2024

FOF

1

M k



FOF 2

2018

2

!
12L 28

2019

FOF

FOF

9L 26

50%

l

FOF

“ o9

2018 2200



| M k FOF e

40%-55% f
q 1
50% 2 S k
50%
k ETF
60% -
M
QDI
ETF
S
k k
X I
2
S
w g
D
M 2 D
M k
k M k
k k



FOF 2

M
M
50%
50%
/
A
IS M k



| M k FOF e

L2 - 2024 8L 31
N 2024 9L 27 M - 2024
6 L 30 w 2 M



| M k FOF e

v



| M FOF 2
| M FOF
[1] ” [1] ! ”
[1] n 2
M
| k FOF
[ 2 |
2
L L
2 S 2
2 M w 2
2
2 S 2
f
M M
2
M ¢ M f

v






FOF 2

13

14

15

16

17

18

19

20

21

22

23

24

25

26

2017

gL 31

10



FOF 2

27

28

29

30

31

32

33

34

35

36

37

38

39

40

41

T+n

(@=)

10



FOF 2

42

43«

44

45

46

47

48

49

50

51

52

FOF

53

54 A

11

10%



FOF 2

55

56

57

58

59

60

61

M q

12

10



| M k FOF e

Q

Q
M
68 37
68 9Q 37'Q 38°Q

200120

[2003]63
2003 5L 9

021-61009999

021-61009800

M 7350

13




M k FOF 2
HK1278
M 3
M
M
EMBA
-!— M
B
2002 M
M
M
M
M
8
M
M
M
M
M
M

14




FOF 2

M
M b M
M
M
(
M
M
MBA
S
M
FRM
M
M
M
M
M
M
B o}
B
M
M
M

15




FOF 2

EMBA M
B M
M
I
M
T M
B
M
2001
M T M
B M
M 7
2
\4 B
M
M 2020 6L M
B FOF
2023 5L 2023 10t
M k FOF
122 235 2023 5L
FOF 2023
5L ! M
k FOF 2023
5L ! M k
FOF 2023 5
L ! M k
FOF
0 M
FOF 2023 12 T B g M
18 £ M
M
2023 0t

16




M k FOF 2
M FOF
2023 12t
FOF 2023
12L | M k
FOF 2023 12
L | M k
FOF 2023 12
L | M k
FOF
2020 5
L 6 B 2
2023 5t
26
2019 9
L 26 B »
2020 6L
23
6 L M k
M k
M k
k
k 180 M k
k
87 L k
AAA 7 M k
f
k
M k
k
100 «

17




M k FOF e

50
1000
L k
500
300
L M k
k
L k
180 Mk
90 60
120 M
(LOF) 180 Mk
v !
5
M
S

18




FOF 2

10
11

12

13

14
15

16

15

17

18

19

20

21

22

19

(an)



FOF 2

23

24

25

26

27

— N MM < 10O ©

20



FOF 2

— N ™ <

21



FOF 2

10

11

22



FOF 2

- N M < O © I~

23



FOF 2

24



FOF 2

) Q
1. 2
M
2
Ys
k1996 2L 7
M
*  43,782,418,502
010-58560666
1996
T
2000 12t 19
2005 10L 26
£
01988
2
T
M
3
M 2004

25

2004 101

2009

11t

7L 9

26

600016

£



FOF 2

26

97



FOF 2

©))

€Y

)

M

(4)

®)

(©)

27

(@n)



| M k FOF e

@) f

@ T

€Y

) I
©)) X

(4)

®) X m

(an)
C
~

(©)

€Y

)

€)) |

28



FOF 2

(4)

®)

(©)

)

29



M k FOF e
8
x J
X I
| M FOF A X I
M
68 37
68 9Q 37Q 38Q
021-61009916 021-61009917
g 400-700-5566 www . cxfund.com.cn
XI
M
7088
7088
0755-83198888 0755-83195109
g 95555 www . cmbchina.com
M
398
167
0591-87839338 0591-87841932
g 95561 www.cib.com.cn
M
13
010-58560666 010-58560666
Y 95568 www . cmbc.com.cn
M
3 46
3 46

