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107#6730p 106%12731p  106# 6" 30p
REE2HAFFA $627,258,280 $551,919,770 $570,466,958
R wIEE P F 4,551,750 - -
BPEAE 419,850 695,901 -
FORHS LT % - 776,025 -
$632,229,880 $553,391,696 $570,466,958

HEFHRHFRAMEFE - TEPFERE S THERE G ERHFR
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1066 30p

SEFERD LG O FE L EBTAZ EB G
107#6* 30p 106#12% 31 p
3751
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WA AAPES $ 717,735
R R G 356,335
TAREES 130,966
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FpoEmh ok
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$ 1,205,036
X A
Fpowasy
B bR L $ 1,057,719
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569,751 209,435

- 4,725,106
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- 4,785,816

$ 569,751 $ 4,995,251
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AT HF AT R RE GAoT
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107 # 6 * 30 p
Sell NTD / Buy EUR 107# 7% ~107# 9%  NTD 8748750/ EUR 248,000
Sell NTD / Buy JPY 107 #77~107% 8%  NTD 6,661,029/ JPY 24,396,000
Sell USD / Buy RMB 107 #79~107# 8%  USD 698,000/ RMB 4,540,519
Sell USD / Buy NTD 107# 75 ~107# 8%  USD 962500/ NTD 28,710,052
Sell USD / Buy JPY 107 & 7 » USD 34,627/ JPY 3,796,536
Sell USD / Buy EUR 107 & 7 ¥ UsD 5,301/ EUR 4,530
Sell USD / Buy GBP 107 & 7 » USD 55/ GBP 41
Sell RMB / Buy USD 107 # 7 7 ~107# 8%  RMB 2,050,582/ USD 315,000
106 # 12 % 31 p
Sell NTD / Buy EUR 107#17%~107%2*  NTD 6002786/ EUR 169,000
Sell NTD / Buy JPY 107 # 2 ¥ NTD 996,294/ JPY 3,800,000
Sell USD / Buy JPY 107 # 1 ¥ USD 2,191/ JPY 246,724
Sell USD / Buy RMB 107 & 1 USD 558,000/ RMB 3,679,575
Sell USD / Buy NTD 107 # 1% ~107 %273  USD 1,661,500/ NTD 49,673,320
Sell RMB / Buy EUR 107 # 1 ¥ RMB 38,967/ EUR 4,994
Sell RMB / Buy JPY 107 & 1 RMB 409,744/ JPY 7,062,536
Sell RMB / Buy GBP 107 # 1 ¥ RMB 3,637/ GBP 413
106 # 6 * 30 p
Sell NTD / Buy EUR 106 & 7 NTD 5,591,846/ EUR 164,500
Sell NTD / Buy JPY 106 # 7 ¥ NTD 7,413,646/ JPY 27,100,000
Sell USD / Buy EUR 106 # 7 ¥ USD 89,202/ EUR 79,000
Sell USD / Buy JPY 106 & 7 USD  53,585/JPY 6,000,000
Sell USD / Buy NTD 106 # 7 1 ~106 & 8 *  USD 277,700/ NTD 8,440,651
Sell USD / Buy RMB 106 # 77 ~106# 9 *  USD 557,000/ RMB 3,805,715
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AP (FF) 2P REHRT 5,694,784
2P () 27 RE 1,765,104
7,459,888
$107,722,392

A # $102,027,608
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$107,722,392
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"1 P31 607 30p2 17 10367 300 @2 %qlfersni

@‘;F\:
ﬁfm

157,905 # = 2 158,358 # =~ » $ 2k v 4F G 2 JFF M o
#£3107# 67 30p 2+ BSHEELFLFFRS LHEHFE2R
FLERF 2 AEY LY R L 29807 F A o Ap B Y bGP L2
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106#12" 31p 106#6" 30 p
2 $40,165,148 $32,784,516

FCRHB G % TR 6
AP ES 29,235,388 21,861,711
FTAERES 13,459,545 12,005,502
FORED B 7,817,723 6,607,624
FA () 2P R 2,548,054 2,635,124
BEAEL 148,295 358,175
$93,374,153 $ 76,252,652

Lo FF ISP ERT A 106 £

10612 31p 106#6* 30 p
2P i $19,338,764 $21,157,966
FHSE & 1,482,950 1,520,700
BEAEL - 498,818
TR G E - 4,562,100
$20,821,714 $ 27,739,584
I & $ 1,988,385 $ 7,210,380
FOIRT & 18,833,329 20,529,204
$20,821,714 $27,739,584

R s kg2 £@FA 107 &

107% 6% 30p

S $19,386,500
i & 1,526,500
I LY ( 8,728)
$20,904,272

$13,427,398
7,476,874
$20,904,272
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AP 107 # 67 30p 2SR GERFT AR L AT

A R
B e

2R
2o i
£ 8 & 3 %2 # WM 4
¥ " 1 B o= ) 3 #H oH B ( ) #
B bR LY NTD 3,575,476 107 & 7 * $ 15,343
/EUR 100,000 ~107 & 9 7*
TR OE R
AT TR 2 2w  tE &
%ﬁ%mﬂ%ﬁ S H g
A ¥ "% 7 p H 4 5 ) #K&k ¥ % ¢
BENEES
FHE (FALD) ($ 15,343) $ 15,436

ASY

107219 179367 300 2@%1 82 i ERHFEERS
ﬁ_L?f'ﬁtSﬁjKﬁIEﬁ f‘?iipd’ﬁm $€PFFF ]‘]‘F,___\Z_(\I)O
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106127 31p 10667 30 p
ERT A
X R
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BN o
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TE TR
L R ) 15,562 -
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USD 115,000
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k)| ) # Fos 0¥ £ I ( # A )
106 # 12 * 31 p
Sell NTD / Buy EUR 107 # 2 * ~107 &# 5 * NTD 2,649,104/ EUR 75,000
106 & 6 * 30 p
Sell NTD / Buy EUR 106 & 10 * NTD 329,400/ EUR 10,000

NS L N

107#67 30p

106%12% 31 p

106% 6% 30p

RFEA S 2 A R

Tele k5 2 R A% $ 84,650,270  $121,604,989  $110,365,090
R ( 63,527 ) 471,741) (___ 471,808)
84,586,743 121,133,248 109,893,282
2’; j ﬂ‘ v :IF FJ”—
R x% e 2,510,104 - -
$ 87,096,847  $121,133248  $109,893,282
AP L ERBHETRALARLBREENG LN A 2P &
FAREAAM LR A A o h 07 I Re iR AL Y S 0 R
TPt M Agin B2 ML AT ALY D o K R A RSB
U FEFERD LG EFER
107 &

AP HESZREHDF R LF

B R MR R A R
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SRR R GHEY AL YL FRAFKFL T E
HPAE 90 1 P RRELE G REL KICE &K Gl 100% % 5
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Befc B ¥E A ME R GF2 MR A 4

107#6% 30p

FEU ] $ 79,391,718
SR
W30 % p 7,323,783
WP 31 %3 60= 140,500
WP 6l x 3 120 = 57,183
W 121 = 12+ 183,663
& * $ 87,096,847

RIS A 2 B
107 & 1% 1p43E (R%E

ERE 39 5) $471,741

it REMREEERN Y 9

5 ik (_244,773)
107 &1 1p 4% (R=Hm 226,968
FFEERF 9E)
A (i) ( 163,437)
% B i (—4)
107 & 6 * 30 p 43F $ 63,527

AW FIRF AR 0 LR GFRJTRE R R R R
106 #

ASPHESZEEHE RN AFEP B30 XL R 30
B EEGRETEELLSIT - B 52 L "HMB RS TE > 1RGP
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R
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106127 31p

106% 6% 30p

$105,295,219 $102,621,332
13,984,125 3,770,828

929,672 1,723,349

582,821 1,777,773

341,411 -

$121,133,248 $109,893,282

B oW o= R oH e

i B N U s
$ 1,848 $ 478,270 $ 480,118

( 1,848)  ( ( 8153)
(157 (157
$ - $ 471,808 $ 471,808

107#67 30p

106127 31p

10667 30p

$ 10,771,461

$ 9,923,338

$ 9,445,865

73,688,538 53,362,160 42,817,413
10,151,101 7,143,806 5,866,098
4,420,977 3,451,443 2,881,149

