2008

2008



2008

2008 8 12



2008

A 420002 B 420102

2008 4 18
734,035,119.74
A 299,888,460.46
B 434,146,659.28

59
A 16
59
A 16
300203

022-83865568
022-83865569
Ivch@thfund.com.cn

154



2008

168 20
200041

021-62677777*212004
021-62159217
zhangzhy@cib.com.cn

www . thfund.com.cn
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2008

1 A
2008 4 18 —6 30

1 1,737,201.51
2 1,470,148.09
3 0.0059
4 1,505,523.40
5 0.0050
6 301,677,545.10
7 1.0060
8 0.59%
9 0.60%
10 0.60%

2 B

2008 4 18 —6 30
1 2,830,648.21
2 2,446,056.53
3 0.0068
4 2,528,748.46
5 0.0058
6 437,085,858.60
7 1.0068
8 0.67%
9 0.68%
10 0.68%
1 A
2008.4.18-2008.6.30 | 0.60% 0.04% 0.04% 0.05% 0.56% | -0.01%

2 B




2008

-0.01%

0.64%

0.05%

0.04%

0.04%

0.68%

2008.4.18-2008.6.30

6 30

2008

4 18

2008

2.5%

2.0%

1.5%

1.0%

0.5%

0.0%

-0.5%

2008

2008

2008

2008

2008

2008

2008

2008

27

17

28

18

28

18

2008 6 30

2008 4 18

2.5%

2.0%

1.5%

1.0%

0.5%

0.0%

-0.5%

2008

2008

2008

2008

2008

2008

2008

2008

27

17

28

18

28

18

2008 4 18



2008




2008

2004

11

[2004]164

2008

4

1970

2008




2008

10
CPI1

10.33

CPI

50bp

2008

300

29.39



2008

2008 4 18

2008 8 12



2008

2008

6 30

1,673,315.

67

168,314.

25

717,854,676.

80

8,043,216.

08

709,811,460.

72

1,753,557.

12

110,000,000.

00

7,317,260.

97

53,000.

00

838,820,124.

81

98,999,731.

434,851.

124,243.

101,518.

14,802.

51,574.

329,999.




2008

100,056,721.11

734,035,119.74

4,728,283.96

738,763,403.70

838,820,124.81

420002 1.0060
420102 1.0068
2008 4 18 —6 30

7,213,945.22

5,735,118.14

290,015.63

5,374,218.17

70,884.34

827,181.98

138,693.00

12,540.00

675,948.98

651,645.10

2,646,095.50

996,538.98

284,725.43

234,325.57

7,931.62

GO |w | N |-

1,035,386.16

1,035,386.16

87,187.74

4,567,849.72

2008 4 18 —2008

30



2008

286,902,133.47 -
286,902,133.47
-- 1,737,201.51 1,737,201.51
12,986,326.99 51,883.13 13,038,210.12
12,986,326.99 51,883.13 13,038,210.12
- - 0.00
- - 0.00
299,888,460.46 1,789,084.64 301,677,545.10
2 B
2008 4 18 —2008 6 30
398,125,174.05 - 398,125,174.05
- 2,830,648.21 2,830,648.21
36,021,485.23 108,551.11 36,130,036.34
36,021,485.23 108,551.11 36,130,036.34
- - 0.00
- - 0.00
434,146,659.28 2,939,199.32 437,085,858.60
2008 2 14 [2008]237
2008 3 17 2008 4 16
3840
684,977,572.50 A 420002
286,871,897.24 286,871,897.24 B 420102
398,105,675.26 398,105,675.26
49,735.02 A 30,236.23 30,236.23
B 19,498.79 19,498.79
685,027,307.52 685,027,307 .52
2008 4 18

10



2008

€Y)

2008 6 30
2

©)

(4)

2007

2006

5

1

2

15

1

15

12 31

11

2008 4 18



2008

FV=C+(P-C)x (DI-Dr) DI

Fv

DI

Dr
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2008

(i)

13



2008

(i)

@iv)

(5)
(i)

14



2008

(if)

(iii)

(6)

I

/(
/(

/(

15

/(

/(



2008

Q)

®)

€C)

(10)

/C )

/C )

0.7%
0.2%

A 0.4%

/(

/( )
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2008

13

[2004]78

[2005]107

[2002]128

90%

[2005]102

20%

17

2004 1 1

2004 1 1

12
3
A B
[2005]11
[2008]
[2008] 1

2005



2008

50
4
5 2008 4 24 0.3%
2008 4 24 0.1%
1
1
2
3
4
5
2
0.70%
x 0.70%/
996,538.98
3
0.20%
x 0.20%/
284,725.43
4
A
0.40%
x 0.40%/
210,559.26
5
2008 6 30 1,673,315.67
260,783.29
6

18




2008

150,450,000.00 - 207,744 .66
40,244,109.59 - - -
40,244,109.59 150,450,000.00 207,744.66
7
2008 6 30
2008 6 30
1 2008 6 30
002238 2008.5.12 | 2008.08.26 6.98 | 12.25
39,463 275,451.74 483,421.75
002239 2008.5.14 | 2008.08.22 9.33 8.98
26,180 244,259.40 235,096.40
002240 2008.5.13 | 2008.08.23 1570 | 12.19
61,118 959,552.60 745,028.42
002242 2008.5.16 | 2008.08.28 2254 | 40.44
47,488 | 1,070,379.52 | 1,920,414.72
002243 2008.5.16 | 2008.08.28 7.78 8.02
22,870 177,928.60 183,417.40
002245 2008.5.26 | 2008.09.05 16.38 | 16.02
10,566 173,071.08 169,267.32
002246 2008.5.27 | 2008.09.05 6.95 8.22
37,754 262,390.30 310,337.88
002247 2008.5.28 | 2008.09.12 16.05 | 14.65
13,026 209,067.30 190,830.90
002248 2008.6.3 | 2008.09.12 9.80 | 10.97
18,001 176,409.80 197,470.97
2008.09.19
002249 2008.6.5 2560 | 24.21
20,042 513,075.20 485,216.82
2008.09.19
002251 2008.6.6 26.08 | 48.55
21,510 560,980.80 | 1,044,310.50
2008.09.23
002252 2008.6.11 12.81 | 24.87
27,141 347,676.21 674,996.67
2008.09.23
002253 2008.6.11 1475 | 21.11
11,905 175,598.75 251,314.55

