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0755-83198888 0755-83195109
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2024 6 30 2024

%
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FOF

1. 2% 20
D)
1 601857 7,165,451.54 4.12
2 600036 4,251,174.00 2.45
3 300308 4,146,201.00 2.39
4 688111 3,389,228.18 1.95
5 601899 3,369,752.00 1.94
6 000568 3,208,198.00 1.85
7 603993 2,541,989.00 1.46
8 600938 2,489,868.00 1.43
9 600362 1,685,725.00 0.97
10 000625 1,685,684.00 0.97
11 000651 1,677,743.00 0.97
12 300750 1,665,810.00 0.96
13 001965 1,652,304.22 0.95
14 000063 1,651,960.00 0.95
15 601881 1,626,049.00 0.94
16 600519 1,605,596.00 0.92
17 002577 859,801.00 0.49
18 002918 855,972.00 0.49
19 601311 853,484.00 0.49
20 603885 852,785.00 0.49

2. 2% 20
D)
1 601857 7,364,654._00 4.24
2 600036 4,266,693.00 2.46
3 300308 4,229,755.00 2.43
4 601899 3,505,615.00 2.02
5 000568 3,245,346.00 1.87
6 688111 2,984,272.28 1.72
7 603993 2,694,955.00 1.55
8 600938 2,570,798.00 1.48
9 600362 1,822,242.09 1.05
10 000063 1,664,958.00 0.96
11 001965 1,651,436.00 0.95
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FOF

12 000625 1,613,566.00 0.93

13 300750 1,609,624.00 0.93

14 600519 1,605,497.00 0.92

15 000651 1,604,149.00 0.92

16 601881 1,579,854.00 0.91

17 601728 988,353.00 0.57

18 600941 983,746.00 0.57

19 000002 955,132.00 0.55

20 000420 940,572.00 0.54
3.

61,486,954.44

63,160,895.31

%

1 9,140,535.62 5.53

2 - -

3 - -

4 - -

5 - -

6 - -

7 - -

8 - -

9 - -

10 9,140,535.62 5.53

%
1 019709 23 16 90,000 9,140,535.62 5.53
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60%

FOF

40~55%
ETF

65




FOF

1 | 007616 5,461,212.39 | 5,854,965.80 .54
A

2 | 511360 - 52,600.00 | 5,786,578.60 .50

(ETF)

3 | 015779 3,373,384.16 | 5,416,980.28 .28
o

4 | 515900 3,591,300.00 | 5,056,550.40 .06

ETF (ETF)

5 |019032 1,498,342.81 | 5,029,936.81 .04
C

6 | 011066 1,219,557.54 | 4,942,622.80 .99
C

7 |1 016049 c 3,681,731.51 | 4,852,890.30 .93

8 | 000662 - 4,000,000.00 | 4,000,000.00 42

9 |519782 A 2,823,580.40 | 3,874,799.38 .34

10 | 000187 3,395,630.36 | 3,845,551.38 .33
A

11 | 004705 . 3,271,511.98 | 3,843,372.27 .32

12 | 010535 A 3,728,958.02 | 3,802,045.60 .30

13 | 008176 A 3,354,574.50 | 3,692,044 .69 .23

14 | 014162 1,715,690.75 | 3,538,097.46 .14

66




FOF

o
15 | 110018 2,521,613.83 | 3,530,259.36 .13
B
16 | 519985 A 3,203,010.32 | 3,476,547.40 .10
17 | 016699 c 2,608,630.84 | 3,472,609.37 .10
18 | 019194 5,057,072.68 | 3,451,452.10 .09
C
19 | 003302 A 3,082,253.80 | 3,439,795.24 .08
20 | 005852 A 2,489,962.70 | 3,405,770.98 .06
21 | 519993 4,575,402.94 | 3,368,411.64 .04
22 | 008792 A 2,947,143.70 | 3,343,829.24 .02
MSCI
A50
23 | 159601 4,461,700.00 | 3,328,428.20 .01
(ETF)
ETF
24 | 003219 c 2,272,266.18 | 3,301,829.99 .00
25 | 515220 - 2,613,000.00 | 3,229,668.00 .95
(ETF)
26 | 019053 2,129,705.96 | 3,221,393.24 .95
C
27 | 004605 1,478,111.58 | 3,182,374.23 .92
o
28 | 512200 7,289,300.00 | 3,076,084.60 .86