$ 99,032,077

$ 73,880,747

$ 61,010,525

Ny

TR AR I ERR

LI S I T I
107#471p  106#471p  107#171p  106&1" 1p
16730p 16730p 16730p

365574 ($__ 520998) $ 1,066,014 ($_ 1,463341)
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5 2ok 5 4 =X
CEYEEZEZHE
N A, % L7 =
AP ZMEE E AT AT
N
ﬂ; # & w02 A+ A& # F A ¢
107 106 106+ 107 # 106-# 106#
wORF 2 P F A &£ ES A 6730p 127 31p 6730p 6730p 12°31p 6730p
©hRAEMMTEANG I T FMTEE A T EMEE AT 6 9 $ 7,991,101 $ 8568344 $ 7,956,845 28% 28% 28%
(2 Lens) Ll 8 H R
EE T ST R o]
i BRI IRIE
Systems on Silicon AT HZ L EAWEE  Singapore 4,928,611 5,677,640 7,596,341 39% 39% 39%
Manufacturing Company Pte 2 W e
Ltd. (SSMC)
HHPHRRF 2P 2 AMash P G2 4E2 S B 1,679,997 2,292,100 2,344,813 4% 4% 4%
) [HESFEY X3+ 573
PIRTF RGP (L2 FULBEABLFEL B A5 3 1,044,164 1,300,194 1,078,026 35% 35% 35%
) FREY BT TP E
Ei-a t ?’ 19,775 23,210 - 39% 39% -
$15,663,648 $17,861,488  $18,976,025
5 = N = > N =) # + -
p106# 12 " A2 A2 @ 2 EFej pE 0 S HAAE 2 LR
3 27 7 L 2T k2 NG W
FIA s A A0 £ H B TR EE R
5 FRg 5 3 N\ = = XA 3 AR 5
FErEEFE2Z P (F) 27 REHRT R EHD TR L P K
y v 23 5 N 730 P Y N 2, N £ A5 -, 730 PN
fl‘{4_3,51%}:,""_,%7\751%’lﬁ%iéfﬁﬂii—ﬁﬁlﬁi%—;t‘&;?mx w o H
?‘: oA Tl
N = < E E E
2 7 z #L 107#67 30F 106#12% 31p 106#67 30 p
) NN
R R AN $ 32,402,800 $ 30,638,751 $ 27,853,410
2 N =3
A A $ 12,769,129 $ 11,905,404 $ 6,022,734
) N A
LRI $ 6,765,941 $ 9,180,759 $ 5,541,840
B o Y e
S A B A~ R x 2 KA
B &R gz
EREIE DE TR I B L - T T R T i+
% *
107 # 1 1 p 4% $ 3,983,243 $ 379,134,613 $ 2,487,752,265 $ 42,391,516 $ 167,353,490 $ 3,080,615,127
e () - 22,038,114 131,502,040 3,906,855 ( 44,079,362 ) 113,367,647
BA 4 s - 18,624)  ( 2,721,863)  ( 337,434 ) - 3,077,921 )
-2 8 S 22,649 365,959 2,414,939 51,032 ( 110,352 ) 2,744,227
107 # 6 7 30 p 4837 $ 4,005,892 $ 401,520,062 $ 2,618,947,381 $ 46,011,969 $ 123,163,776 $ 3,193,649,080
b k)
107 #1 % 1 p 4%F $ 510,498 $ 194,446,521 $ 1,795,448,842 $ 27,666,944 $ - $ 2,018,072,805
# 4p 13,462 12,016,411 126,065,287 2,718,596 - 140,813,756
P 2 4R g - ( 6,764) ( 1,823,921 ) ( 337,219 ) - ( 2,167,904 )
AT A - - 488,336 - - 488,336
E T & '3 15,454 323,661 1,793,585 41,325 - 2,174,025
107 # 6 7 30 p 4837 $ 539,414 $ 206,779,829 $ 1,921,972,129 $ 30,089,646 $ - $ 2,159,381,018
107217 15 %45 $ 3472745 $ 184,688,092 $ 692,303,423 $ 14724572 $ 167,353,490 $ 1,062,542,322
107 # 6 7 30 p %37 $ 3466478 $ 194,740,233 $ 696,975,252 $ 15922323 $ 123,163,776 $ 1,034,268,062
& *
106 & 1 % 1 p 4% $ 4,049,292 $ 304,404,474 $ 2,042,867,744 $ 34,729,640 $ 387,199,675 $ 2,773,250,825
H4e (GRY) - 64,811,014 375,300,110 4,672,797 ( 248,117,207 ) 196,666,714
i AR A - ( 36,957 ) ( 3,486,590 )  ( 317,146 ) - ( 3,840,693 )
+ 4 - - 8,791 1,507 - 10,298
R ( 46,417 )  ( 867,048 )  ( 3,532,198 ) ( 111,395) ( 62,640) ( 4,619,698 )
106 £ 6 7 30 p 44T $ 4002875 $ 368,311,483 $ 2.411,157,85 $ 38975403 $ 139,019,828 $ 2,961,467,446
i k)
106 # 1% 1 p 4% $ 524,845 $ 174,349,077 $ 1,577,377,509 $ 23,221,707 $ - $ 1,775,473,138
# 4e 14,012 9,400,481 104,345,520 2,339,103 - 116,099,116
Je B AR B - ( 28,816 ) ( 3,333,518) ( 317,093 ) - ( 3,679,427 )
£ & - - 8,195 1,466 - 9,661
g ( 29236) ( 713,609)  ( 3239,046) ( 79,910 ) - 4,061,801 )
106 # 6 * 30 p 43 $ 509,621 $ 183,007,133 $ 25,165,273 $ - $ 1,883,840,68
106 & 6 * 30 p E%f $ 3,493,254 $ 185,304,350 $ 35,999,19! $ 13,810,130 $ 139,019,828 $ 1,077,626,759
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AXPZAP L E A EIMALRG RELIEF BT H S KG
2alfe: gl Er hng s poaudar 2320 10 2 10
£ ERITE

Ao @107 £ 5 2 FF WA B ERE T BARRY F R
AER T R £ 5 F 0 Fl@ SRR AR 4 488,336 F & o bR H B §
w s
FdcE 2 R AT o
AT A

& # o & HHEHMEFE OB IR A e & 3
= *
107 # 17 1 p4%E $ 5,648,702 $ 10,443,257 $ 25186,218 $ 5,716,146 $ 46,994,323
3 4r - 133,572 1,121,841 332,608 1,588,021
A 4R A - - 65173)  ( 31,183)  ( 96,356 )
[l P 3 118,271 ( 1,257) 2,209 3,268 122,491
107 # 6 * 30 p 43F $ 5766973 $ 10,575,572 $ 26,245,095 $ 6,020,839 $ 48608479
Rl 2 R
107 # 17 1 p4%E $ - $ 7,694,857 $ 20,376,693 $ 4,747,633 $ 32,819,183
3 4r - 543,815 1,290,224 258,766 2,092,805
B 4R B - - 65117)  ( 31,183)  ( 96,300 )
1 - ( 1,257 ) 934 903 580
107 # 6 7 30 p 437 $ - $ 8237415 $ 21,602,734 $ 4976119 $ 34,816,268
107 # 1% 1 p &5 $ 5,648,702 $ 2,748,400 $ 4,809,525 $ 968,513 $ 14175140
107 # 6 % 30 p Z%F $ 5766973 $ 2338157 $ 4,642,361 $ 1,044,720 $ 13,792,211
N
106 & 1 7 1 p 4%F $ 6,007,975 $ 9,546,007 $ 22,243,595 $ 5,386,435 $ 43,184,012
ke 4u - 671,467 902,376 242,792 1,816,635
F A - - 75,237 ) - ( 75,237 )
£ A - - 7,662 ( 17,960)  ( 10,298)
(EF A5 1 ( 243177)  ( 1,089) 4585)  ( 3895) ( 252,746)
106 # 6 * 30 p 43F $ 5764798 $ 10,216,385 $ 23,073,811 $ 5607372 $ 44,662,366
e 2 R
106 & 1 7 1 p 4%F $ - $ 6,147,200 $ 18,144,428 $ 4,277,538 $ 28,569,166
3 4r - 774,708 1,045,257 245,494 2,065,459
F Ak - - 75,237 ) - ( 75,237 )
£ A - - 7,409 ( 17,070)  ( 9,661)
=R - ( 1,094) 3985)  ( 1174) | 6,253)
106 # 6 * 30 p 43F $ - $ 6,920,814 $ 19,117,872 $ 4,504,788 $ 30543474
106 # 6 % 30 p Z%F $  5764,798 $ 3295571 $ 3955939 $ 1,102,584 $ 14,118,892