0571-85108195

0571-85106576

95398 400-8888-508

www . hzbank.com.cn

1099

30




k FOF e

1099
- !
0755-22166118 0755-25841098
8 95511-3 bank.pingan.com
M
26
26
6
025-58587036 025-58587820
8 95319 www . jsbchina.cn
M
345
345
7
021-23262712 021-63586853
8 95574 www_nbcb.com.cn
M
88
88
8
027-65799999 027-85481900
o] - -
95579  4008-888 W 95579 .o
999
M
119
119 , 318
9 Q36 ,12 ,13 ,22 ,25-27 ,29 ,32 ,36 ,38
021-63325888-2103 021-6332 6130
8 021-63325888 www .dfzq.com.cn
M
5 19Q 207Q
5 19 207Q
10 S
a
020-88836999 020-88836654
8 95548 Www.gzs.com.cn
M
11 S 95
$ 95

31




FOF 2

M

028-86690057 028-86690058

028-86690126

8 95310

Www.gjzq.-com.cn

618
768
12
X
021-38676666 021-38670666
8 95521/4008888666 www.gtja.com
M
98
689
13 f Y
021-23219000 021-23219100
8 400-8888-001 .
95553 . :
[ M
90 [
90 [
14
025-83290979 025-84579763
8 95597 www . htsc.com.cn
M
5033 61 -64
8"Q 518048
15
0755-22626391 0755-82400862
8 95511—8 www . stock.pingan.com
[ M
86
86
16
021-20315197 021-20315125
g 95538 www.zts.com.cn
M
213
17
336

32



http://www.zts.com.cn/

FOF 2

021-53686888

7008

021-53686100-7008 021-53686200-

8 4008918918 www . shzq . com
M
989 45
989 45
18
!
021-33388999 021-33388224
8 95523 4008895523 www . swhysc. com
M
268
h 36
19
!
021-38565547
8 95562 WWW . Xyzq.com.cn
M
8 1 Q7 18 101
8 1 Q
20
010-80928123
’ 4008-888-888 www . chinastock..com. cn
95551 ) U
M
g 66 4 Q
g 188
21

010-85130588

010-65182261

8 400-8888-108

33

www.cscl08.com



http://www.chinastock.com.cn/

M k FOF

010-60838888

010-60833739

95548 400-889-5548

www.citics.com

M
222 1 Q2001
28 5
24
0531-89606166 0532-85022605
95548 http://sd.citics.com/
[ M
3 3 969 3 5 599
3 B 6Q
25
0571-81137494 4000-766-123
4000-766-123 www . fund123.cn
M
526 2 220
1267 11
26
021-20691832 021-20691861
400-820-2899 www . erichfund.com
M
360 9 3724
] 1687 2 Q
27
Y
021-38602377 021-38509777
400-821-5399 www . noah-fund.com
M
685 37 4 Q449
1118 903-906
28
021-20613988 021-68596916
4007009665 www . ehowbuy . com
M
190 2 Q2
88
29

021-54509998

021-64385308

400-1818-188

fund.eastmoney.com

34




M k FOF

1333  14™Q 09
1088 7Q
30
021-20665952 021-22066653
4008219031 www . lufunds. com
[ M
900 15 526
- 188
31
021-52822063 021-52975270
400-118-1188 www.661iantai.com
M
5475 1033
1098 18
32
Y
18516109631 86-021-61101630
400-032-5885 www . leadfund.com.cn
M
3000 2719
688 33
33
020-89629099 020-89629011
020-89629066 www.yingmi.cn
M
11 A 11 1108
11 A 11
34
010-56282140 010-62680827
400-619-9059 www . hcfunds. com
M
g 34 6 Q15 1501
g 34 c 17
35 -
g1
010-57319532
400-1599-288 www . danjuanfunds.com
36 M

35




M k FOF e

[ | 1800 2 Q6153 (
488 1503
021-65370077-255 021-55085991
8 400-820-5369 www . jiyufund.com.cn
M
1 Al 201
37
0755-86013388-77386
8 4000-890-555 95017 www . tenganxinxi .com
1 8 www . txfund. com
M
4018 28 A01 BO1 b
8
38
!
021-54967552 021-54967293
8 95323 www.cfsc.com.cn
M
399 1 QB 13 14
288 8Q
39
!
021-68595976 021-68595766
8 952303 www . huaruisales.com
M
10 4 Q1 103
10 4 Q
40
010-59403028 :010-59403027
8 95055-4 www . baiyingfund.com
M
Al 18-21 04
01.02.03.05.11.12.13.15.16.18.19.20.21.22.23
a1 6003 Al

36




FOF 2

o] 17 157
11 18 A 15
42
4000988511 010-89189566
https://kenterui.jd.com/
M
h 6 101 Q
88
43
8 95357 021-23586860
http://www.18.cn
M
44

