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36 HLiF e A

A2 PH 108 E 1 1 pit* EFAZAFE F2

s
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3
A
»
T
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=

M #HLF emguppr oFfater 8- 1R:FEeEef

D) AFHEF 108 & 12 7 31 p um Bz efedhef
e L
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Ao @108 & 10 1 pRAEFLFATEY 2GR K
FlF g T o8 1.46% 0 ZARF LG &322 107 # 12 7 31

PAPB FERETL A A METSdRFL L 20D 4

L

107 # 12 7 31 p 7 ¥ Bi) ¥ £ F2 & kit
5 AR
BBl mhaef

108 # 17 1 p AT

108 # 10 1P HFHHTIFATRIELRE

et FuE R FEREL T ERRALT F
AL 2ZRE

108 # 1" 1pAeff G4

$ 20,849,585
(__3,189,821)
$17,659,764

$16,465,599

3,438,016
$19,903,615

LA S

FEA > ERFHN R 2 2F FERAE T
108 & 17 1pdedeii * MEMBFEERSF 165 - & 2 7%
108 & 17 1p Rk flas g iFns it @gessg
= ERF

108 # 1% 1p FA ~fF2EF2PR

108&171p
LA S B
2 B O & & %

A

107#12% 31p
s &

<.

M

I

His b F A $ 5,406,423 ($ 118,242) $ 5,288,181
i EF A - 20,082,875 20,082,875
His 2Lind 7 A 1,584,647 ( 77,171) 1,507,476
TARE $19,887,462
fI@E it %'i’ * & —:d— R

= f 7 61,760,619 $ 2,627,334 64,387,953
AFRF—2ind - 17,269,317 17,269,317
His 2Lind f 3 1,950,989 ( 9,189) 1,941,800
AREE $19,887,462
BEPE $
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Fl~ EEMEEFEL LT 2P
AEBEMBELHHULWAT
Ao PTG 2 BEEE A
108# 107# 107 &
KESP L4 F 2 P 4 4 4 & ¥ B R EY@EE™ 6730p 12°31p  6730p P
e TSMC North AT H 2 2 SanJose, 100% 100% 100% -
America @ 2y California,
B4 e ¥ US.A.
i*
TSMC Europe B.V. % = JRi+% £ Amsterdam, the 100% 100% 100% -
(TSMC EER Netherlands
Europe )
TSMC Japan % # JRi%% &  Yokohama, 100% 100% 100% -
Limited (TSMC EEi Japan
Japan)
TSMC Korea £ 2R+ % £ Seoul, Korea 100% 100% 100% e
Limited (TSMC EEB
Korea )
TSMC Partners, L Y gk 3+ - Tortola, British 100% 100% 100% e
Ltd. (TSMC Wi % 4p b Virgin Islands
Partners ) PFERZ
S ERTE
i
TSMC Global Ltd. - #:4% 3 ¥4% Tortola, British 100% 100% 100% —
(TSMC Global ) Virgin Islands
cHRT(PR)F FUMTREZE PR A 100% 100% 100% —
AF(eHATYR B LEHE
F2F) B2l
a8~ R
E T
{"/‘: 21
cRFRT (2R )F HFUTRZYE Y Re R 100% 100% 100% -
2P R e R *A%§’3%
3 a7) Bl
% N /F'];é‘
55' ® ol et
ES
REPFERFFR I Fe® i 5 9 87% 87% 87% —
2P (REEDF) - EEN )
K WCA &-4p
B2 AT~
S
ol
RS
RE
VentureTech #4144 HF ¥  Cayman Islands 98% 98% 98% -
Alliance Fund II, 2ZPF
L.P. (VTAFII)
VentureTech #4142 HF ¥ Cayman Islands 98% 98% 98% -
Alliance Fund 2ZPF
IIL, L.P. (VTAF
1I1)
TSMC Solar #E S K€ Hamburg, - 100% 100% I- %
Europe GmbH P e Ap Germany
R
(R 2
i
TSMC Partners  TSMC L g9l 4p Delaware, 100% 100% 100% —
Development, [ USA.
Inc. (TSMC
Development )
TSMC Technology, 1 421 #% ¥+ Delaware, 100% 100% 100% ;-
Inc. (TSMC US.A.
Technology )
TSMC Design 1424 # %5+  Ontario, Canada 100% 100% 100% -
Technology
Canada Inc.
(TSMC
Canada)
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P 2 ) BREEE A