A PN ERMBEEIR SR HFHEL T vt £ FEFRY
FhHROITNRY FEFITrRREFLFEAA R FEZFE
B AP AR 5 ERMBERIREGEFTLI B AH S T 106
£ 127 31 pit* E3TIRF 85%F MNP E o uFpiplIRtE RS E >

ISV E
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VA

oERGFERLT AR

FEAHFAT

#iFA

RAE R E
(& (F=)
3 «fl‘l _}
I

106%1%1p 36" 30F

106 & & 3= i

107#6% 30p

=
i
*Sm’l

106127 31p

| AR 2 tR A H 8 E gk

106%6% 30p

$ 4,988,021
1,006,234
2,051,943

$ 8,046,198

$ 6,314,005
1,732,193
8,046,198

107#6% 30p

$ 4,021,602
1,559,963
1,623,995

$ 7,205,560

$ 4,222,440
2,983,120
7,205,560

106127 31 p

$ 3,100,287
1,242,518
1,501,816

$ 5,844,621

$ 3,777,530
2,067,091
5,844,621

106% 6% 30p
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1 [sHRPRF | SHFTRF 27 |H 6 jeh it s $ 46,718,300 $ 46,718,300 $ 28,198,180 150~196% |3 =Pl F & $ - |¥EaHE $ - - $ - $ 54,629,047 $ 54,629,047
3 3R (RMB 5,500,000 ) & (RMB 5,500,000 ) & (RMB 3,800,000 ) & ESE 1
(USD 700,000 ) (USD 700,000 ) (USD 350,000 )
2 |TSMC Global cfEa Ho el a4 £ 45,795,000 45,795,000 - - 7RI mLT & - |FERHE - - - 382,629,000 382,629,000
IR (USD 1,500,000 ) (USD 1,500,000 ) ERS 1
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ZRE2F2PF R et WBH PR EFNIARLBE AT R AT REF A2 ST R ITE ORI T ERSFRI] LAAREUPFT AL LA AN R 2PRF ARETE LR RTTER
R BRI R AR LY BT ERFELARE BN ELUEIELECHLTYRF 2P EE

I

;- : TSMC Global 7 4 § # 2 %% ¥ 4 % TSMC Global i @& - TSMC Global # % [ # 2 2% % ¥4 #% TSMCGlobal ¥ £ F A 2 * > » 3 @REEH A REF AL Z L c LEHA S 2P SR LOPERAPRET 2ARRIFTALT

W

e - B
EAE I I

NoA . 2

e AP EIRATRE] AAERPIFTALF LRGN I 2R AT F AP L 2D 3 £ 5 % WRE- £ 2 TG o

AU R F AR E LRI @ALE TSMCGlobal # i o 4 % > ME L Z AP 27 (B f2P %) 4 FAFHZ 2L 0% 4@ TSMC Global # @7 » 22 + -

e
2

I

=
ekt

-7




i
I

e

s
I

e

cAFHIRARERPF L2 2 3 27
AR TR
A ® 107 # 1 1p 3 6% 30R
H oot § 3 m oo
R
w_F § R & % 3 T - g iﬂzﬁﬂfms**jﬁfm;ﬁﬂ rEd iﬂfm)u N I iﬁx’:—;;{;??; f; FooBlpaaegsac|proont ar B H 2 B K B
A = ” LT F R E TR I AR T ST 3 > 37| I : * = Fle 2 i el 2 ¢ el 2 ¢ 2
2 & 4 F| B I?(Ei*i—‘)( o - Y1 ¢ o - )(},,,?,—F )Ea‘ﬁ‘ﬁf%ﬁ‘(i w2 o x| ( ax - )” 3 = | 3 e | 3 =
TSMC Global + o f $ 372,500,386 $ 35,109,500 $ - $ - $ - - $ 372,500,386 i 3 3
(USD 1,150,000 )
TSMC North America |+ = @ 372,500,386 2,540,502 2,540,502 2,540,502 - 0.17% 372,500,386 i 3 3
(USD 83,213 )| (USD 83,213 )| ( USD 83,213)
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BAREFEF T RELSFY

A = A LA
H
2 N B = | s31 2 l‘\ W & < ";2? 4}5 i%: E%i J‘ﬂ\ - i ":i s - »T AN & 791 #j_
# F Z_ 2 P I% = » & % % 4 7ﬁ°— F 7 A 2 M Ot R ) F Pk #k /B i=|tk i & %P ozt (06) 2 I I%‘ =R
e (¥ )| (s HE ) AR EED
FAA SSENCIEELN E¥
BRI P — BHEELFEPER S L 21,230 | $ 580,864 10 $ 580,864
FEGEL ARE A
AT ARLERL R AP — n 10,500 359,100 7 359,100
HFHF P — " 11,124 87,050 6 87,050
TRAEHRFT RGP AP — " 806 6,262 2 6,262
Crimson Asia Capital — " - 4,652 1 4,652
Horizon Ventures Fund — " - 2,708 12 2,708
I3 (%) P RE
PSR E T REAEF I — i3z B EEERLS L 21,105 837,393 - 837,393
pEFELART A
R — ” 51,982 800,519 10 800,519
TSMC Partners ALF () P BERT
Tela Innovations — BHEELFEPER S L 10,440 | USD 56,058 25 USD 56,058
PEFEZ AT A
PAESLHERTLE — " - | USD 8,945 6 UusD 8,945
China Walden Venture Investments 11, L.P. — " - | USD 7,308 9 UusD 7,308
China Walden Venture Investments III, L.P. — " - | USD 1,547 5 usD 1,547
Mcube Inc. — " 6,333 - 12 -
TSMC Global ~ 2 i
JPMorgan Chase & Co — BEEBFEFER L - | USD 42,320 F o USD 42,320
B ARTA
Bank of America Corp " - uUsD 41,335 3T i UsD 41,335
Morgan Stanley " - uUsD 40,004 3T i UsD 40,004
Goldman Sachs Group Inc/The " - | UsD 31,677 F g H uUusD 31,677
Citigroup Inc " - | USD 28,427 F g H UusD 28,427
CVS Health Corp " - | USD 24,424 F g H UusD 24,424
(&= F )
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TSMC Global

