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2006

420001

2005 10 8
143,764,311.68

180 x 55%
x 45%
59
A 16
59
A 16
300203

022-83310208
022-83865569



2006

hanhc@thfund.com.cn

55
55

100032

010-66106912

010-66106904

custody@ichc.com.cn

www . thfund.com.cn

9 1808
59
A 16
2008 2005 10 8
2005 12 31

1 47,279,999.14 537,805.17
2 0.3172 0.0017
3 36,675,260.68 -57,818.63
4 0.2551 -0.0002
5 187,713,809.33 255,359,882.70
6 1.3057 0.9998
7 30.50% 0.17%
8 50.36% -0.02%
9 50.33% -0.02%




2006

1 3) |(2 4

. , ; O @G ©®

30.06% 1.11% 27.00% 0.81% 3.06% 0.30%

32.32% 0.96% 28.47% 0.79% 3.85% 0.17%

50.36% 1.01% 67.30% 0.77% -16.94% | 0.24%

50.33% 0.90% 67.06% 0.72% -16.73% | 0.18%
2005 10 8 2006 12 31
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2005 10
2006 4
2005
2006 12 31 1.3057
50.36% 67.30%
1
2006 A
A
2006
2006
2
2006

2006

10%

2004
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2.01%
15

2006

2007  GDP
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2006

2006

50

9.5%-10.5%

25%
2006

2.62%
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[2007]1-0195

2006 12 31 2006



2006

2006 12 31 2006

2007 3 2



2006

2006 12 31 2005 12 31

19,779,672.31 1,342,829.67

18,771.87 8,215,607.77

( )14 298,780.49 298,780.49

17,305,574.40

( )1 6,233.21 2,083,793.81
40,700,904.50

147,317,528.17 34,145,314.74

135,223,536.66 34,481,710.44

141,757,705.00

142,029,570.18

101,500, 000.00

208,121,890.55 306,649, 605.88

2006 12 31 2005 12 31

18,621,796.24 9,759,164.33

1,096,773.85 839,154.70

3,524.57 3,162.59

181,366.64 370,833.99

25,372.05 61,805.64

( )3 223,462.22 3,601.93

2,000.00

( )4 251,285.65 250,000.00

10




2006

40,000,000.00
( )5 4,500.00
20,408,081.22 51,289,723.18
( )6 143,764,311.68 255,417,701.33
( )7 7,274,236.97 -498,491.95
36,675,260.68 440,673.32
187,713,809.33 255,359,882.70
208,121,890.55 306,649, 605.88
1.3057 0.9998
2006 2005 10 8 —12 31
50,332,941.62 1,908,298.34
1 ( )8 48,318,636.97
2 ( )9 ~1,428,415.32 27,043.18
3 ( )10 195,284.87
4 1,142,674.52 894,981.71
5 253,634.05 150,640.45
6 1,176,805.16
7 357,608.58 724,487.42
8 ( )11 316,712.79 111,145.58
3,052,942.48 1,370,493.17,
1 2,365,930.39 1,111,700.23
2 394,321.75 185,283.33
3
4 113,394.48 57,401.41
5
6 ( )12 179,295.86 16,108.20
100,000.00
30,000.00
47,279,999.14 537,805.17
12,702,252.39 -608,260.88
59,982,251.53 -70,455.71

11



2006

2006 2005 10 8 —12 31
47,279,999.14 537,805.17
440,673.32

9,230,785.58 -97,131.85

16,072,764.83 3,823.44

-6,841,979.25 -100,955.29

56,951,458.04 440,673.32

( )13 20,276,197.36
36,675,260.68 440,673.32
2006 2005 10 8 —12 31

255,359,882.70 339,143,795.66

47,279,999.14 537,805.17

12,702,252.39 ~608,260.88

59,982,251.53 -70,455.71

161,790,001.67 5,175,324.09

-269,142,129.21 -88,888,781.34

-107,352,127.54 -83,713,457.25

-20,276,197.36 —

187,713,809.33 255,359,882.70

[2005]104 2005
8 22 2005 9 27 2005 10 8

339,143,795.66
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0.25%

1.00



2006

[2002]128
[2004]78 [2005]11
) [2005]102
[2005]103
[2005]107
1
2 2004 1 1
3 2004 1 1
20% 2005
13
50
4 2005 1 24 0.1%
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2006

1.5%

x 1.5%/

2,365,930.39 2005 - 1,111,700.23

0.25%
x 0.25%/
394,321.75 2005 : 185,283.33
3
4
2006 12 31 19,779,672.31 2005
1,342,829.67
210,611.90 2005 : 120,366.66
5
2006 20056 10 8 —12 31
29,999,000.00 29,999,000.00
29,999,000.00 29,999,000.00
20.87% 11.75%

