
AT SR AR R A 57
6.5 1T HIRIE A SRYME G B 5HE EL B KN BT+ A BSr S B B 4
AT SR AR A 57
6.6 & FHIARIE A SRHME G B 58 L K NER P BYRT 48 B> SCRAE SR 30 W 4

AT S AR R A 57 SRR -




6.7 MR A RME & B 7= E LR/ IR+ 2 B S B A4

AT RIS AR KRR e 4
6.8 IR KF-0 iR B 3 S50 % BT AR 2 3 A B B Wi 2t

AT A5 ST R R B TR B
6.9 3 SR K0 i 57 00 S 450 % T S AR 5 8 ) B B i 2t

AT A5 ST R R T i 0 8
6.10 BEHAWMEMIE

AT R B T+ AE SR R AT EAR T, T E R RRRAE R A IR A ] L R ARATIR
DA PR ] VL5 < RR B A A BR 2 =]t AE A1 755 2 ] I T — SR N 32 B B BT T AT B Bt
RS 1 e o ZSIE L IHZ RAT EARI L8 R 55 18 R RN, A%00E 25 (K45 55 VS R 17 445
F AR E I LA K= A L 2R
6.11 MvSHREN & 3% A I THRFISCAY

6.11.1. 13N 2 &M
EEEAL: NRMT

35 ) A 4 35 0 ) S A 443
B 11,603.49 11,520.61
FEE o 1,547.16 1,536.09
A

6.11.2. WEHIRFATHREME. HRTANZINT K

R/ H
i H PR | THRKTE THRAR | AR | HAbuE
(%/78)
i BB | AT — H Bt
il 1.5 HHE | A |k
= PRHE
[EFLE PR | AT — H %
B % 0.2 HHR | A |k
&S FAHHE
. HEREEHRID ARG FCH . ZFENBH HAHHRIZ R, RBREETE AR
" - e R (R) , X HEE i L 8% (RISt R5E4E) 1)
i
AR 120 20% ) EL YUY S I o




6.12 BB F B BT e AR 3 A
LA, NRTT

i H 75 318 3% A

BB B T o AR 3

Ve ARTUH SRR BV SHE. BIRGTR. B R v e
PR IR B« FR O B o T B LR R [ 7 A= (0 Ml e 5 5 L, 4 O 9 P P e M 4T 11
Ffr P58 7 B i [ REAT O o B W P B S R B B SR R B IR SS E
e FH CUE AT R BT  E P= Sh EE  R B, ANEARTI H F1R
6.13 KRBT RAMRKBKGT XS
6.13.1. REEHRR

RERTT A4 7R 5RTRIKRE
HARIE SR B 7 B IR ] EELUN
AR IESR AR AT PR 2 ] FAEEN . EEABAR. BN
FAEERAT B A PR A 7 BN BB A RETT
HEIES QLR AIRFHUEAF RN ADSCETT . BB
5 RS S R B AT PR A EHNHASCETT . LA

6.13.2. RGN KB 5
AR A W P R R A SR AS 5 (AR AR W N S TN SR BB 5 T V0 T R 08 72 A B P 5 )
B .
7 BEEETT RIS
7.1 FEEETRIMGHRSE N

CR PN

W) 3 30 3,303,116.75
ENHERSPSRiN T
e AR H R A

AR A 30 3,303,116.75

H: AWZHEHEEBRE. BN B 5 DRSS
AR M A e L e AR St SR A

7




7.2 REOTRHA AR EH= I RIB BRI E R
AR AL IR T AR B AT Rl 3

§ 8 B EENRIBH KRS IE R
AR AR 5 P A B R 2 L

§9 EEHE

9.1 AHREHAEEAMRER
1o ARV BB KA S ATHRIAR SR R A S 00
A RE BN TP A R R AAR
3. AUFRIEE NN PR BN RBRCE 2 BT AR
AHRIARE AR E TN FTENEEHEL.
9.2 AMEHIARRLHEEIHFNR
RGN, WA AR AT,
9.3 FIREMAERERAE

[\S)
P2

N\

AN
P

Fr 5 NI iz H 3]

1 KT (S UEFF IR 1 SES RS RIS E T RN A S 2025-03-06

§10 BEEXHFEF

101 BEHHEF
Lo PEIEFR R | S 8a 0™ 8 B R i B3
2 PEUERY IR | S HE G W= BRI B P i L [
3. PEIEFPBR | SRS BT R-IFEE LG
4. BILE S BEAR AT B LR,
5. FEE NS BT B
6+ AN R K B T A
10.2 FFHH AR
JE R TTRARH X R DA 48 S EIEHRKE 16 2.
10.3 &EHFR
P A B HEN (K 702 ) T sl N 0 3 6 B A D) 9 S0 o TESOAT AR SRS, 400

LA BRI () P U 2 A SO R AR B BN
8




PR E ARG G BN, WERAREEN,
B HLTE: 95548 # 5

A} EE: http:/www.citicsam.com

RIS S S A IR AR

2025404 A 30 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
	5.3.2.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.报告期内费用金额
	6.11.2.报告期末费用计提基准、计提方式和支付方式

	6.12投资资产管理产品所产生的费用
	6.13关联方关系和关联方交易
	6.13.1.关联方关系
	6.13.2.本报告期内关联交易


	§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