AT&T Inc

Verizon Communications Inc

Ford Motor Credit Co LLC

Apple Inc

HSBC Holdings PLC
Anheuser-Busch InBev Finance Inc
BAT Capital Corp

PNC Bank NA

AbbVie Inc

Daimler Finance North America LLC
Southern Co/The

BP Capital Markets PLC

Credit Suisse AG/New York NY
Wells Fargo & Co

Capital One NA/Mclean VA

ABN AMRO Bank NV

Sumitomo Mitsui Financial Group Inc
Macquarie Group Ltd

Mitsubishi UF]J Financial Group Inc
Wells Fargo Bank NA

Analog Devices Inc

ERAC USA Finance LLC

Cardinal Health Inc

Cooperatieve Rabobank UA /NY
Celgene Corp

Tyson Foods Inc

Duke Energy Corp

Tencent Holdings Ltd

Svenska Handelsbanken AB

Hewlett Packard Enterprise Co
Huntington National Bank/The

UBS Group Funding Switzerland AG
Westpac Banking Corp

Toyota Motor Credit Corp

Reckitt Benckiser Treasury Services PLC
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TSMC Global ANZ New Zealand Int'l Ltd/London — FEEBFEFF R - | USD 7,253 T USD 7,253
VPEFEZ AT A
Microsoft Corp — n - | USD 7,092 7 i * UsD 7,092
Deutsche Telekom International Finance BV — " - | USD 7,083 7 i * UusD 7,083
QUALCOMM Inc — " - | USD 7,058 I UusD 7,058
General Dynamics Corp - " - | USD 7,016 EIET uUSD 7,016
Banco Santander SA — " - | USD 6,999 7 g H UusD 6,999
Siemens Financieringsmaatschappij NV — " - | USD 6,979 EIT uUsD 6,979
Bank of New York Mellon Corp/The — Y - | USD 6,946 T UsD 6,946
American International Group Inc — " - uUsD 6,845 T USsD 6,845
Dominion Energy Inc — " - | USD 6,794 EIT USD 6,794
BB&T Corp — " - | USD 6,710 g USsD 6,710
Hyundai Capital America — " - | USD 6,635 T UusD 6,635
Citizens Bank NA /Providence RI — Y - | USD 6,631 T UsD 6,631
Maple Escrow Subsidiary Inc — " - | USD 6,616 T UusD 6,616
Reliance Standard Life Global Funding II — " - | USD 6,385 T UusD 6,385
Mizuho Financial Group Inc — " - | USD 6,381 T UusD 6,381
21st Century Fox America Inc — " - UsD 6,165 T UsD 6,165
Dow Chemical Co/The — " - | UsD 6,148 T UusD 6,148
Welltower Inc — " - | USD 6,097 T UsD 6,097
Barclays PLC — " - | USD 6,065 T A USsD 6,065
Santander UK Group Holdings PLC — " - | USD 6,041 T A UusD 6,041
Nordea Bank AB — " - | USD 6,039 T A USsD 6,039
Fifth Third Bancorp — " - | USD 6,031 T A UusD 6,031
Northrop Grumman Corp — " - | USD 6,026 AT A USsD 6,026
Lloyds Bank PLC — " - | USD 6,020 AT A USsD 6,020
Ryder System Inc — " - | USD 5,901 T A UusD 5,901
KeyCorp — " - | USD 5,802 AT A USsD 5,802
Manufacturers & Traders Trust Co — " - | USD 5,786 T UusD 5,786
SMBC Aviation Capital Finance DAC — " - | USD 5,786 T UusD 5,786
UBS AG/London — " - | USD 5,750 T usD 5,750
AXA Equitable Holdings Inc — " - | USD 5,705 T UusD 5,705
Oracle Corp — " - | USD 5,686 T UusD 5,686
Air Lease Corp — " - uUsD 5,560 T UsD 5,560
Santander UK PLC — " - uUsD 5,558 T UsD 5,558
KeyBank NA/Cleveland OH — " - | USD 5,524 T UsD 5,524
(E=TF )
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TSMC Global

Penske Truck Leasing Co Lp / PTL Finance
Corp

ITC Holdings Corp

Amgen Inc

International Bank for Reconstruction &
Development

Sompo International Holdings Ltd

McCormick & Co Inc/MD

General Mills Inc

Jackson National Life Global Funding

SunTrust Banks Inc

BPCE SA

UBS AG/Stamford CT

US Bank NA /Cincinnati OH

Aviation Capital Group Corp

Cigna Corp

Rockwell Collins Inc

Cox Communications Inc

Schlumberger Holdings Corp

Shell International Finance BV

Air Liquide Finance SA

Five Corners Funding Trust

Goldman Sachs Bank USA /New York NY

US Bancorp

Marriott International Inc/MD

Toronto-Dominion Bank/The

AEP Texas Inc

New York Life Global Funding

Enterprise Products Operating LLC

Credit Agricole SA/London

Vodafone Group PLC

Exelon Generation Co LLC

Banque Federative du Credit Mutuel SA

Mondelez International Holdings
Netherlands BV
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TSMC Global

Ventas Realty LP / Ventas Capital Corp

Nuveen Finance LLC

European Investment Bank

Bank of Nova Scotia

Intercontinental Exchange Inc

Edison International

American Express Credit Corp

NextEra Energy Capital Holdings Inc

Suncorp-Metway Ltd

Express Scripts Holding Co

Alimentation Couche-Tard Inc

Husky Energy Inc

Canadian Imperial Bank of Commerce

Credit Suisse Group Funding Guernsey Ltd

SES GLOBAL Americas Holdings GP

Protective Life Global Funding

Branch Banking & Trust Co

LyondellBasell Industries NV

Kroger Co/The

BNP Paribas SA

Bayer US Finance II LLC

BMW US Capital LLC

Digital Realty Trust LP

Bank of Montreal

Inter American Development Bank

Skandinaviska Enskilda Banken AB

Capital One Financial Corp

Royal Bank of Canada

African Development Bank

Sprint Spectrum Co LLC / Sprint Spectrum
Co II LLC / Sprint Spectrum Co III LLC

Macquarie Bank Ltd

Warner Media LLC

American Express Co

Enel Finance International NV
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TSMC Global Anthem Inc — FHEELEFEFE RS L - | USD 2,844 7 i * USD 2,844
VPEFEZ AT A
Fifth Third Bank/Cincinnati OH — " - usD 2,680 7 i * UusD 2,680
Lloyds Banking Group PLC — " - | USD 2,653 7 i * USD 2,653
Delta Air Lines 2007-1 Class A Pass — n - | USD 2,642 7 i * USsD 2,642
Through Trust
DXC Technology Co — " - | USD 2,589 EIT uUsD 2,589
PartnerRe Finance B LLC — " - UsD 2,584 T UsD 2,584
WR Berkley Corp . " - | USD 2,516 T UusD 2,516
NiSource Inc — " - uUsD 2,484 T USsD 2,484
AutoZone Inc — " - UusD 2,482 T USsD 2,482
Sumitomo Mitsui Banking Corp — " - | USD 2,459 T UusD 2,459
Barclays Bank PLC — " - | USD 2,451 T UusD 2,451
Pacific Gas & Electric Co — " - | USD 2,436 T UusD 2,436
Eastman Chemical Co — " - | USD 2,390 T UusD 2,390
Danske Bank A/S — n - | USD 2,384 7 g H uUusD 2,384
Xylem Inc/NY — " - | USD 2,355 7 g H UusD 2,355
Aetna Inc — " - | USD 2,330 T A USsD 2,330
EI du Pont de Nemours & Co — " - | USD 2,314 T A UusD 2,314
SunTrust Bank/ Atlanta GA — " - | USD 2,312 AT A UusD 2,312
MUFG Bank Ltd — " - | USD 2,293 I UusD 2,293
Simon Property Group LP — " - | USD 2,261 g * USD 2,261
NBCUniversal Media LLC — " - | USD 2,258 T A USsD 2,258
Metropolitan Life Global Funding I — " - | USD 2,247 g * uUSD 2,247
PSEG Power LLC — Y - | USD 2,235 T A usD 2,235
ING Groep NV — " - | USD 2,230 I UusD 2,230
Kimco Realty Corp — " - | USD 2,212 T A UusD 2,212
Pricoa Global Funding I — " - | USD 2,183 T A UusD 2,183
Cintas Corp No 2 — " - | USD 2,154 T UsD 2,154
National Australia Bank Ltd/New York — 7 - | USD 2,128 7 i * UsD 2,128
Wm Wrigley Jr Co — " - | USD 2,121 T UusD 2,121
AIG Global Funding — " - | USD 2,118 T UsD 2,118
ProAssurance Corp — " - | USD 2,110 T uUsD 2,110
Walgreens Boots Alliance Inc — " - | USD 2,088 T UusD 2,088
Commonwealth Bank of Australia/New — 7 - | USD 2,087 7 i * UsD 2,087
York NY
(£=xTF)
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TSMC Global

HCP Inc

EOG Resources Inc

Philip Morris International Inc

Bank of New York Mellon Corp/The

British Telecommunications PLC

salesforce.com Inc

Realty Income Corp

Duke Realty LP

Societe Generale SA

Magellan Midstream Partners LP

Orange SA

American Airlines 2013-2 Class A Pass
Through Trust

Lam Research Corp

WestRock RKT Co

Brambles USA Inc

Visa Inc

Dominion Energy Gas Holdings LLC

Citibank NA

Regions Financial Corp

General Electric Co

Gilead Sciences Inc

Amazon.com Inc

Weyerhaeuser Co

Principal Life Global Funding II

Phillips 66

Lincoln National Corp

Chevron Corp

Caterpillar Financial Services Corp

McKesson Corp

Harley-Davidson Financial Services Inc

Standard Chartered PLC

O'Reilly Automotive Inc

Abbott Laboratories

Guardian Life Global Funding
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TSMC Global