67




FOF

ETF (ETF)
29 | 007509 A 1,392,470.35 | 2,647,086.14 .60
30 | 513530 1,733,500.00 | 2,352,359.50 .42
(ETF)
ETF(QDII)
31 | 012800 A 776,432.33 | 1,800,546 .57 .09
32 | 512800 - 1,348,100.00 | 1,681,080.70 .02
(ETF)
33 | 001406 1,279,349.79 | 1,677,995.18 .01
C
34 | 014572 A 1,623,054.63 | 1,660,384.89 .00
35 | 014990 A 847,964.88 | 1,658,280.12 .00
36 | 518880 312,200.00 | 1,653,723.40 .00
(ETF)
(ETF)
37 | 517090 1,100,700.00 | 1,653,251.40 .00
(ETF)
ETF
38 513310 1,222,800.00 1,652,002.80 .00
(ETF)
ETF(QDII)

68




FOF

40 | 004235 A 513,316.02 | 1,644,099.88 .99
41 | 531017 A 1,608,325.45 | 1,629,233.68 .99
42 | 512480 2,293,600.00 | 1,628,456.00 .98
ETF (ETF)
43 | 516110 | 800 1,562,800.00 | 1,626,874.80 .98
ETF (ETF)
44 | 512100 819,600.00 | 1,625,266.80 .98
1000ETF
(ETF)
45 | 512680 - 1,793,900.00 | 1,616,303.90 .98
(ETF)
46 | 020199 724,408.23 | 1,615,430.35 .98
C
47 | 013501 837,314.68 | 1,596,507.90 .97
C
48 | 512000 2,079,900.00 | 1,564,084.80 .95
ETF (ETF)
49 | 002207 1,044,465.99 | 1,553,120.93 .94
C
50 | 002165 A 941,828.25 | 1,526,703.59 .92
51 | 020437 1,009,833.17 | 1,523,838.25 .92
C
52 | 001752 A 1,106,194.69 | 1,459,070.80 .88
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195.24

79.88
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Ol |IN[ocjO|b|W[IN|F
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FOF A

2021 12

-8.78% 0.57% -7.75% 0.63% -1.03% -0.06%
2022 12

31

2023 -6.26% 0.43% -2.74% 0.41% -3.52% 0.02%

2024 1

-4_88% 0.59% 1.75% 0.49%% -6.63% 0.10%
2024 6

30

FOF Y

2022 11
28

-0.12% 0.42% 0.91% 0.47% -1.03% -0.05%

2022 12
31

2023 -5.82% 0.43% -2.74% 0.41% -3.08% 0.02%

2024 1

-4.67% 0.59% 1.75% 0.49% -6.42% 0.10%
2024 6

30

2021 12 7 2024 6 30
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M 1000 1.5%
M> 1000 1000
1,015,000 A
A 1.5%
15,000
=1,015,000
1,015,000/(1+1.5%) 1,000,000
1,015,000 1,000,000 15,000
10,000,000
A 1000
1,000
1,000
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FOF

1
= x T
= X
A
Y
Y 7 1.5%
7 <Y 30 0.5%
Y= 30 0
10,000 A 20
0.5% 1.0680 53.40
10,626.60
=10,000x 1.0680=10,680.00
=10,680x 0.5%=53.40
=10,680.00-53.40-=10,626.60
2