2006 12 31 2005 12 31

17



2006

40,937,861.79 28.48% | 24,998,000.00 9.7%
2006 12 31 2005 12 31
6,202.81 308.20
8.40 3,697.00
0.00 2,055,129.19
0.00 24,637.42
22.00 22.00
6,233.21 2,083,793.81
2006 12 31 2005 12 31
12,093,991.51 -336,395.70
0.00 -271,865.18
0.00 0.00
12,093,991.51 -608,260.88
2006 12 31 20056 12 31
223,462.22 3,601.93
223,462.22 3,601.93
2006 12 31 2006 12 31
250,000.00 250,000.00
190.65 0.00
1,095.00 0.00
251,285.65 250,000.00
2006 12 31 2005 12 31
4,500.00 0.00
4,500.00 0.00
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2006

6
2006 2006 10 8 —12 31
255,417,701.33 339,143,795.66
140,922,798.23 5,181,721.11
252,576,187.88 88,907,815.44
143,764,311.68 255,417,701.33
7
2005 12 31 -608,260.88 109,768.93 -498,491.95
12,702,252.39 0.00 12,702,252.39
0.00 4,794,438.61 4,794,438.61
0.00 -9,723,962.08 -9,723,962.08
2006 12 31 12,093,991.51 -4,819,754.54 7,274,236.97
8

2006 2006 10 8 —12 31
463,240,267.68 0.00
414,556,869.08 0.00

364,761.63 0.00
48,318,636.97 0.00

329,857.10 (2005

9
2006 2006 10 8 —12 31
299,864,634.85 27,606,747.74
299,461,899.21 27,264,848.12
1,831,150.96 314,856.44
-1,428,415.32 27,043.18
10

2006

2006 10 8 —12 31

195,284 .87

0.00

19




2006

0.00 0.00
195,284.87 0.00
11
2006 2006 10 8 —12 31
316,712.79 111,111.83
0.00 33.75
316,712.79 111,145.58
12
2006 2006 10 8 —12 31
100,000.00 0.00
30,000.00 0.00
5,480.00 0.00
6,956.33 15,208.20
23,640.00 0.00
13,219.53 0.00
0.00 900.00
179,295.86 16,108.20
13
2006 3 2 5,637,725.41
2006 4 27 2,181,853.85
2006 6 26 7,419,160.75
2006 10 16 5,037,457.35
20,276,197.36
14
2006 12 31 2005 12 31
250,000.00 250,000.00
48,780.49 48,780.49
298,780.49 298,780.49

20




2006

106,260 525,987.00 860,706.00 2007-02-01
154,990 582,762.40 | 1,115,928.00 2007-03-22
156,389 375,333.60 | 1,044,678.52 2007-01-16
48,000 320,640.00 495,360.00 2007-03-21
29,626 261,893.84 408,838.80 2007-01-12
9,109 236,834.00 431,311.15 2007-01-18
26,923 184,691.78 505,344.71 2007-01-25
20,197 337,289.90 384,752.85 2007-02-16
22,551 144,100.89 231,824.28 2007-02-16
50,038 283,215.08 366,778.54 2007-02-28
32,284 279,579.44 435,834.00 2007-02-28
11,189 158,883.80 248,955.25 2007-03-08
7,701 108,507.09 424,479.12 2007-03-15
675,257 | 3,799,718.82 | 6,954,791.22
147,317,528.17 70.78%
0.00 0.00%
0.00 0.00%
19,798,444 .18 9.51%
41,005,918.20, 19.71%

21




2006

208,121,890.55 100.00%
0.00 0.00%
7,554,796.48 4.02%
57,287,909.69 30.52%
Co 38,656,584.76 20.60%
c1 408,838.80 0.22%
c2 0.00 0.00%
c3 384,752.85 0.20%
ca 0.00 0.00%
C5 737,168.99 0.39%%
C6 0.00 0.00%
c7 5,073,089.69 2.70%
c8 2,581,800.00 1.38%
€99 9,445,674.60 5.03%
D 495,360.00 0.26%
E 0.00 0.00%
F 1,976,634.00 1.05%
G 9,173,350.68 4.89%
H 13,620,000.00 7.26%
I 32,903,000.00 17.53%
J 18,142,437.32 9.67%
K 3,081,400.00 1.64%
L 3,082,640.00 1.64%
M 0.00 0.00%
147,317,528.17 78.48%
()
1 | 600519 167,900 14,746,657.00 7.86%
2 | 002024 300,000 13,620,000.00 7.26%
3 | 600036 600,000 9,816,000.00 5.23%
4 | 000002 560,000 8,646,400.00 4.61%
5 | 000568 328,964 8,335,947.76 4.44%