Marsh & McLennan Cos Inc

Oesterreichische Kontrollbank AG

HSBC Bank PLC

CBS Corp

Sempra Energy

Monongahela Power Co

Texas Eastern Transmission LP

Cboe Global Markets Inc

Georgia-Pacific LLC

Kreditanstalt fuer Wiederaufbau

Nissan Motor Acceptance Corp

Charles Schwab Corp/The

GATX Corp

CNA Financial Corp

Entergy Arkansas Inc

Compass Bank

Western Union Co/The

Entergy Corp

Consolidated Edison Inc

Glencore Funding LLC

Public Service Enterprise Group Inc

Swedbank AB

CA Inc

Merck & Co Inc

Glencore Finance Canada Ltd

Reinsurance Group of America Inc

International Paper Co

Commonwealth Edison Co

Athene Global Funding

Scentre Group Trust 1 / Scentre Group
Trust 2

Mitsubishi UF] Trust & Banking Corp

Union Pacific Corp

GlaxoSmithKline Capital Inc

Equinor ASA
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TSMC Global Biogen Inc — FHEELEFEFE RS L - | USD 995 T UsD 995
VPEFEZ AT A
Laboratory Corp of America Holdings — " - | USD 992 EIET USD 992
Bank Nederlandse Gemeenten NV — 7 - | USD 991 7 i * UsD 991
Sysco Corp - " - | USD 988 EIET uUSD 988
Holcim US Finance Sarl & Cie SCS — 7 - | USD 985 7 i * UsD 985
Unum Group — " - | USD 985 g * uUSD 985
Entergy Texas Inc — " - | USD 978 EIT USD 978
UnitedHealth Group Inc — ” - | USD 976 g * uUsD 976
Healthcare Trust of America Holdings LP — " - | USD 970 g H uUsD 970
State Grid Overseas Investment Ltd — Y - | USD 964 T UsD 964
Bunge Ltd Finance Corp — " - | USD 963 EIT uUsD 963
TransCanada PipeLines Ltd — ” - | USD 962 7oig* uUsD 962
XLIT Ltd — " - | USD 961 7 g # USD 961
National Retail Properties Inc — ” - | USD 936 g * uUsD 936
Duke Energy Progress LLC — " - | USD 916 EIT USD 916
Southern Electric Generating Co — " - | USD 898 EIT uUsD 898
Coca-Cola Femsa SAB de CV — " - | USD 895 7 i * UusD 895
Lockheed Martin Corp — " - | USD 888 EIET USD 888
CNOOC Finance Ltd — " - | USD 867 7 i UusD 867
Viterra Inc — " - | USD 863 T A USsD 863
Baker Hughes a GE Co LLC / Baker — " - | USD 834 T USD 834
Hughes Co-Obligor Inc
Huntington Bancshares Inc/ OH — " - | USD 816 T A UsD 816
Consolidated Edison Co of New York Inc — " - | USD 815 T A USsD 815
Danone SA — " - | USD 801 AT A USsD 801
Alterra Finance LLC — " - | USD 799 T A USsD 799
Intesa Sanpaolo SpA — " - | USD 798 g * uUSD 798
Aon PLC — 7 - | USD 797 7 i * UsD 797
ONEOK Partners LP — " - | USD 789 T USsD 789
AXIS Specialty Finance LLC — " - | USD 783 g H USD 783
Spectra Energy Partners LP — " - | USD 780 g H USD 780
Nomura Holdings Inc — " - | USD 777 g H uUSD 777
Incitec Pivot Finance LLC — " - | USD 776 T usD 776
Manulife Financial Corp — " - | USD 773 g H USsD 773
Sinopec Capital Ltd — " - | USD 773 g H USD 773
(BEXTF)
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TSMC Global Activision Blizzard Inc EIF - | UsD 771 7 i * uUsD 771
2 EfT
Baidu Inc " USD 744 7 igH USD 744
United Technologies Corp " USD 743 EIET USD 743
Walmart Inc " USsD 743 7 igH USD 743
WEC Energy Group Inc " uSsD 738 EIET uUSD 738
John Deere Capital Corp " USD 737 g * uUSD 737
Duke Energy Progress LLC " uUsD 721 EIT uUsD 721
DTE Energy Co " uUSD 707 EIT USD 707
Comcast Corp " USD 703 g * USD 703
APT Pipelines Ltd " USD 701 g ¥ USD 701
Baker Hughes a GE Co LLC " uUsD 698 EIT uUsD 698
American Honda Finance Corp " uUSsD 696 7oig* uUsD 696
eBay Inc " USD 693 EIT USD 693
Textron Inc " usD 693 T usD 693
Sumitomo Mitsui Trust Bank Ltd " USsD 691 T UsD 691
Australia & New Zealand Banking Group " uUsD 691 EIT uUsD 691
Ltd/New York NY

Vornado Realty LP " uUSD 677 g * uUSsD 677
Three Gorges Finance I Cayman Islands Ltd " uUSD 677 g * uUSD 677
Anheuser-Busch InBev Worldwide Inc " UsD 675 AT A USsD 675
Norfolk Southern Railway Co " uUSD 675 g * uUSD 675
Rochester Gas & Electric Corp " uUSD 669 g * uUSD 669
National Oilwell Varco Inc " UsD 664 T A USD 664
Toledo Edison Co/The " uUsD 640 T A USsD 640
Ohio Power Co " uUsD 639 AT A USsD 639
Georgia Power Co " uUSD 635 g * uUSD 635
RBC USA Holdco Corp " uUSD 626 g * uUSD 626
Hyatt Hotels Corp " USD 624 g H USD 624
Continental Airlines 2007-1 Class A Pass " UusD 624 7 i * UusD 624

Through Trust
Continental Airlines 2000-1 Class A-1 Pass 7 UsD 622 7 i * UsD 622

Through Trust
ERP Operating LP " UsD 622 L UsD 622
Alexandria Real Estate Equities Inc ” uUSsD 619 g * uUSD 619
Liberty Property LP " USD 617 7 g H USD 617
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TSMC Global Grupo Bimbo SAB de CV — FHEELEFEFE RS L - | USD 616 g H usD 616
VPEFEZ AT A
Nutrien Ltd — " - | USD 612 7 igH USsD 612
Woolworths Group Ltd — " - | USD 612 EIET USD 612
OneBeacon US Holdings Inc — " - | USD 600 EIET USD 600
Daiwa Securities Group Inc — " - | USD 598 T uUSsD 598
MUFG Union Bank NA — ” - | UsD 597 T USD 597
Kimberly-Clark Corp — " - | USD 596 EIT uUsD 596
Altria Group Inc — ” - | USD 596 g * uUsD 596
BOC Aviation Ltd — " - | USD 595 7 if * USD 595
BAT International Finance PLC — " - | USD 594 T usD 594
Life Technologies Corp — " - | USD 594 EIT uUsD 594
Dr Pepper Snapple Group Inc — ” - | USD 592 7oig* USD 592
Ontario Teachers' Cadillac Fairview — Y - | USD 592 T UsD 592
Properties Trust
ABC Inc — " - | USD 579 g H uUsD 579
Nationwide Financial Services Inc — ” - | UsD 574 g USD 574
AXIS Specialty Finance PLC — " - | USD 573 g * uUSD 573
Mizuho Bank Ltd — " - | USD 572 T A UsD 572
Host Hotels & Resorts LP — " - | USD 569 AT A USsD 569
AvalonBay Communities Inc — " - | USD 564 T usD 564
Berkshire Hathaway Energy Co — " - | USD 549 T uUSD 549
Regions Bank/Birmingham AL — " - | USD 549 L uUsD 549
Exxon Mobil Corp — " - | USD 539 g * uUSD 539
Bunge Ltd Finance Corp — " - | USD 525 T uUSD 525
Prudential Financial Inc — " - | USD 519 AT A USsD 519
MUFG Americas Holdings Corp — " - | USD 517 g * uUSD 517
American Electric Power Co Inc — " - | USD 512 T A USsD 512
Southwestern Electric Power Co — 7 - | USD 510 7 i * UsD 510
Fulton Financial Corp — " - | USD 505 g H USD 505
TD Ameritrade Holding Corp — " - | USD 504 I usD 504
Halliburton Co — " - | USD 500 T usD 500
BNP Paribas / BNP Paribas US — " - | USD 500 7 igH USD 500
Medium-Term Note Program LLC
Regency Centers Corp — " - | USD 499 g H USD 499
Highwoods Realty LP — " - | USD 493 g H USsD 493
(BEXTF)
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MetLife Inc

ORIX Corp

MassMutual Global Funding II
Diageo Capital PLC

Comerica Inc

HSBC USA Inc

Eaton Corp

Narragansett Electric Co/The
Spire Inc

United Overseas Bank Ltd
CenterPoint Energy Inc

Total Capital International SA
Burlington Northern Santa Fe LLC
Columbia Pipeline Group Inc
Canadian Pacific Railway Co
Texas-New Mexico Power Co
Valero Energy Corp

