EFHACID: 688382 WEFFTIRR: w74 AT 2023-007
m AR (b)) BROeERAF
KT BI R B IRR T IREMERERAS

A HE R LB HEFRIEAR N & N EAAEEM EBOC . R P IERE
e 20 N i) B DN IR T i SN e et S G QP YA G {ERP R E g

HEENFER:
® [RFIVERZEE I TH: 20234 1 7 16 H

o [REIMENEE X THE: 461.1762 K, & B B & KA & %0
57, 500. 00 JJ &K 0. 80%

® AT B ISR N

T AEMIRIL (R AR AT BR A 7] 2022 4F PR EBEEZ S it &) (LR
AR “ AV B CBRhTHRID ™D B 2 7 AR (Rl R
BR 2 7] (PR fERR “ A ] 7D 2022 4 FR )4 5 22 4% 7 264 EL & ot , HR¥ A 7] 2023
SRS — RN B 2R K 2924, A | T 2023 4E 1 16 H BIFHIEE — a4 2023
R B S 2023 RSV, FHRGEE T OF st
G VAR T IR ZE AR D), B 2023 45 1 H 16 HoNE IR T H, bL4.35
T/ B A 1) T1 2 BRI B8 R T 461, 1762 )7 B BRHIVERSE . LKA
RHATIPLH T

—. RHEERZERTER
(—) FRREEBRER T EBT R REEFANGE BB ERER

1. 2022 45 12 A 23 H, A6HTF 7 i 2022 F5 /RS, &
W OB T (<@ AR () B FRA R 2022 4 RR il 14 B 225
iRl (RE%) O RHEMERILE) CT<GITEYRE (i) BRBARA R
2022 4 PR B SR T R S A ER MO LR (R T HIER R R &%
AU 4 I B BB THRIAH DG B IR ) SR . A RIS AR

1




Wb TR R R TSR

FH, AFBIFTHE-JGEFES 2022 FHEIIRSW, SWEBGEL T (&
TEEITAEVREL CREED RAARAR 2022 4RV EZER T (%) >
FHEAMERER) CRT<a T EYR (R B ARAR 2022 SRR FIER
SRR RIS AL B INEO KIS ) CRT SRR T AR (Rl Kty
PR ] 2022 A8 PR I 2 s vHJ) 8 O T3 A4 B IR D, A i
H XA BT R AR FIEATRZ ST H TR EE ).

2. 20224 12 H 24 H, Aw]T BHHIESRAE 5 B (www. sse. com. cn)
B (R R T AL FE R A TEERFCREEAN A S ), AR A =) HoAh 7
ERMEFE, MOLERERE L LENEEN, AR 2023 458 —RIGE AR
R UL A YU TR DR 1) A R AU i AR AR AR R FE R AL

3. 2022 4F 12 H 24 HE 2023 £ 1 H 2 H, A=A R E RS T
B R EEA RIS AL A F A EREEAT T oo R RN, 2] lH RIS
SR TR E AT WU RA R . 2023 £ 1 A 3 H, AFT
EMGIEFRAT S PRl Cwww. sse. com. en) $5E& | (877 AEWIRF KT AR 2022
S PR A B S Ul T ) IR T B R A4 SR AR R A TR I LT B ) o

4, 2023 £ 1 H 9 H, AFGH 2023 F5 IR K S, HOHET
T CRT<EEMRE CRE Bpr A R A 2022 4B i v B SsUsh vH) (R
2 OB HARENE) CRT< AP (R B AR A 7 2022 4R ]
M B Sl TR STt 2 A B D B G R THRIE I AR R > A Fr 23 75 22
T AU RIAR S B ). FII, A AR A ANE (GRTE
Pkt (R A B A w2022 A2 R 1R B v &) (FE50) AT 6 4
H LA A ERE ST T AR, KRB ARG BT IREZ SIS .
2023 €E 1 J 10 H, A" F EEIEZFAC S TS Grww. sse. com. cn) ik T (&t
JiHEART 2022 4 R B S0 v X1 P RS S N SRS A ] RS DL
ARG,

5. 2023 4F 1 H 16 H, Aal B HE—mEFS 2023 FH RSN FE—)E
WEEE 4> 2023 4F5E — RS, SWHBGET T (T H%E 2022 5 PR il 114 1% 22 805)

2



THRIE U T R A2 B D) (O RS 5 % T BRI B 2 3
F)o NEMSLEEXNZEIRR TMSLEN, WNRTHRECERE, Bt
RERTAS VAR, HE IR T HAFSMHRIE . IFH IR T H I3 R
AHIATIZ SRR TR E R L.