108 107# 107#
KFELP L4 3 2 P & 4 B ¥ B xri¥@Em 6730p  12731p 67300 ® @
TSMC Partners  InveStar A4 F ¥ Cayman Islands 97% 97% 97% PR s
Semiconductor BT =
Development
Fund, Inc.
(ISDF)
InveStar #A1F 5 F ¥ Cayman Islands 97% 97% 97% [ <
Semiconductor 2P F b
Development
Fund, Inc. (II)
LDC. (ISDF1I)
TSMC WaferTech, LLC AT 2 2 Washington, 100% 100% 100% —
Development (WaferTech) s 2 US.A.
2t
A8 2R
VTAF III Growth Fund #41F 3 F ¥ Cayman Islands 100% 100% 100% e
Limited ( Growth 2ZPF
Fund)
- s 2 A S 6P F PR 2Z2EE A F 27
2o AP EY Re 2 RFEFETRTIRERRS  RBERBRARTOT AP RUAERTHEY
30 ¥ £ he pd ¥ F AT NI NPT R - B Aad 2F F 2 12 BRI RMYE - B
AR s o
3£ = ¢ TSMC Solar Europe GmbH ¢ =t 108 & 3 ¢ %‘%Iﬁj—ﬁ, % & -
e D B 2P R AHBTFEREAY o
(=) # ¥
108 #
5 = g 2 A . N N ., 2 . ¢ 4
AP g FREAFEZAEFEANRSZ L FERREFR
B Felms FHEr AT g el
1. &A=& 5 di 44
RS N 2 o g N > v s
YEREF 2T GRIAAFTCREZEFTIFPNRAZ

g Efhhz FAREF: e e Fed RN
AFENSAAFHEPRAG Y » B 2T EFHF PRI
ByEA*RFLG -

Rr*EFAGRIAFE - R EF AL A AT
FzhiFl s £2FRLp L H22FHE 2R RED
FAZG S & BHRFARGERFITES R RFH LD
ZERFEE > TAFRAFEFARLFEESE M TR L
R R Rl Y BT AGHEBPEIAENEHET AL R A o
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¥ERF 22T GREKAFRTCEZFDF PRI LK
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PP IRk A R GRERY - MAERSBLD RHE AT
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PGB ER R RALF TR

lé‘é ﬁp “'T]—} fﬂ_,l l’&-*bf “'T]d f%

MW ERBP

Bofo o P TR T

g o2 ko

EYN
=

RAAIE T P E Y E I RFRE S BRI EL bR
R EREESE RS IR EEE RS LR
RS TR E SR S I R - T F [N
BT vkt 2 it MY W E R
S E R g B2 BRI AR KA
BTG o kb MR T T L X f 2 A
BRI 28 RhE 107 F R &EEMBEFEL R -