37



https://kenterui.jd.com/
https://www.mszq.com/

| M k FOF

7088
7088
0755-83198888 0755-83195109
g 95555 www .cmbchina.com
M
4 398
167
0591-87839338 0591-87841932
g 95561 www.cib.com.cn
M
E%
010-58560666 010-58560666
g 95568 www.cmbc.com.cn
M
6 16 -
s 46 S
0571-85108195 0571-85106576
8 95398 400-8888-508 www . hzbank.com.cn
M
1099
1099
] [
0755-22166118 0755-25841098
8 95511-3 bank.pingan.com
M
26
26
025-58587036 025-58587820
8 95319 www . jsbchina.cn

345

38




k FOF e

345
021-23262712 021-63586853
8 95574 www.nbcb.com.cn
M
88
88
027-65799999 027-85481900
8 - -
95579  4008-888 ww. 95579 com
999
M
119
119 . 318
Q36 ,12 ,13 ,22 ,25-27 ,29 ,32 ,36 ,38

021-63325888-2103

39

021-6332 6130






http://www.zts.com.cn/

FOF 2

8
95551

4008-888-888

www . chinastock.com.cn

g 66 Q
g 188
20
010-85130588 010-65182261
g 400-8888-108 www .cscl108.com
k M
8 k 13 1301-1305
14
8 k 13 1301-1305
21 14
0755-23953913 0755-83217421
g 4009908826 www.citicsf.com
M
) k
9 z 48
22
010-60838888 010-60833739
g 95548 400-889-5548 www.citics.com
M
222 1 Q2001
28 5
23
0531-89606166 0532-85022605
8 95548 http://sd.citics.com/
s M
3 3 969
24

41



http://www.chinastock.com.cn/

FOF

400-820-2899

www . erichfund.com

M
360 9 3724
/ 1687 2
26
Y
021-38602377 021-38509777
400-821-5399 www . noah-fund.com
M
685 37 "Q 449
1118 903-906
27
021-20613988 021-68596916
4007009665 www . ehowbuy . com
M
190 2 Q2
88
28
021-54509998 021-64385308
400-1818-188 fund.eastmoney.com
M
1333 14Q 09
1088 7Q
29
021-20665952 021-22066653
4008219031 www . lufunds. com
[ M
900 15 526
- 188
30
021-52822063 021-52975270
400-118-1188 www .66 liantai.com
M
5475 1033
1098 18
31
Y
18516109631 86-021-61101630

400-032-5885

www . leadfund.com.cn

42




M k FOF e

3000 2719
688 33
32
020-89629099 020-89629011
8 020-89629066 www.yingmi.cn
M
d 11 A 11 1108
11 A 11
33 d
010-56282140 010-62680827
8 400-619-9059 www . hcfunds .. com
M
g 34 6 Q15 1501
g 34 c 17
34 -
8N
010-57319532
8 400-1599-288 www . danjuanfunds.com
M
[ | 1800 2 Q6153 (
35 488 1503
021-65370077-255 021-55085991
8 400-820-5369 www . jiyufund.com.cn
M
1 Al 201
36
0755-86013388-77386
8 4000-890-555 95017 www . tenganxinxi .com
1 8 www . txfund. com
M
4018 28 A0l BO1 b
8
37

[

021-54967552

021-54967293

95323

www.cfsc.com.cn

43




| M k FOF e

399 1 QB 13 14
288 8Q
38
[
021-68595976 021-68595766
g 952303 www . huaruisales.com
M
10 4 Q1 103
10 4 Q
39
010-59403028 :010-59403027
8 95055-4 www . baiyingfund.com
M
Al 18-21 04
01.02.03.05.11.12.13.15.16.18.19.20.21.22.23
40 6003 Al 18-21
8 95532
Www . ciccwm. com
M
b 12 17 157
11 18 A 15
41
8 4000988511 010-89189566
https://kenterui.jd.com/
M
hd 101 Q
88
42
8 95357 021-23586860
http://www_18_cn
M
33 11'QB
1500
43 p
(@]
021-50712782
8 400-799-1888 www.520fund.com.cn
44 | M

44



https://kenterui.jd.com/
https://www.mszq.com/

FOF 2

3 10 5122
g € A 28
010-59313555 010-56642623
8 400-8180-888 http://www.zzfund.com
M
g 92 -4 24 10 1012
g 118 1206
45
18201874972
g 4000048821 www . taixincf.com
| M k FOF Y X I
X I
M
188
1 188
021-58781234 021-58408483
8 95559 www . bankcomm.com
M
7088
7
5 088
0755-83198888 0755-83195109
8 95555 www . cmbchina.com
M
4 398
167
3
0591-87839338 0591-87841932
8 95561 www.cib.com.cn
M
4
s
010-58560666 010-58560666
8 95568 www .cmbc.com.cn