(=) AR RS Y B BCBUBh v ) 55 B AR R & B LI I 1) A U T Rl 22 7
B

T AU TR 1 A4 Bl P B ER T AN B S BUR N RS, AF] T
2023 4E 1 H 16 HAJF 75— JmE F 2 2023 55— RS —Jmii FH 4 2023
IR, HGER T (T I 2022 4 BRI ST EOR TR B VO T
SR R A4 SRR o WA YRR TR B R T B R 44 SR Y T N
ATIHEE . AUCGREE S, AU RIS A2 T N B 72 NIEES 71 N, BRI ER
T AN AT B BB A 5 B 4% (R BN 5 35 50 I A 2800 28 380 A OB Rl i IR 4%
T EBURI G, REIHER S8 553. 4115 J3 % S w A% T BB i1 15 224k
B 461, 1762 JIARFFAAE, TR T () PR I SRR R AN . R S
AU SR T 28 A W) 2023 455 — YR B 1 AR DR 23t (R AR VSt ot v B e
R R .

B BRI AN, AR TR N RS A R 2023 SRS K N R
R HUOEL AR

(Z) BEESRTHERTHFANRANBLEE K BESRROARHR

\

1. HEHW AR TR 750 2 26 AT IR U ]

RYE CEUBITERDY PP & HIFE , SRR 5 3R R ) 1 i 22 7 [ I3 2
s A

(D) AFEREEN N E—EE:

O — M HFEEM 55 2 THR S PEEM 2 v B A e B W ecE TeikR
AN TR

@il — e THE I 55 Py B H A 2 T B A R R LB ik

3



R LA B TR

@ LT Ja i 36 N H W I RFEEEEM . (i AR (R Bh
ARAFFERE) CBUNRAR “CAmFERE) "D A AT A 7 BE R ;

@R 8 AR 94T B 1

G EHIE 2 A e 1 HAR S TE .

(2) WX RARK A MME—1HE:

O 12 AN H W BHIESRAE 5 Frl g HANE 24 N ik

@il 12 A H e FERIE 23 S IR LA A 8 AN id 2 N

@fI 12 > P P EE R 9253 FAT i o BRI 2 A SR H LA AT LAk 1
G PRI KNy T8

@HA (PRANRILAEAFE) (RURERR “CATRE)" MUE K ASEE
AEER, MPEEANREEE

OVEREMIE G2 5 BT A = BRBCEU
© FEIE 2 € I H ARSI .«

T R AN EALE, B A F AR SR LR 15, IR
AEAEARRERE T BT A B G FABAE T , R UBETRI 3% 7 % B4
FAE . FE R R A F AR B TR E R T H v 2023 45 1 H 16 H, JEFAE
A 4. 35 Jo/ B TA A 1) 71 A4 BURl RA% T 461, 1762 77 B BRIV 52

2 MEE XA TR i A2 A5 AR S UL

MU (1) B 1 A3 R B W AN AT S Uit R s sk b, ARk
PRI E A% T BRIV IR A BN 53 4% B ] 2023 SEER IR I i
IRRAEHER) GBI AR R 3% T Bl ot 44 SRS

(2) APl vt Jl B AR TP R 2\ i1 7D AR B T A 5
AUFEAFMALES ., WHF. PG THFA AR 5%EL LB 1R Bk bz
M SHLBCE . SCBE. 7% AR TR E R TR0 S5 & CEELINE)
Jo C ERRIESR A 5 P RHBIAROBE 5= BT RN CBLR fRipR “CCETTRIND ™) e 1%

4



SR R AT A Gl RUE B RIS, AR A "I B T
Wb BB EARBERE GIk AR

(3) 2 FVRA Ul TR E AR T WU RAR R AEAS R TR TS,
N CRUTHRD FUE R T A C 2 B0 .