(-)RFPRTAZRFL G20

RKEFAZARFDEFZ ITRAFEAHFTRY 2 KA BIFH
#?Iljf v T p.u)"J i # ’fﬁ?‘é_i fﬂ‘?ﬁ f?&i‘t%‘;iq% °
AT RAEFTAZLAEFHIRFRF > A7 Y ERE 2 EHRG TN
FReFFREFR2 T CHEFTEFR > e RFRHP I
EEEETRD Fé?ffrja FREFRZIFPRE o L& 18 FF e fEE
BT EFDPFZLENFEHFRE2 FE2RDPDTAF KL FE2ZEL
BE oA RHNFEFRPLECFASFRE A RFFLF L7
w AR F R o
FTHRAFEGFETR T 2 KA HMEHEZNNF > L8G4 & 4
RWEARRR T 23 F ARG F -T2 RKEAGH R GREK
CL R A IS
CREZQFRE
108#67 30p  107#127 31p  107#6” 307
MEEHAFFIH $ 645,551,180 $575,825,502 $627,258,280
PR % 2,226,627 - -
FEAL 1,301,817 759,499 419,850
PR H R 5 617,638 - -
Gl S A - 1,229,600 4,551,750
$649,697,262 $577,814,601 $632,229,880
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AESHZeHFAMBE - PEFE RS LHER LY Y ERH 0
ol 2 T F Ao
S B EHER AP EGFIZ ERT AL £ T
108#6%30p 107#12* 31p 107#6* 30p
EpT A
ER IR R ol
E
T
PR B AP |
HE X $ 1,144,137 $ 3,419,287 $ 717,735
B EL Y 178,619 85,303 356,335
TAAHESX - - 130,966
$ 1,322,756 $ 3,504,590 $ 1,205,036
Epf G
ok
B Wﬁr £ 5 $ 30,767 $ 40,825 $ 1,057,719
AP RFLEFLERILAE 2P LR GLREFRS
hBTAE A 2 R e AP L2 TA A BT LG R
P AR W € 3o
AT AT RHAELE AT
kil #p g [E= & 3 (" =)
108 £ 6 * 30 p
Sell NTD / Buy EUR 108 # 7 " ~108 # 8 * NTD15,849,715/EUR 450,000
Sell NTD / Buy JPY 108 # 7" ~108 % 8 * NTD 6,108,352/JPY 21,100,000
Sell USD / Buy EUR 108 & 7 7 USD  267,073/EUR 235,000
Sell USD / Buy JPY 108 & 7 7 USD  15,186/JPY 1,628,000
Sell USD / Buy RMB 108 & 7 7 USD  335,000/RMB 2,311,464
Sell USD / Buy NTD 108 &7 % ~108# 8% USD  53,500/NTD 1,681,756
Sell RMB / Buy USD 108 & 7 * RMB  462,079/USD 67,000
107 # 12 * 31 p
Sell NTD / Buy EUR 108 £ 1% ~108 & 3 * NTD18,545,854/EUR 527,000
Sell NTD / Buy JPY 108 &1 % ~108 & 3% NTD 4,757,858/JPY 17,200,000
Sell USD / Buy EUR 108 &£ 1 * USD 495/EUR 434
Sell USD / Buy JPY 108 &£ 1 * USD  175,591/JPY 19,389,014
Sell USD / Buy RMB 108 & 1 * USD  318,000/RMB 2,188,747
Sell USD / Buy NTD 108 1% ~108 % 2% USD 127,000/NTD 3,908,635
Sell RMB / Buy USD 108 &£ 1 * RMB  667,539/USD 97,000

(#&=F)
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’EA

R
~

3 #y ) A £ 3 ( * =)
107 # 6 » 30 p
Sell NTD / Buy EUR 107 # 7% ~107 & 9% NTD 8,748,750/EUR 248,000
Sell NTD / Buy JPY 107 &7 % ~107 & 8 * NTD 6,661,029/JPY 24,396,000
Sell USD / Buy RMB 107 # 7% ~107#8* USD 698,000/RMB 4,540,519
Sell USD / Buy NTD 107 &7 % ~107#& 8% USD 962,500/NTD28,710,052
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 % ~107 & 8 *  RMB 2,050,582/USD 315,000
GBEE B FEFE RS B EFEZ AT A
108Z6" 30F 107&12" 31F  107&6" 30P
SEEBFEFE RS
B2 Fara BT
~ P $ 48,978,969  $ 40,753,582  $ 40,298,039
FR R 5RO
B E AP R ARG
X 43,422,635 31,288,762 35,043,747
FORE2 10,920,257 11,151,359 10,370,874
T AAHGES 10,009,050 15,670,295 14,321,226
FEMNE - 107,590 228,618
113,330,911 98,971,588 100,262,504
=R O |l A
R 2 E 1 EHF
AL (1) = 7%
LE 4,040,800 3,910,681 5,694,784
I () aF Rk 263,321 590,152 1,765,104
4,304,121 4,500,833 7,459,888
$117,635,032  $103,472,421  $107,722,392
i & $113,594,232  $ 99,561,740  $102,027,608
2 on # 4,040,800 3,910,681 5,694,784
$117,635,032  $103,472,421  $107,722,392
ASPRFIUEBE IS BN EPHG LR AL ERR T
GERFTLEELEFEFERSOAFEFEZL EART A -
AP FAERFTELERLFT 2 AL 20 e A EE N 108 &
2107 # 17 1P 316”7 30 N8EFLLFEFER/RS L EfE
2 EFE I E P T A N 598,308 F ~x 206,165 F & v Ap B H # jEE —

-20-



%él%ﬂ?éé@ﬂwﬁgﬁéﬁém@ﬁw

2 107 # 4% 1p 2 6
PRus 2 Al » G 2R =
G ZHTF -

£ 3 108 # 2 107 # 6 *
ez Bl B RFT2 ARG
BRI GEYH A

RS AR BT A

108467 30 P

a;@ﬁﬁiiﬁw A AT

30 P 2k » HAEHE B
LA B

D A
f:L]p F‘ ‘3% )

107#12% 31p

a

P30 p ¥ 108 &£ % 107 &£ 1 7

Y AF ¥ 70,052 F =

+ > H 108 #
12 67" 30
N SN RS R L.