22




2006

6 600016 810,000 8,262,000.00 4.40%
7 600000 300,000 6,393,000.00 3.41%
8 000839 269,951 6,157,582.31 3.28%
9 000024 209,260 5,938,798.80 3.16%
10 | 600030 200,000 5,476,000.00 2.92%
11 | 600887 200,000 5,300,000.00 2.82%
12 | 600525 174,157 4,841,564.60 2.58%
13 | 600028 524,254 4,781,196.48 2.55%
14 | 002098 386,900 4,604,110.00 2.45%
15 | 000528 250,000 4,275,000.00 2.28%
16 | 000869 69,000 3,437,580.00 1.83%
17 | 000858 150,000 3,427,500.00 1.83%
18 | 600809 110,000 3,408,900.00 1.82%
19 | 600037 124,000 3,082,640.00 1.64%
20 | 000069 140,000 3,081,400.00 1.64%
21 | 600015 400,000 2,956,000.00 1.57%
22 | 600583 80,000 2,773,600.00 1.48%
23 | 000623 78,000 2,581,800.00 1.38%
24 | 600048 58,000 2,512,560.00 1.34%
25 | 600973 150,000 1,906,500.00 1.02%
26 | 601333 154,990 1,115,928.00 0.59%
27 | 601588 156,389 1,044,678.52 0.56%
28 | 601006 106,260 860,706.00 0.46%
29 | 002076 26,923 505,344.71 0.27%
30 | 601991 48,000 495,360.00 0.26%
31 | 002089 32,284 435,834.00 0.23%
32 | 002073 9,109 431,311.15 0.23%
33 | 002095 7,701 424,479.12 0.23%
34 | 002070 29,626 408,838.80 0.22%
35 | 002078 20,197 384,752.85 0.21%
36 | 002085 50,038 366,778.54 0.20%
37 | 002090 11,189 248,955.25 0.13%
38 | 002079 22,551 231,824.28 0.12%
) 2%

23




2006

1 600036 20,410,203.44 7.99%
2 600519 15,613,983.61 6.11%
3 002024 13,130,462.39 5.14%
4 600016 12,567,782.08 4.92%
5 600688 11,806,392.48 4.62%
6 000568 11,376,629.62 4.46%
7 600010 11,328,286.81 4.44%
8 000002 11,281,791.33 4.42%
9 600811 10,158,379.13 3.98%
10 600028 9,788,132.77 3.83%
11 000858 8,925,280.32 3.50%
12 000063 8,728,227.02 3.42%
13 000528 8,298,614.80 3.25%
14 000406 8,117,202.14 3.18%
15 600050 7,548,394.03 2.96%
16 600002 7,520,886.02 2.95%
17 600001 7,250,040.03 2.84%
18 600037 7,183,041.12 2.81%
19 600423 7,036,694.36 2.76%
20 000866 6,948,589.50 2.72%
21 000060 6,684,075.93 2.62%
22 600887 6,642,481.61 2.60%
23 000839 6,437,929.60 2.52%
24 600468 6,210,738.58 2.43%
25 000623 5,953,316.33 2.33%
26 000069 5,873,191.32 2.30%
27 000024 5,727,292.75 2.24%
28 600320 5,575,555.88 2.18%
29 002010 5,468,423.34 2.14%
30 600000 5,418,464._44 2.12%
31 600015 5,133,486.46 2.01%
2%
1 000002 17,520,707.81 6.86%
2 600717 15,772,891.94 6.18%
3 600036 14,236,243.31 5.57%
4 600010 12,895,738.57 5.05%
5 600688 12,752,231.17 4.99%

24




2006

6 600811 11,050,463.37 4.33%
7 600601 9,837,235.58 3.85%
8 000063 9,531,110.15 3.73%
9 000858 8,676,453.15 3.40%
10 600050 8,155,376.15 3.19%
11 600468 7,836,043.12 3.07%
12 600423 7,709,955.64 3.02%
13 600028 7,308,416.12 2.86%
14 600016 7,246,257.25 2.84%
15 600001 7,149,991.38 2.80%
16 600693 6,548,761.41 2.56%
17 600837 6,462,351.84 2.53%
18 600616 6,200,374.56 2.43%
19 600037 6,154,783.57 2.41%
20 000528 5,861,578.31 2.30%
21 000837 5,851,672.38 2.29%
22 000623 5,734,296.14 2.25%
23 002010 5,703,271.64 2.23%
24 600320 5,498,999.48 2.15%
25 000060 5,175,207.42 2.03%

515,298,695.30

463,240,267.68

25




2006

298,780.49

6,233.21

40,700,904.50

41,005,918.20

CcwBl 30,000 30,000 131,389.81
JTB1 30,000 30,000 63,895.06
2,161
66,526.75
143,764,311.68 100.00%
81,142,260.47 56.44%
62,622,051.21 43.56%

26




2006

339,143,795.66

255,417,701.33

140,922,798.23

252,576,187.88

143,764,311.68

2006 4 19
/
1 2006 3 2 2006 3 3 10 0.28
2 2006 4 27 2006 4 28 10 0.12
3 2006 6 26 2006 6 27 10 0.60
4 2006 10 16 2006 10 17 10 0.45
2006 30,000.00

27




2006

2 676,128.99 90.41%

1 71,724.26 9.59%
747,853.25 100.00%

847,507,865.59 89.81% 195,300.00 100.00%
96,185,258.88 10.19% 0.00 0.00%
943,693,124.47 100.00% 195,300.00 100.00%
46,019,614.90 94.32% 737,700,000.00 46.14%
2,772,282.40 5.68% 861,300,000.00 53.86%
48,791,897.30 100.00% | 1,599,000,000.00 100.00%
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2006

” “ i 2006 2 24
2006 2 27
2006 4 19
2006 4 21
2006 6 22
2006 10 11

59
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2006

www . thfund.com.cn
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