(4) 2 F M HE AU TR 8 U T AT A, AR
R R T HAfE 2 2023 48 1 H 16 HAFGE CEELME) DU CBURHRID
AR T HIAHRIE -

PRI, S e D A U TR BEE HURN X R IR P S A
JR, (R A R AR TR E R H O 2023 €E 1 H 16 H, IFFRIELL 4. 35
To/ B TS 1] T1 A4 SR R T 461, 1762 T3 BEBR H PR BE5E

3 b N7 S AR AR T o 1 A2 A (AR 5% 2

(1) #R¥E 2 7] 2023 58— IR IR I AR R 2 A, S 2 E 2 AR
it R E IR T HON 2023 £ 1 H 16 H, 2% T HAE (EHINE) &Gikf. &
WL A B AR Bl v ) o 50 3% 7 H A SR RE

(2) RKRIVAFFAAE CEBIME) SRR RN SO E 25 1R
S A B TR RIS I 2 W) B2 S Bl v R (6 AR B A%

(3) A B E B BT IR BRI R, B5Fa (AFk) (PN
RILMEUESRE) (BURRIFR “QIEZRED "D SR RIEMMN (AR =) Tf
FARIRGIS RS, IR E CEBIMNE) IUE B R, A& A it
RIPLAE sl oxt G Bl HA D9 22 R AR Bl TR B 8 T B R AR B A%
“i% AR

(4) A SERA BT RIA R T3P e B A mia A, #ar, e
NEBINLI RN, WS AL AR T AR, B s R eliEE, A
BERTHAZ O B BNBESRE TT A A A% 0 5845 73, AR T AR RS R R, AR
I ) S AR IR B R 3 BT o

gi b, ANFIARUCE TR $E T 4k C L B, MorE S A A\ AR
BRI T H N 2023 4E 1 H 16 H, FHEZELL 4. 35 76/ BHI#E Tirks

5



7] 71 £ BN G 4% T 461. 1762 J7 BRI 5
(PG> Rt P e 5 B YR 38 T ) A L
L EXZTH: 202341 H 16 H
2. MU THE: 461. 1762 Jifik
LT AN T1 A
4. BRI TS 4.35 0/
B. IEEERUR A F] AU BE M RAT A A TR A B85 5 5
6. BN R AT 2 VR PR % U S 2 T -

(1) AU TR Ry B BRI % T 2 H O 2 i xt R IR )
IR 1) 1 e 22 2 B VA i A IR R Rz H ks e ANl 60 S H o

(2) AU THRIE T IR FIVERCEE B T2 Hilg 12 )5, HAERx
G A LY 8 2% P Ja 1% 240 € LEBI IR VAR, VA H e ZBOA A Uil Xl 45 2800
WIS H BN SIEI N AE & -

0

ORAFVEERE « PEZIRE A EFT 30 H N, BIAFIR R B R R
PG AT HMIN, BEMA S HA 30 S, EA% 1 H;

A AR . MG ALSTPR A EHT 10 H A

®
>
4l

B B A HEXT AR 2 7] I 52 S FLAT A b e 2 5 A 8 7 AR O S il ) K AR R
A2 HECE AN RERE P Z H, EWRZEHEREZ H;

@ IR 2 SAIESR A2 5 BT e 1) oA 1) o

bk CHERFEAE v maE CETTRUND BRLE R 295 k105 S B A E
REET o

FEARRBIN T RIG RN, R (QAFE) QIEFRE) SRR ITERE
ML BEVESCAE AT (AR AR Rt EIRIIIAI A SR A A 1A, st
ZIAE PR ANVE BN B 7T S B SUR B (A FiE) CGUEZRERD) SEARIEEE . VAR
FEPESCAEA (ARl EAE) MIRE .