A ERD Y E
& 34,194 # ~ % 29,807

F e S A

107# 6% 30 P

A $ 7,924,814 $ 19,519,941 $ 19,386,500
FEXL - 2,294,098 -
‘EH‘#-?T\: B - - 1,526,500
AR Lt ( 3,033) ( 8,147) ( 8,728)

$ 7,921,781 $ 21,805,892 $ 20,904,272

piet w $ - $ 14,277,615 $ 13,427,398
P 7,921,781 7,528,277 7,476,874
$ 7,921,781 $ 21,805,892 $ 20,904,272
ﬁ%&ﬁ’?ﬁ*i?‘?ﬁiﬁﬁﬁﬁé_#ﬂfﬁgﬁy&“ﬁiﬁﬂﬁ?fﬁ}’@?#ﬁi

.
4

\
o

>pE L =X 2 =4 3 e
e T R R

W2 & pka 2

108# 6" 30 P

107#127 31p

107# 6% 30 P

T A — i H
NN Wk
SIS $ - -5 14279
Wi s
B EE Y 576 23,497 17,413
$ 576  $ 23,497 % 31,692
LR —ind
2 B
fIFHREEY $ 32873 $ 153,891 $ 1,244
BB s
B HEEY 1,669 1,941 29,474
$ 34542 $ 155832 $ 30,718
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2O WA

A2 P RENFH L LG REFNLS AN FEH A ERL B L
CFEFBRRE S o * 2 71D FRIRB EEE B 7 AR
100% = & Al -

A
% LA FHF LN LB EL AT ERFRERT ALY B
o MR IR T K M IR m T2 H o kR oo BT

o

E-)

\

ﬁ

T+
W
—~
Al
e
N—

FAESH R I F R A o
AP JIFR G WRT AR L AT
108 # 6 7 30 p

& i 1 % (¥ 4&5H2) % B R
FRGHFHEEY USD 106,100 108 & 9 ”
AR o on
A i " i 3 AR & 3 BOoE B O K
ERUR N i N |
BT ART A $ 4,965,269 $ 106,483

107 & 12 * 31 p

F ' 1 L} (%4500 =) oo #H O

FRFHFHEEH USD 330,300 108 & 3 *

AR W " i p ARG £ 3 BoE B K ik

SEE R FLERD A
EFLsapRa $23,229,530 ($  13,508)
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107 # 6 * 30 P

& ' a £
FR>FHFHE LS

-
BEHE WA E R
L EE 2 &R
A

‘\/Tm

%

~m

£ 0H £ %

$13,914,694

Moy ¥

107 & 9 *

($ 54,821)

108 #2 107 & 1% 1 p 3 6" 30 p 8 %4~

AR EE R

AL R

15 v ESREEIEP Y E
2 & W 4 (B ") I
108#1% 1F 107#1% 1p
W 1 L A g Il P 26" 30F 16" 30F
el
FR2GHFHEEY ($165,721) $ 99,363
AR g TP
FHEABFEFEF RS
L EEEL ART
A 183,547 (__91,638)

17,826

AP RITRPBEGURFENRLSFZ ARG ¥ o d 4 2
Bh (FhAd) HAd 2 R mFhs o hD PRI FRR
AEEE B 02 AZE 100% 2 R o PR R E N Y 12
[ESC N I

AP RBEHAY GBI TR ML GEREFREDHI LI AR
Gt a A2 B ERBEF B hRE -

WM G EE R R ORI HI LB R RHEY
dRLGD LG EZRE MR DPF T AR AR E B
kiR o108 % 107 # 17 17 3 67 30p 2@'%1 &2 i @8

BAFF A BE IR D 2 R R G Ao ()
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AP 2ZRBFR B R T AR LT

108 # 6 * 30 1
H @ ZF ko
&8 £ % EW—FAG
3 & 1 £ "~ ) 3 ¥ ¥ OB oo g
B LY NTD 1,983,719 108 & 7 * $ 28,727
/EUR 56,000
107 & 12 % 31 p
H WK G
N £ % £ —FF @
b ‘& 1 2 C# = ) 3 B B oEs g
B LY NTD 3,917,657 108 & 2 * $ 23,601
/EUR 112,000 ~108 # 4 *
107 & 6 * 30 p
B g FER
£ N £ % EH—FF G
i & a1 £ F =~ ) 3 ¥ #H OB v g g P
B LY NTD 3,575,476 107 & 7 * $ 15,436
/EUR 100,000  ~107 & 9 *
108 #2 107 & 17 19 2 67 30 p & PaeT !