45




FOF 2

1099
1099
5 =
!
0755-22166118 0755-25841098
g 95511-3 bank.pingan.com
M
z 25
Z 25
6 ;
n
010-63639110
g 95595 www . cebbank . com
M
26
26
7
025-58587036 025-58587820
o 95319 www . jsbchina.cn
M
119
119
8
0755-82558305 0755-28558355
g 95517 http://www.essence.com.cn/
M
88
88
9
027-65799999 027-85481900
8 95579  4008-888-999 www . 95579 . com
M
119
119 , 318
10 Q3-6 ,12 ,13 ,22 ,25-27 ,29 ,32 ,36 ,38
021-63325888-2103 021-6332 6130
8 021-63325888 www .dfzq.com.cn
11 M

46




FOF 2

5 19 207Q
5 19Q 20Q
a
020-88836999 020-88836654
95548 WWW.gzs.com.cn
M
618
1 768
X
021-38676666 021-38670666
95521/4008888666 www._gtja.com
M
1012
13 1012
0755-81981259 0755-82133952
95536 WWw . guosen..com.cn
M
98
1 689
f o
021-23219000 021-23219100
400-8888-001 95553 www . htsec.com
M
90 [
15 90 [
025-83290979 025-84579763
95597 www . htsc.com.cn
M
5033 61 -64
16 8Q 518048
0755-22626391 0755-82400862
95511—8 www . stock.pingan.com
M
17 989 45

47




M k FOF e

[

021-33388999

021-33388224

95523 4008895523

www . swhysc. com

268
h 36
18
[
021-38565547
95562 WWW . Xyz(.com.cn
M
111
38-45
19
0755-82943666 0755-82943121
95565  0755-95565 www .cmschina.com
M
8 1 Q7 18 101
8 1 1Q
20
010-80928123
4008-888-888 95551 www.chinastock.com.cn
M
g 66 4 Q
g 188
21
010-85130588 010-65182261
400-8888-108 www.csc108.com
M
3 k
g z 48
22
010-60838888 010-60833739
95548 400-889-5548 www.citics.com
M
222 1 Q2001
23 28 5

0531-89606166

0532-85022605

48



http://www.chinastock.com.cn/

M k FOF e

8

95548

http://sd.citics.com/

24

969 3 5 599

B 670Q

0571-81137494

49



http://www.5ifund.com/

| M k FOF e

Al 18-21 04
01.02.03.05.11.12.13.15.16.18.19.20.21.22.23
30 6003 Al 18-21
8 95532
www . ciccwm. com
M
o] 12 17 157
11 18 A 15
31
8 4000988511 010-89189566
https://kenterui.jd.con/
M
hd 101 Q
88
32
8 95357 021-23586860
http://ww.18.cn
s M x !
x J
x J
" |
256
68
14 222 Q
37 05 30C

50



https://kenterui.jd.com/
https://www.mszq.com/

FOF 2

12t

28

k

M

2018 2200
2019 6L 28

)

207,783,408.26

51

2019

2018
9L 20 -
1.00
k FOF
M 669



FOF 2

(=)

52



FOF e

k

k

53



FOF 2

2022

2019 10t 15
2022 9L 26
11t 28

54



| M k FOF e

2 XI
M
2
x J
M x J
x J
v I T+0 M
Mo d
M Y el
w
3
a M
(T ) l 2 x | T+3
T M T+4 (
D I &
2
x J
XI XI
f é
XJ «
4 2 )(J S



FOF 2

56



FOF 2

1
2
3
4
5
6
7 !
8
9 L
10
al 2
M
M 100 1.5% 0.075%
100 <M 500 1.0% 0.05%
M= 500 1000 1000
M
* $
M k 7 1.5%
2 M k
M

57




FOF 2

AZY

1.0520
58

ETF



| M k FOF e

=50,000/(1+1.5%)=49,261.08
=50,000 49,261.08=738.92
46,826.12 =49,261.08/1.0520

5 2 A
1.5% A 1.0520
46,826.12 A
2 A 5 2 C C
1.0520
C 47,528.52 =50,000/1.0520
5 2 C 0%
C 1.0520 47,528.52 C
4
.
x .
X
3 A M 2 10 A 3
0% 2 1.2000