B AZ T BRI R A VA R R R SRR -

HJE%=HE VA J& 3 1] HJ& Hepl
HE R THRE MR ER THE 12 MHER
FH—NHJE AN 5 B 2w kPR T 584 IR A 2 T H 40%
24 MAHNRIRE— NS H M MHIE
H % P BRI SR T HilZ 24 MBI
B ANHE AN 5 B 2w kIR T 584 IR A 2 T H 30%
it 36 MHWHIRE— MG H M HIE
H B R B T RS MR R THE 36 MHEM
F=AHEY AN 5 H R 2 kA T80 4y IR e A SR T H 30%
48 MHWHIRE— NS H M HIE
7. WURIR B4 B 3% TAE L -
b A B v
FRIE H PR 5] ﬂmﬁzﬁ HEIRRT
w4 5B ing R EHE —— AT B
@]i'd) PN
%l
HFANR (71 A 461.1762 83.33% 0.80%
T 92.2353 16.67% 0.16%
&t 553.4115 100.00% 0.96%

VE: 1. A AEEA ROW P BB TS T K bR i S BOR TR A m
A 20.00%. b IRATAT — A4 Bl SOE I A ERAEAT RO A K AL R ER % 1Y) 2

P SRR Rt R A F A S 1.00%

2+ AU E IR TR RA M E R, R A T A A 5%LL

ERE O AR B SE PR N KBS SRR T2

3. TR AR BB BN AR AR TH RIS B R K = B GE R 12 A A#E, &
EERN . MO EH L HES R BRI, R RL LRI REE R AR, &

GIREEEVAELE &S SRR E I 2 G W EPS EIS

4. SIS BB EEANZAE R B 2R, Rl IIE DAFTEK.

= BRI R A B SE RO
Lo ARG S Fraf sg RIS R AL CEEINEG) BUE NS

JEA PRI SR B «

(1) Al 12 N H WBAIEZF A 5 Bl e N A E 2 N ik




(2) el 12 A H A FEIE R 2 S IR AU A E AN 29 Nk

(3)filr 12 > H W IR ESE A AT s b B R 2 AL IR AL AT BUE
HE PR YNy F

(4) BA (XmiE) MEMARIEARES. SPEHA RHEA;

(5) FHEMMENT S 5 B2 =] A 1

(6) H L 2 DA E I HAR T E

2. ARBIITHRIE RZTEIIN R A A7 e FT AR, A
NEMSLEER . M PMBE TR 2 7] 5% L B BB BB N L
Hlch. KB 7.

3. B 1 A4 x S A B AT AN AT U R B, AN A L TR
IEERAN, A TSR TR E R T U R 44 S A F] 2023 S5 IR I
IR R A HE IR A U V) AR RE PR B IR 3% T (R B R 44 FRAR A o

4y RPN RIE JAZ TR A5 6 (CARRE) GIEFRE) ik M
AVETESCAF LR (AR ERE) MUE ARBTG5 6 CEHEINED) R
SR IRV IR SO E BBl X G ok A 5 S AR Ul T RLE Bl
XFGTEHL, AR AR TR R ARG SR AR

gr b, I R m AR BT RS O T R AL R m AR
BRI T H 2023 4E 1 H 16 H, #TMgA 4.35 0/, FERER
FEE AR 71 BB R E IR T 461.1762 T3 R TEREE -

=, ETTE SR mE
(—) RREMEREN TS ARIHMEFETIE

MR 2T HEN S 11 5 —— ey SCAE) A (Al o 28 22 5——
SRl T RBAFITIE) FIAHCHE, S0 A ST v N 22 ) ——4% 7 PR
PERELY, A7 L Black-Scholes #7 (B-S #7AL) M N EM RS, /A F]iz %t
RLL 2023 4F 1 H 16 HONTHRE AL, X5 #7461, 1762 J5 05 — KR
WM A RME T TS . BARSHOERIN T .