AT E G E T TR Y 2 S

1B W E AR PR
¥ B ¥ 4 () K
108&1% 1P 107#17 1p
W18 s I P 267 30F 26" 30F
i1 &
B L $ 12,006 $ 15,343
AR IR B
FHE (FALD) ($_12,006) ($_15,343)

Y



Rt E b 2R AR E 3R

108#67 30F  107#12°% 31F

107#6" 30

sl s = A g

Fefc & 35 % R 3R $112,213,697 $125,025,575 $ 84,650,270
CERT I ( 9,358) ( 7,253) ( 63,527)
112,204,339 125,018,322 84,586,743
B E B SREFER
~oe i EHTE 3,521,463 3,595,069 2,510,104
$115,725,802 $128,613,391 $ 87,096,847
A 5;&’5@4&5*}#%?5@1 2 BRI EZNE LG AT &
BRI E A o R D P P R 2 RS T
e E M ENREE N L e T AT S P Do BT ERR RS E
e SFEeEffiR v BEHFE -
rXPHECZRGHDET RN ZFLE P 30 X830
"$ BUHEZSFEFEEFHEEAFEFLN AP R T LS
s HRECBEHMAEKIRE T ¥ R BREEY S RE SR
A AR h'FETREFEZFHH A FRINFRIF L VRS
HAZE 90 X 2 gk H @ R BT R AR 100% & IRIE £ o
Bl & 5 2 R F R IF 2 R #L A 4T
108#67 30p 107#12% 31F 107#6°* 30R
A $105,228,390 $113,126,484 $ 79,391,718
oA @ Hp
w30 % p 7,836,494 15,006,461 7,323,783
w31 x160=* 2,642,764 472,833 140,500
w6l %1 120 = 18,154 4,654 57,183
wip 121 = b - 2,959 183,663
£ 3+ $115,725,802 $128,613,391 $ 87,096,847
A A2 BE
108#1* 1p 107#1% 1R
267 30P 26" 30F
Hp A= AR 3R $ 7,253 $ 226,968
AP () 2,104 ( 163,437)
R TS S 1 ( 4)
R ARGE $ 9358 $ 63,527
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I

108 #2 107 # 17 1 p % 67 30p % #4422 %% > » 5 ikd

TR R % R 2 B

o

¥

108%6" 30 P

107#12% 31p

FEB Ttk ZL AR G B OEE R D TR e

107#6" 30

B o 5 $ 9,680,034
[ 77,670,698
R A 15,913,150
Poplz g 4,967,997

$ 11,329,802
72,071,861
15,233,877

4,595,436

$ 10,771,461
73,688,538
10,151,101

4,420,977

$108,231,879

$103,230,976

$ 99,032,077

AP E G AM Y
BES RAL AR R
FARME R ERHL)

A o2

A W] P e T

PR AAPREIERR

= 2= 7]
moEL 7] 2

FhwAHE (A

108&47 1p 107&47 1p 108&17 1p 107&17 1p
16730p 16730p 16730p 16730p
BEAEA (vAAIE) $ 243133 $ 365574 ($_ 276,735) $ 1,066,014

1p B

R

‘\_l_ 5y =
I

FRAFEHFAGFLIR G ZRP o

N = N W~ —
AP 2B EEI T AT
LN 2 B A B
& & & wE ok O F A
108 # 107 # 107 # 108 # 107 & 107 &
R F A PO A & ¥ Ok 2 2§ ¥ g 673009 127 31 p 6730p 6730p 12731p 67"30p
TR LEFUTERLFF 2P O $ 8,341,406 $ 9,006126 $ 7,991,101 28% 28% 28%
(2R 4iend)
Systems on Silicon % Singapore 6,141,048 5,772,815 4,928,611 39% 39% 39%
Manufacturing Company Pte
Ltd. (SSMC)
AHARLLGF AP (HHS LfesL S cF24E2 L F 7 1,618,487 1,764,607 1,679,997 41% 41% 41%
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f i iR
B f $91,800,000 $93,171,255
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107% 6% 30p