100,000x 1.2000 120,000
120,000x 0=0
120,000 0 120,000

M s 10 A 3
1.2000 120,000
A /
. A C %

59



FOF

10 +

11

50%

1 2 3 6 78 9 10 11

60

50%



FOF 2

~N o o b~

1 2 3 5 7 8

61

50%

10%

C



FOF 2

62

10%



FOF 2

63



FOF 2

64



FOF 2

QDI
ETF

65



! M k FOF 2

k k
k ETF
60%
k S / k
k
k M
k z
T
Y !
T
U
S

66



| M k FOF

1 M
2 I I
M k
3 D
4 k S
M IC IR
1 IC Information Coefficient IC
IC k k
kv Correlation
2 IR Information Ratio, IR IR=IC
/IC | Alpha
k k IC IR
IC |
f
£ Mg £ £
k p k M P
e M
D
D 2 M 2
T kM 2
k 2 D 2 v
ETF k
D k v 1 4
) M

67

k



FOF 2

£

68

q 2z



| M k FOF e

M

2

2 M

£
2
P/E EV/EBIT Franchise P/E
s * l
T S *
XJ-
2

Q

69



FOF 2

S
80%
ETF
ETF
5%
k
M 2
.
20%
2 D 2 v
ETF k
v 1
f 50%
50% D 4
50%
f f
5%
40%-55%
M
M

70

60%
10%

10%

5%

f

20%

ETF

10%



| M k FOF

15% = M
30%
10 *

15%

11 = £
10% = M
20%
10%
13 = £

10%
14 =+ BBB BBB

40% Dk

16 = 140%

18 *

20 2

71



FOF 2

10

22

23

2

14

72

20



! M k FOF e

o

50%* +50%*

(723
‘o

M2 g 2

. FOF k k

73



FOF 2

74



FOF 2

—

2024 6t

30

2024 9t

2024 k

%

56,826,240.32
4,468,706.30

75

86.51
6.80




M k FOF 2

2 2

k v
2 2 X

k v M

2

k
2% 20
K (D)

1 601857 4,501,542.00 3.33
2 600036 3,108,725.00 2.30
3 300308 2,919,166.00 2.16
4 688111 2,292,225.75 1.70
5 601899 1,886,182.00 1.40
6 600938

76




FOF 2

8 000568 1,227,826.00 0.91
9 300750 1,218,476.00 0.90
10 601881 1,215,025.00 0.90
11 600519 1,123,850.00 0.83
12 001965 1,119,254.00 0.83
13 600362 1,093,998.00 0.81
14 000625 1,092,902.00 0.81
15 000651 1,087,730.00 0.81
16 000063 1,005,496.00 0.74
17 601728 764,737.00 0.57
18 600941 753,376.00 0.56
19 000420 - 636,331.00 0.47
20 300418 629,673.00 0.47
! “ ”
3 kX
2 38,591,753.03
40,047,197.41
[} u ) » “ n
k v
1 4,468,706.30 6.84
2 - -
3 - -
4 - -
5 k - -
6 k - -
7 - -
8 - -
9 - -
10 4,468,706.30 6.84
k v
1 019709 23 16 44,000 4,468,706.30 6.84

77




FOF 2

k

k v w k

k v & k
k

k v w k
k

k v w k

k
FOF I =Y
=Y
£ |

78

ETF

f

40~55%



FOF 2

60%

2
M
%
1 | 015779 2,389,899.17 | 3,837,700.09 | 5.87
C
2 | 510300 - 998,000.00 3,480,026.00 | 5.33
300ETF
(ETF)
3 | 010535 c 2,876,624.76 | 2,933,006.61 | 4.49
4 | 004705 A 2,488,640.65 | 2,923,655.04 | 4.47
5 | 008176 c 2,623,811.09 | 2,887,766.49 | 4.42
6 | 161716 1,827,600.00 | 2,848,862.88 | 4.36
(LOF)
7 | 019053 1,786,205.00 |2,701,813.68 | 4.13
8 | 016049 c 1,993,773.91 | 2,627,993.39 | 4.02
9 | 008792 c 2,309,923.45 | 2,620,839.15 |4.01
MSCI
10 | 159601 AS0 2,643,200.00 | 1,971,827.20 | 3.02
ETF | (ETF)
11 | 511990 A 19,602.00 1,960,376.42 | 3.00
(ETF)

79




FOF 2

12 | 019032 583,772.49 1,959,724.25 | 3.00

13 | 000402 A 1,298,778.35 | 1,531,779.19 | 2.34
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