Tanger Properties LP

Southern Power Co

IBM Credit LLC

Aon Corp

StanCorp Financial Group Inc
First Niagara Financial Group Inc
NetApp Inc

CenterPoint Energy Resources Corp
Deutsche Bank AG

Cisco Systems Inc

PacifiCorp

Schlumberger Finance Canada Ltd
Eli Lilly & Co

Amphenol Corp

BAE Systems Holdings Inc

EMD Finance LLC

CMS Energy Corp

Hartford Financial Services Group Inc/The
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TSMC Global Protective Life Corp — FEEBFEFF R UsD 221 * g * UsD 221
VPEFEZ AT A
Rolls-Royce PLC — " - | USD 221 T UsD 221
WestRock MWV LLC — " - | UsSD 216 7 i * USsD 216
ING Bank NV — " - | USD 208 I USsD 208
Fidelity National Information Services Inc — " - | USD 202 T UsD 202
Commonwealth Bank of Australia — ” - | UsD 201 T USD 201
Pinnacle West Capital Corp — " - | USD 195 g * USD 195
Equifax Inc — " - | USD 174 g * uUsD 174
Schneider Electric SE — " - | USD 157 T UsD 157
Packaging Corp of America — " - | USD 157 EIT uUsD 157
Duke Energy Florida LLC — " - | USD 89 EIT uUsD 89
Wells Fargo & Co — FEH A AR 2 £ - | USD 149,942 7 ig USD 151,620
T2
JPMorgan Chase & Co. — " - | USD 124,948 T USD 126,594
Westpac Banking Corp. — " - | USD 99,987 g * USD 100,392
Goldman Sachs Group, Inc. — " - | USD 99,900 T USD 100,623
Commonwealth Bank of Australia — " - | USD 49,994 T UusD 50,178
National Australia Bank — " - | USD 49,994 T UsD 50,143
Bank of Nova Scotia — " - | UsD 49,973 T UusD 50,143
PRI A — ” - | USD 9,996 7 ig * UsD 10,010
P
United States Treasury Note/Bond — BHEELFEPER S L - | USD 335,016 T A USD 335,016
PEFEZ AT A
Abu Dhabi Government International Bond — " - | USD 3,380 AT A USsD 3,380
Qatar Government International Bond — " - | USD 1,299 T A UusD 1,299
SR G % /SR B A s %
Government National Mortgage — W EHS L EFE - | USD 11,530 T UusD 11,530
Association Z2_& ﬁﬂ; A
Fannie Mae — " - | USD 7,190 T UusD 7,190
Freddie Mac — " - | USD 4,789 T UusD 4,789
Fannie Mae — BHEELFEPER S L - | USD 666,059 7 if USD 666,059
R ART A
Freddie Mac — ” - | USD 279,461 7 OAg USD 279,461
(E=x7F)
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TSMC Global Government National Mortgage — FEEBFEFF R - | USD 157,046 * g * USD 157,046

Association BEHFEL AME A

Ginnie Mae — " - | UsSD 26,426 7 i * UusD 26,426

Federal Home Loan Banks — " - | USD 6,143 7 i * UusD 6,143

Freddie Mac Multifamily Structured Pass — " - | USD 3,258 T UsD 3,258
Through Certificates

Province of Quebec Canada — " - | USD 2,510 T UusD 2,510

Export Development Canada — " - | USD 2,485 g * uUsD 2,485

NCUA Guaranteed Notes Trust 2010-R2 — " - UusD 1,335 T USsD 1,335

CPPIB Capital Inc — " - | USD 1,179 T UusD 1,179

Federal Farm Credit Banks — " - | USD 885 T UsD 885

Kowloon-Canton Railway Corp — " - | USD 560 EIT USD 560

FHLMC-GNMA — " - | USD 500 g UusD 500

TAERES

Ford Credit Auto Owner Trust — ERUE A N s - | USD 2,295 7 if H UusD 2,295

ZERT A
Hyundai Auto Receivables Trust — " - | USD 1,995 T A UusD 1,995
Citibank Credit Card Issuance Trust — BHEEBFEPER S L - | USD 59,519 g * USD 59,519
PEFEZ AT A

Discover Card Execution Note Trust — " - | USD 50,082 AT A USsD 50,082

Chase Issuance Trust — " - | USD 39,932 T A USsD 39,932

American Express Credit Account Master — " - | USD 36,256 T A USsD 36,256
Trust

Ford Credit Floorplan Master Owner Trust — " - | USD 26,768 T UusD 26,768
A

Ford Credit Auto Owner Trust/Ford Credit — " - | Usb 13,720 7 oigH UsD 13,720
2014-REV1

UBS-Barclays Commercial Mortgage Trust — " - | Usb 12,331 L usb 12,331
2012-C2

Morgan Stanley Bank of America Merrill — " - | USD 11,498 L UsD 11,498
Lynch Trust

Toyota Auto Receivables 2014-C Owner — " - | USD 11,403 T UusD 11,403
Trust

Capital One Multi-Asset Execution Trust — " - | UsD 11,014 T UusD 11,014

BA Credit Card Trust — " - | USD 10,805 T UusD 10,805

(BE=F)
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TSMC Global

Hyundai Auto Lease Securitization Trust
2017-A

Nissan Master Owner Trust Receivables

COMM Mortgage Trust

GM Financial Automobile Leasing Trust
2015-3

JPMCC Commercial Mortgage Securities
Trust 2017-JP7

BANK

CGDBB Commercial Mortgage Trust
2017-BIOC

Mercedes-Benz Master Owner Trust

Honda Auto Receivables 2017-2 Owner
Trust

Chesapeake Funding II LLC

GS Mortgage Securities Trust

Ford Credit Auto Lease Trust

Citigroup Commercial Mortgage Trust
2013-GC11

BMW Vehicle Lease Trust

Nissan Auto Lease Trust

BBCMS 2018-TALL Mortgage Trust

JPMBB Commercial Mortgage Securities
Trust 2013-C12

JPMDB Commercial Mortgage Securities
Trust 2017-C7

Volvo Financial Equipment Master Owner
Trust 2017-A

Ford Credit Auto Owner Trust

Wells Fargo Commercial Mortgage Trust
2015-LC20

UBS Commercial Mortgage Trust 2018-C10

GM Financial Consumer Automobile 2017-1

Nissan Auto Receivables 2017-B Owner
Trust

Cold Storage Trust 2017-ICE3
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TSMC Global Morgan Stanley Capital I Trust — FEEBFEFF R - | USD 3,697 * g * UsD 3,697
VPEFEZ AT A
Wheels SPV 2 LLC — " - | USD 3,383 7 i * UusD 3,383
Hertz Fleet Lease Funding LP — " - usD 3,319 7 i * UusD 3,319
BMW Floorplan Master Owner Trust — " - | USD 2,800 7 i * UusD 2,800
Navient Student Loan Trust 2017-1 — " - | UsD 1,711 7 i * uUsD 1,711
Hyundai Auto Receivables Trust — " - | USD 1,675 7 g H UusD 1,675
WFRBS Commercial Mortgage Trust — " - | USD 1,612 EIT uUsD 1,612
2013-C14
SLM Student Loan Trust 2013-6 — " - | USD 1,594 T UusD 1,594
Enterprise Fleet Financing LLC — " - | USD 1,474 T UusD 1,474
Mercedes-Benz Auto Lease Trust 2016-A — " - | USD 1,414 T UusD 1,414
CarMax Auto Owner Trust — " - | USD 872 T usD 872
280 Park Avenue Mortgage Trust — " - | USD 830 EIT USD 830
CFCRE Commercial Mortgage Trust — " - | USD 810 EIT uUsD 810
2011-C1
Ally Auto Receivables Trust 2018-3 — " - | USD 700 T UsD 700
DBUBS 2011-LC2 Mortgage Trust — " - | USD 516 g * USD 516
ARI Fleet Lease Trust 2018-A — " - | USD 507 T A UsD 507
CD 2016-CD2 Mortgage Trust — " - | USD 497 g * uUSsD 497
Mercedes-Benz Auto Receivables Trust — " - | USD 197 AT A USsD 197
2015-1
Freddie Mac — " - | USD 1 7 i UsD 1
SR &
Bank of Tokyo-Mitsubishi UFJ — FEH A AGE 2 £ - | USD 49,979 7 i * USD 49,752
A
Sumitomo Mitsui Trust Bank Limited/ New — BHEELFEPER S L - | USD 2,000 3R USsD 2,000
York BEEEZ ART A
Royal Bank of Canada/New York NY — " - | USD 2,000 3R UusD 2,000
Macquarie Bank Ltd — " - | USD 1,988 3R UusD 1,988
Toronto-Dominion Bank/NY — " - | USD 1,500 3R UusD 1,500
(&=xF)
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TSMC Global AL () P RERT
Primavera Capital Fund II L.P. — FEEBFEFEF R - | UsD 72,498 4 uUsD 72,498
VEFEZ AT A
VTAF 11 AL A (k) 2 @ REHRE
ey S - AN — BHEE B FEFERS L 1,019 | USD 2,053 4 usD 2,053
f‘% [ o ?f__
Aether Systems, Inc. — " 1,085 UusD 355 20 USsD 355
5V Technologies, Inc. — " 963 | USD 316 2 USD 316