Y 30 1.5%

100%
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30 <Y 180 0.5% 50%

Y= 180 0 0

10,000 B 60
0.5% 1.0680
26.70 10,653.30
=10,000x 1.0680=10,680.00
=10,680% 0.5%=53.40
=53.40x 50%=26.70
=10,680.00-26.70=10,653.30

3
1
= x
x -
A 0.20% A
100,000 1.0050 365 T
0.55
=100,000x 1.0050% 0.20%+ 365=0.55
2
0
4
1
= X
x -
A 1.00% A 100,000
1.0050 365

2.75
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365

365=13,150.68
5

0.55

=100,000x 1.0050x% 1.00%+ 365=2.75

10
4 0.8%

= 1,000,000,000.00-400,000,000.00 x 0.8%~

0.20% A 100,000

.0050 365

=100,000x 1.0050x% 0.20%+ 365=0.55

=Ex -

10
1 0.2%
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365
= 1,000,000,000.00-100,000,000.00 x 0.2%+
365=4,931.51
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10%

136



FOF

10%

2 ETF

15%
30%
10
15%

11
10%
20%
12
10%
13
10%
14 BBB BBB

15

40%

16 140%

137



FOF

10

17

18

19

20

21

22

14

10

17

10%

138

20



FOF

< 0O © M~

139



FOF

0.25%

140



FOF

141



FOF

ETF ETF
LOF

142



FOF

10

11

143

0.0001



FOF

144



FOF

0.25%
0.5%

50%

145



FOF

146

10



FOF

30

- N O < 10

147



FOF

148



FOF

68

68 9 37
200120
2003 5 9
[2003]63
1.65
2
2
100031
1996 2 7
[2004]101
43,782,418,502

1996 2 7

149

37
38



FOF

QDI
ETF

80%

150



FOF

60%

151

ETF

50%

S%

50%

60%



FOF

60%

4
60%
S% 10% 40%-55%
6
A+H
10%
7
10%
8 2 2
2 ETF
1
1
2
9
15%
30%
10

15%

11
10%
20%

152



FOF

10

12

13

14

15

16

17

18

19

20

21

22

14

10

40%

17

10%

10%

153

BBB

10%

140%

BBB

20



FOF

154



FOF

155



FOF

D
2)

3)
4)

156



FOF

157



FOF

158



FOF

159



FOF

160



FOF

161



FOF

162

0.0001

20



FOF

163



FOF

ETF ETF
LOF

164



FOF

10

11

165



FOF

10

166



FOF

0.25%
0.5%

167



FOF

50%

168



FOF

D

2)

15

20

20

169



FOF

D

2)

3)

30

170



FOF

D
2)
3)
4)
5)

6)
7)

171

20



FOF

T+4

www . cxfund.com.cn

172




FOF

7x 24

400-700-5566
www .cxfund.com.cn
(service@cxfund.com.cn)

400-700-
5566 www . cxfund.com.cn

173



http://www.cxfund.com.cn/

FOF

4007005566
17:00

8 30-12 00 13:00-

021-61009865

https://ww.cxfund.com.cn/

service@cxfund.com.cn

174




FOF

FOF 2023
1 . 2023/9/28
2 2023/10/25
FOF 2023 3
3 2023/10/25
2023
4 2023/12/19
FOF
5 FOF 2023/12/21
6 2024/1/19
7 2024/1/22
FOF 2023 4
8 2024/1/22
2023
9 2024/2/6
10 2024/3/6
11 2024/3/29

FOF 2023

175




FOF

12 2024/3/29
2023
13 2024/4/1
14 202474722
FOF 2024 1
15 2024/4/22
2024
16 2024/6/15
17 2024/6/15
18 2024/6/20
19 2024/6/24
20 2024/6/25
21 2024/6/26
22 2024/6/28
FOF
23 2024/7/19
FOF 2024 2

176




FOF

24 2024/7/19
2024

25 2024/7/20

26 2024/8/15

27 2024/8/29

28

FOF

177




FOF

178



FOF

FOF
FOF

FOF

179



