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Study on the Building and Effectiveness of Clone
Star Fund Investment Strategy

WU Xu  CHEN Minpeng
( School of Business Administration South China University of Technology Guangzhou Guangdong 510640 China)

Abstract: Investors yearned for simple investment strategy. This paper proposes a clone star fund investment
strategy based on the momentum of stock price and the stock selection ability of star funds and makes an empirical
analysis on the effectiveness of this strategy based on actual financial data. The results show that the strategy can
produce better returns it is an effective investment strategy for investors.
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(TS F)