13 () 2P R
Aquantia — ERUR VI R 360 | USD 4,166 1 USD 4,166

%R AT A

VTAF III APE () 27 RERT
LiquidLeds Lighting Corp. — BHEELFEPER S L 1,600 | USD 800 11 UusD 800
VEFEZ AT A
Neoconix, Inc. — " 4,147 | USD 174 - USsD 174
ISDF ArH () 2P RERT
Sonics, Inc. — BHEEBFEPER S L 230 - 3 -
PEFEZ AT A
ISDF II AP (1) 2P RERT
Sonics, Inc. — BEEBFEFER L 542 - 8 -
VEFEZ AT A
Growth Fund APH () 2P RERT
Innovium, Inc. — BEEBFEFER L 451 | USD 2,392 - UusD 2,392
B ARTA
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§ i i & 4 A 1 e Coole Bl (o |8 Bl (oo b e s s A oo E| 0 e 4
o AP () P BERT
TSMC Global FrEEFLHET — AR 9| $309,211,877 21 % 59,182,280 -1 % -1 % -1 % - 11| $382,629,000
cfETaR TR " — Faf - 26,493,740 - 2,361,320 - - - - - 25,388,452
TSMC Global o 20
CVS Health Corp BEEEFEFFRS — — - | USD 10,018 -| USD 14,507 - - - - -| USD 24,424
i ERE 2 ERT
A
Cooperatieve Rabobank " — — -| USD 1,450 -| USD 11,593 -| USD 4,387 | USD 4,497 |(USD 110) -| USD 8,542
UA/NY
Celgene Corp " — — -| USD 6,181 -| USD 10,575 -| USD 8,076 | USD 8,258 |(USD 182) -| USD 8,348
Asian Development Bank " — — - | USD 11,073 - - -| USD 11,075 | USD 11,075 - - -
FCRp e fig
United States Treasury BHE L FEERKD — — - | USD 202,689 - | USD 277,214 - | USD 193,418 | USD 194,524 |(USD 1,106) -| USD 282,963
Note/Bond LB 2 & 7
A
United States Treasury " — — - | USD 49,901 -| USD 67,998 -| USD 71,979 | USD 71,935 | USD 44 -| USD 45,909
Floating Rate Note
United States Treasury Bill " — — -| USD 2,997 -| USD 93,204 -| USD 94,516 | USD 94,492 | USD 24 -| USD 1,749
PRSI G 5 Rt i
2B AL
FNMA TBA 30 Yr 3.5 BEEEFEFF RS — — -| USD 2,866 -| USD 36,834 -| USD 20,767 | USD 20,841 |(USD 74) -| USD 19,006
i ERE 2 ERT
A
FNMA TBA 30 Yr 5 " — — - - -| USD 46,384 -| USD 29,474 | USD 29,526 |(USD 52) -| USD 16,960
Government National " — — - - -| USD 15,306 - - | USD 4 | (USD 4) -| USD 15,299
Mortgage Association
Government National ” — — - - -| UsSD 10,453 - - - - -| USD 10,382
Mortgage Association
FNMA TBA 15 Yr 3 " — — -| USD 2,015 -| USD 27,575 -| UsD 23,017 | USD 23,068 |(USD 51) -| USD 6,558
FNMA TBA 30 Yr 4.5 " — — - | USD 15,758 -| USD 86,688 -| Usb 97,401 | USD 97,702 |(USD 301) -| USD 4,817
GNMA II TBA 30 Yr 4 " — — -| USD 2,378 -| USD 23,048 -| USD 23,063 | USD 23,109 |(USD 46) -| USD 2,339
FNMA TBA 15Yr 3.5 " — — - - -| USD 18,243 -| USD 16,218 | USD 16,228 |(USD 10) -| USD 2,023
GNMA II TBA 30 Yr 3.5 " — — - | USD 145 -| USD 29,969 -| USD 28,387 | USD 28,458 |(USD 71) -| USD 1,658
Federal Home Loan Bank " — — - - -| USD 29,498 -| USD 29,500 | USD 29,499 | USD 1 - -
Discount Notes
FNMA TBA 30 Yr 3 " — — - - -| USD 123,851 - | USD 123,395 | USD 123,851 | (USD 456) - -
(EXF)
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TSMC Global FTAREFRS
Citibank Credit Card BEEEFEF IR - - - | USD 48,328 -| USD 27,345 -| USD 16,000 | USD 15,996 | USD 4 -| USD 59,519
Issuance Trust o e 2 4 it 7
A
Discover Card Execution " — — - | USD 45,722 -| USD 15,017 -| UsD 10,585 | USD 10,591 |(USD 6) -| USD 50,082
Note Trust
Chase Issuance Trust ” — — - | UsD 39,211 -| UsD 17,750 -| USD 16,973 | USD 16,982 |(USD 9) -1 USD 39,932
American Express Credit " — — - | UsD 12,805 -| USD 12,963 -| USD 4,429 | USD 4,431 |(USD 2) -| USD 21,316
Account Master Trust
Capital One Multi-Asset " — — -| USD 22,544 - - -| USD 11,500 | USD 11,474 | USD 26 -1 USD 11,014