19




2008

2008.09.25
002254 2008.6.16 1859 | 2741
27,798 516,764.82 761,943.18
2008.09.25
002255 2008.6.16 10.46 | 19.64
19,865 207,787.90 390,148.60
2008 6 30
98,999,731.50
0801047 08 47 | 2008.07.02 99.86 100,000.00 9,986,000.00
)
1
2
3
4
1
2
3
80%
20%

5% 2008 6 30

20




2008

2008 6 30
8,043,216.08 1.0887%
709,811,460.72 96.0810%
1,753,557.12 0.2374%
719,608,233.92 97.4071%
VaR
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2008

2008 6 30 1 1 5 5
1,673,315.67 - - - 1,673,315.67
168,314.25 - - - 168,314.25
-| 687,390,206.52| 22,421,254.20 8,043,216.08 717,854,676.80
- - - 1,753,557.12 1,753,557.12
- - -/ 110,000,000.00, 110,000,000.00
- - - 7,317,260.97 7,317,260.97
- - - 53,000.00 53,000.00
1,841,629.920 687,390,206.52 22,421,254.20, 127,167,034.17| 838,820,124.81
98,999,731.50 - - - 98,999,731.50
- - - 434,851.82 434,851.82
- - - 124,243.38 124,243.38
- - - 101,518.67 101,518.67
- - - 14,802.00 14,802.00
- - - 51,574.50 51,574.50
- - - 329,999.24 329,999.24
98,999,731.50 - - 1,056,989.61) 100,056,721.11
-97,158,101.58 687,390,206.52| 22,421,254.20 126,110,044.56/ 738,763,403.70
1
S%
10%
2
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2008

%

8,043,216.08 0.96%

8,043,216.08 0.96%

709,811,460.72 84.62%

709,811,460.72 84.62%

1,753,557.12 0.21%

1,841,629.92 0.22%

117,370,260.97 13.99%

838,820,124.81 100.00%

%

A 0.00 0.00%
B 0.00 0.00%
6,094,901.96 0.83%
co 0.00 0.00%
C1 235,096.40 0.03%
C2 745,028.42 0.10%
C3 0.00 0.00%
C4 1,255,698.46 0.17%
C5 0.00 0.00%
C6 0.00 0.00%
c7 2,993,251.11 0.41%
c8 674,996.67 0.09%
C99 190,830.90 0.03%
D 0.00 0.00%
E 0.00 0.00%
F 0.00 0.00%
G 251,314.55 0.03%
H 1,044,310.50 0.14%
| 0.00 0.00%
J 0.00 0.00%
K 169,267.32 0.02%

23




2008

483,421.75 0.07%
0.00 0.00%
8,043,216.08 1.09%
)
1 002242 47,488 1,920,414.72 0.2599%
2 002251 21,510 1,044,310.50 0.1414%
3 002254 27,798 761,943.18 0.1031%
4 002240 61,118 745,028.42 0.1008%
5 002252 27,141 674,996.67 0.0914%
6 002249 20,042 485,216.82 0.0657%
7 002238 39,463 483,421.75 0.0654%
8 002255 19,865 390,148.60 0.0528%
9 002246 37,754 310,337.88 0.0420%
10 002253 11,905 251,314.55 0.0340%
www . thfund.com.cn
2%
2%
6,075,344.02 343,643.00
495,525,000.00 67.08%
140,607,000.00 19.03%
140,607,000.00 19.03%
4 6,617,606.52 0.89%
5 40,212,000.00 5.44%
6 26,849,854.20 3.64%
709,811,460.72 96.08%
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2008

25

)
1 0801047 08 47 4,000,000 399,440,000.00 54.07%
2 080403 03 900,000 90,252,000.00 12.22%
3 070410 10 500,000 50,355,000.00 6.82%
4 0801043 08 43 500,000 48,045,000.00 6.50%
5 0801046 08 46 500,000 48,040,000.00 6.50%
1 -
2 110,000,000.00
3 -
4 7,317,260.97
5 53,000.00
6 -
7 -
117,370,260.97
)
580022 Ccwsl 405,423 949,859.75
580024 Ccwsl 1,464,960 2,050,944.00



2008

3,631
82,591.15
443
980,015.03
299,888,460.46
71,716,259.93 23.91%
228,172,200.53 76.09%
434,146,659.28
409,143,322.66 94..24%
25,003,336.62 5.76%
A B A B
369,541.64 492,58.36 0.12% 0.01%
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2008

A

B

286,902,133.47

398,125,174.05

12,986,326.99

36,021,485.23

299,888,460.46

434,146,659.28

27




2008

2008 5 30

279.20 15.69%
1,499.74 84.31%
343,643.00 100% -- --
-- -- 1,625,808.73 100%
343,643.00 100% 1,625,808.73 100%
6,658,861.80 27.22% - --
17,803,802.70 72.78% 200,000,000.00 100%
24,462,664.50 100% 200,000,000.00 100%

2008 17
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2008

2008 18
2008 19
2008 19
2008 25
2008 19
2008 21
2008 28
2008 24
2008 30
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