(D WP 17. 14 J6/ CE T HIEL

(2) GRAWAN: 1. 248, 3F (R THEEHET)E H K

8



i:9)

(3) JIEPEEnZ: 20, 32%. 18. 19%. 20. 05% (4330 A Fif84s A——F5%k
h: 881001. WI fii—4F. W4 Z4FEMSEALIE B %)

(4) RBEFZ: 1.50% 2. 10% 2. 75% (435150 A o N BARAT il 2 14
ROALA 1R, 2 4E. 3 EIN N R A UHER )

(=) Pt PR R R SE X & 2 B L SR

O m) F SR T DU P L 2 % 7 H PR E RS2 N 2 ST L, JF B A
YBT3 16 R 8 3 BU BR 3RA BR Ak IR S A ety SOAT 9 1255 9 A
DO R AUl v BRIl RS AS A A sl T el ) e o R 4 T L A
BEAT I, HAELE R 813

R r 2 TR SR, ARl Rl B 4 i 2 6t 25 J e v A R 5 i
NRITR:

AL JITG
R 1] 1 B B 4 A 2023 4E 2024 4F 2025 4F 2026 4F
5,982.80 3,551.35 1,700.48 680.49 50.48

FE: 1 SRABBUR b et SORT 3% F AT BE 7 A X BV 52

2. U BS9SRI ME RS L %2R, RIUEDATTE.

AU TE R R AR AL BRAS 2 F P 8150 2 m] BLH ATAS Bl T, EAHE
ARG RxE2 F S IE AR S DL T, A UG TR ROAS 2 FH e A
ROYI N B SRR A BT RE I o 25 8 BUA UG TR 2 =) 2278 5 J ™ AL i I [ 4R
HY RO E B LSS BIBN R, $RmAE R, BIRAE A, AR
Jil it R x 2 T AL SR T A FERR AT

AR B T TN 2 7] 2275 M S ) B 2% R M DA T B A B TR D
i

M. EREERABHESRER R



BERINES I Ll Oy BE B aRIng 5o il e T a7
AR Rl B A RA R 2022 SERRFIVE B BRI B 55 T3
WHEEE L) HAZH:

(—) AFARTRBESHETFEFRCLIG B ENMHE S, 176 (BH
INEY (RN CRIEAR B A= B AR E TR R AR 4 5—— BB = 2
W) B CHUTHRID A E

() ARG CEEINE) SFMRIEE. A Mt & (i
SR A RE

(=) AU TR T R Ll
(WO AR TR THAFG CEBIMEY K GRlbitRl) a R ME

(1) AU TR 5. R FPEELRE TR E (BEINE) (LB
TR A Clab it ) A RRLE ;

(7N ~F]CEATHIE BIEE o5t G CEE ML) CEmRD (Rl
Wb Am B E TR AR 4 5 —— B SR MRE, BEE AR
THEAT, AF TR R RSO R e 4R S JE AT AR LAY
5 55 .

T SIS L

FIHE AR AN E S A IR A TN ARt S BUS 1 Z it
HESRB, ARREIERER TH PN RPF5R RTHESEHE
LA TR B R T HIT & (amlik) GIEZFE) CEEINE) (Rl
Wb A R B E TR A 4 5 —— B B ) SRR R ML
TWPESCPF BN (AR EAE) AT RME s AFEAT S AN TH R e 4% 7
SFAFHIEI o

N~ LA

L a3 BV CRIRE) Bt A IR A 7] 2022 4 BRIVEBEE 30 vHRi B k%
TN R A (BER T HD

10



2. 3T AEVRHE I IO IR A 3 & (S T4 7 35— R T & 2023
O O CIES €O Ee Y]

3. RITEIRKEE () B IR A A T4 — R L 2023 45
85— IR 2 URK R

A RS ABR AL AT YA TR A T 6T 207 R (i) el
B2 7] 2022 45 BRI PR S0 - i o T 56 S22 0 0 55 B 4 25

5. F AT T AT 5 F 2 T AR (L) G IR A ] 2022
4 W T S A S V48 5 4 T S A A L

A

w7 EEE (R RIPAEIRAFES 2
20234 1 A 17T H

11