Execution Trust
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By He % 106/3/10~107/1/25 | $ 303592 i1 fzit R sk icts o[t Lkir § 112 7 - G T =5 g p
T
B3 106/3/17~107/3/12 301,341 |1 fEie A sk fc s [4r kT 142 12 P _ S B O T .
LIRS RN
~e R S
R 106/3/21~107/1/8 302,101 |ik 1 AZ:E R S fcts » |3 A HIRR T LD P — 3 i 3 2 |7 4 P
LIRS RN
W A
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PEREREHR P
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W A
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B 5 106/5/25~107/6/21 2,187,982 |k 1 ARt B Sk fcts o[V EE £k i G AN P _ T 3 S 4 s N
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B % 106/11/13~107/4/16 $ 388,969 |1 Azt BTl | RIS KT NP — - B T T TR R -
VR R R =
B % 106/11/14~107/4/16 1,724,550 |1 4232 B e i+ i 1 ARER AL 7 L2 P B . o IO g i
v RE R ' ' =
B % 106/12/5~107/6/4 6,758,423 |1 fLie RSk fcs [H A B A i 1P _ G - O 2R { .
VTR A ‘ ‘ = .
B = 106/12/13~107/6/22 2,113,761 |i& 1 428 B BTt o |[fop L e @ . 2 - L . .y % " .
v RE R ' ' =
e % 106/12/14~107/5/23 305,566 |ik 1 A2 B ST s o[ AL S H IR F NP — 7 i L S P Y P
L ‘ ‘ =
B % 106/12/26~107/2/13 525,172 |1 AR B Sk el +| kLG L P _ S - B . R .
P RY AR ‘ ‘ =
B % 107/1/4~107/4/16 1,744,533 |1 4zie Bsk e s+ |[FUAY @557 22 P _ S . S A Y .
P Rd AR ‘ =
B 107/1/5~107/4/16 315,886 |1 Arit RS fcis | HEBAILD T AP Sd 4| — SR S S P "2 \ .
L R N o F i i -
B % 107/2/5~107/3/22 2,067,841 |i& 1 ARE R SR jTis | TW ARG LD P — F ig F if H F g * % if F Ay 4 &
P Rd AR ‘ = *
Feo% 107/2/6~107/4/3 2,710,363 |k 1 A2iE RS cts »|T B4 H R AP - R 3 2dr |agr TP .
L ‘ a
B % 107/2/12~107/4/16 378,445 |k 1 f2ie & 5% fc 5 + | AMPOWER _ S - B . R .
IR NC TN INTERNATIONAL
ENTERPRISE
B % 107/2/13~107/6/25 1,415,232 |z 1 A28 BB cts | o P £ 2 AR 2P _ T S S 4 .3 .
VTR ‘ ‘ .
B % 107/4/13~107/4/16 410,000 |ix 1 4238 B Zhlcis |4 AGF ‘7,4;‘;5)!;,’},\4}; A o T 2 53 SRS - " f%’ 5 % I%’ .
P RE A& ‘ ‘ *
B 5 107/4/16 2,691,210 |f& 1 f2:& B B fcis |:E % LG NP _ 2 i 2 53 - - e - " .
S AT ‘ ‘ .
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e s L " g e owow | G R
(%5 (hhn ) iR 2 %
(% )
I TSMC North F o P $285,135,942 FLopis30= $ 50,980,985 60
America ()
Bl o @ R & %-T 3,190,892 530 = 1,009,177 1
I B A F o & }f 9,465,891 PR30 = ( 1,661,881) 5
WaferTech =¥ =2 ’}5 Z_F o F A %-T 4,252,547 9 B30 = ( 1,546,592) 5
2R AP B ¥ & § 2,644,248 6 |130= ( 475506) 1
- ﬁ C= N SR 2 F o F g %-T 2,302,108 5 B30 = ( 1,428,454) 4
SSMC ML X B }f 1,753,667 4 PR30 = ( 344,554 ) 1
TSMC North AR cRa T ZMEE ¥ N %‘b 987,354 FE P {530 = 63,817 -
America (USD 33457) (USD  2,090)
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MR RICETE 2 2P| b % S A Rl B3N 7] # 3R N - . . PP s
e PR AR | znﬂs;f*éq;u%f(%l— ) | & e &3 W B v & FFP
I TSMC North America |+ = @ $ 51,595,574 46 $ 3,439,728 — $ 29,909,924
SSMC ML E 1,698,519 e i 172 — 391
RSP MG FE 1,486,788 i - - — }
BIR 7 [ RS 1,009,314 51 - — -
K4z o P + o F 506,971 iy - — -
cfERT RF A N I S A [ A 2 28,335,695 i - — -
(RMB  6,148,439)
SHE AP a4 N 3 1,661,881 30 - - B
(RMB  360,606)
WaferTech I BHAE O 1,546,592 60 840,390 - 840,390
(UsD 50,658) (USD 27,527) (USD 27,527)
LY LD AP S P 4 o 1,428,454 56 - — -
(RMB  309,955)
TSMC Technology |¢ #& = & BgA oD 238,220 i - — -
(USD 7,803)
TSMC North I AL 151,699 T - 1,011 — 3,240
merica ,
A i usD 4,969 usD 33 usD 106
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2 % i
S B2 5 A z, i % i N *F %lBr 2 4 47;%?!',/‘:‘.(;'1—)% oz i
0 ey TSMC North America 1 et I Ak $285,135,942
R a A 238 50,980,985
H G Rl h A 25 614,589
& RBE TR A FRE 151,699
TSMC Japan 1 FHEr & 112,326
TSMC Europe Fargr — g 236,985
LN EP i 3 9,465,891
& RBE TR A FRE 1,661,881
SRR AT AP &K 2,302,108
fas T EA  RE R 2,348,831
BEE N
R B TR A FoE 1,428,454
TSMC Canada 1 g 148,523
TSMC Technology 1 g 1,006,902
J& i RBE TR A FRE 238,220
WaferTech 1 i b 4,252,547
)RR A v ] 1,546,592
Kigr P 1 Bk A FKIE 506,931
1 ST RF P cRRTE ARG 3 Hofs Roahd A 38 28,335,695
- 1B ERAFTHF P2 E 3R EAFOFTEFZE

D A2 PRH LRI RS- R E R E A LR AR T BRI T SR R R
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(s a) | (g | ETR T i) (e CHRE R
o TSMC Global Tortola, British Virgin Islands - BT ER $ 352,072,509 | $ 292,890,229 11 100 $382,629,000 | $ 4,076,767 | $ 4,076,767 |+ = &
TSMC Partners Tortola, British Virgin Islands LTHME UL EPMBTERE - & 31,456,130 31,456,130 988,268 100 52,384,657 1,204,676 1,204,676 |+ = &
T Far
D N Ao AATRZ: A LEMEE 2 Wi 4 10,180,677 10,180,677 464,223 28 7,991,101 2,569,276 725,172 (B B8 & ¥
&~ ERREE T R 2 ,lcg_ i
i3 BRI PRAE
SSMC Singapore HATEE A I EHEY 2 Y ey 5,120,028 5,120,028 314 39 4,928,611 1,830,054 709,878 | I 5 & %
&
TSMC North America San Jose, California, U.S.A AT Hs LEMEE 2 48 ER 333,718 333,718 11,000 100 4,226,373 104,476 104,476 | & 2> @
Kz P TR Rt EE e d Rk A AP M 5,005,171 5,005,171 253,120 87 4,214,239 46,870 40,732 |+ = @
SR - S - S VRTINS
e
o FF W Sl ds ¥ % 2 3K 2 B RSk 1,988,317 1,988,317 111,282 41 1,679,997 |( 1,560,278) | ( 633,605) | Bf 73t & %
#HEEH
[N R BHTRAE2ZETT B 24 Pl 386,568 386,568 46,688 35 1,044,164 431,327 150,274 |RBf B & ¥
TSMC Europe Amsterdam, the Netherlands LRI E L EGR 15,749 15,749 - 100 430,225 21,070 21,070 |F =@
VTAF II Cayman Islands FAIPEHFEELRT 412,831 412,831 - 98 258,813 | ( 1,593) | ( 1,561) |+ = &
VTAF III Cayman Islands RAIFEHFEEZHRT 1,318,885 1,318,885 - 98 199,026 |( 6,122) | ( 6,000) |+ = &
TSMC Japan Yokohama, Japan Z P IRIRE LR EGR 83,760 83,760 6 100 139,403 3,063 3,063 |F =@
TSMC Korea Seoul, Korea LRI E L EGR 13,656 13,656 80 100 39,640 995 995 |3 o &
TSMC Solar Europe GmbH Hamburg, Germany ITHATA R PR A T2 L2 E 25,266 25,266 1 100 ( 20,334) | ( 21) | ( 2|+ 2@
= PR AR
TSMC Partners TSMC Development Delaware, US.A L EMAE IR T £ 17,919,242 17,919,242 - 100 28,103,686 919,280 - Faf
(USD 586,939 )| (USD 586,939 ) (USD 920,527) | (USD 31,102)
TSMC Technology Delaware, U.S.A It EER 436,030 436,030 - 100 575,174 39,976 i F o9
(USD 14,282 )| (USD 14,282 ) (USD 18,840)| (USD  1,354)
TSMC Canada Ontario, Canada 1A EER 70,219 70,219 2,300 100 194,473 16,334 i F P
(USD 2,300)|(USD 2,300 ) (USD  6,370) | (USD 553)
ISDF Cayman Islands FEIFHEELHRT 14,508 14,508 583 97 507 - e iy 3 o9
(USD 475)| (USD 475) (USD 17)
ISDF II Cayman Islands FAIFEH T ELZHRT - - 9,299 97 - | ( 6,781) = iy RS
(USD  (231))
VTAF III Growth Fund Cayman Islands A4 fi«ﬁ:i ¥2 87 65,755 65,755 - 100 97,119 | ( 590) = iy + o
(USD 2,154 )| (USD 2,154 ) (USD 3,181)|(USD  (20))
Ap g P Fral B Al S NER RIS o S Sl S i ) 48,645 48,645 4,693 39 19,775 | ( 8,818) FE Mg ¥
AT ] § 2 AT R )i (USD 1,593 )| (USD 1,593 ) (USD  648)|(USD  (299))
TSMC Development WaferTech Washington, U.S.A AT A DEMES 2 W48 - - 293,637 100 4,769,089 757,997 i FoF
2 /?J’é (USD 156,210) | (USD  25,640)
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cRETTRF IR EAE]S 18,939,667 - $ 18,939,667 $ - $ - $ 18,939,667 | $ 2,879,004 100% $ 2,881,262 | $ 54,543,007
> P Ly 2 [(RMB  4,502,080) (USD  596,000) (USD  596,000) (=)
Wi -4 g -
REE T e
e
cHETe AT FEMTERE 30,521,412 | - 28,160,092 2,361,320 - 30,521,412 | ( 3,918,665)| 100% |( 3,918,665)| 25,388,452
O Ly 2 [(RMB  6,650,119) (USD  920,000)| (USD  80,000) (USD  1,000,000) (3=
Wi -4 -
REE T e
B
A~ B 4 B 2k S m e
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$ 49,461,079 $ 119,412,667 .
(USD 1,596,000) (USD  3,596,000) o
- I BRIBEFTORTY WF 2P USD5S96,000 # ~ 2 S 4T & % 5+ 2 @ USD1,000,000 + =~ o
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