EX = &
o

G & F .
ERFTA
RHH G AR &
¥ A
P $19,378,409 $19,530,079
BHESE & 1,525,863 1,518,939

$20,904,272 $21,049,018
Epf G

B s AR &
YR R $99,300,000 $101,016,267

e % - T BT 2T HE BEEK
Rz = @R dy = Bk 2B FEG T

g e ‘;—Eﬂ}]&;\'ﬁér‘-’.}-g A f-:?%i B s IR EZ ORD B
T

FEALZORAHE GRS FFR T LITR SN
RopE FEAIRETEITRE TS FE2 AA -
B2 Gz v ERYS = BHEREL SRS HF

=t MG
cHEAFEE I AP (AP 2MBA) B2t 2324
o mWEHMBAFLPC T Mg EAEBBR Ao AP
BHUHBAFLE S TP G T

()M B2 L2 E MG

i 4 A A i el * 2 =2 2 % %
Al o @ [ S
S S TIPS L B &
SSMC BT b ¥

PRSI RS

LR LR T ERTE T
MM ST ALAEE R
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A
108#47 17 107#4 7 1p 108#1% 1p 107#1% 1p
eoF B P MR uEy 16730p 16730p 16730p 16730p
s gl MEEE $ 1,102,709 $ 2,121,528 $ 2,572,307 $ 4,296,064
Ho B - 330 - 330
$ 1,102,709 $ 2,121,858 $ 2,572,307 $ 4,296,394
i AUERLSS RS $ 36787 $ 134,212 $ 80,706 $ 260314
& 3
108#47 17 107#47 1 108#1% 1 107#1% 10
R | 26730p 26%30p 26730p 36730p
Wk F $ 1232156 $ 2174704 $ 2,782558 § 4,398,054
B fc B T A AR
4 % A
e 7 7 P+ # /% w  108£6730R 107£127 31p 107%6 7 30 p
T hE T 4 2RI A E A $ 327375 $ 481,934 $ 1,072,994
it e 77,531 102,478 26,478
$ 404,906 $ 584,412 $  1,099472
H o b 4 AR RSP $ 1,498,109 $ 10,423 $ 1,486,788
SSMC 43,255 53,780 1,698,519
N RR R S 390 825 215
$ 1,541,754 $ 65,028 $ 3,185,522
B MG AT
4 % A
e dl I Pt f /% W 108#6730p 107£127 31p 107£6" 308
T B T3 A AR WP $ 340,936 $ 649,812 $ 125820
SSMC 282,611 362,564 344,699
L R 123,504 357,080 475,506
£ 0w 20,400 7,043 5,307
$ 767451 $ 1,376,499 $ 951,332
H @R mAr i
108#4 7 1p 107#4 7 1p 108#1% 1p 107#1% 1p
W E B B A RN 36730p 367308 367308 16730p
"Wz g RS $ 400,823 $ 326254 $ 597,509 $ 999,186
HIL g Humis $ 30,000 $ 25207 $ 60,000 $ 70,301
AP AR GAZHETE 0 B S G RE A E e R G
LEaE AR ERMGATE s FaARHEHELTE TR HR
xR Rd BB AT e

-53 -



AP e ML ERERTEESE RGP F Y G TR
CRRAT AL FROGKET A M EEF Y BEIHE T
* oo
(=) #a&pgmygkpgp
AP 108 % 2 107 & 4" 1p 32 6% 30p £ 108 # 2 107 #

17" 1p 26" 30p HEF2HE 3 & g AZFMAFWT
108%4 % 1p 107#47% 1p 108#1% 1p 107#1% 1p
16%30p 16%30p 16%30p 16%30p

¥ i 1asdl $ 400,691 $ 485585 $ 734,889 $ 1,020,528

SIS AR 754 950 1,515 1,937

$ 401,445 $ 486,535 $ 736,404 $ 1,022,465

AR ARFRMELEPGY FP LR g BB LG

u

108 # 6 " 30 p ¥ 107 # 12 % 31 p % 6" 30p & » &A=
TR G E (RAEL ERTA) TR ARESFELERE
£ 3E A w5 118,568 # & ~ 124,244 F = 2 122,348 * =~ o

B

1
I
&N

SELEESCUFWEES

e A e HEMB A AP NRENERERR G T AL

By Oh R AR & KRE
(-) e P BEIERFFIREVHRIFEFZ Y WA ELHF 7
HRF EPDRFZDHT > P FARARFLLEF DAL
AR A R R BAAHG LR S
SR Ad e A E NG ORYRE A T6ETY TpAR K5 E gt

N
i}
gt
&

-3 L QY E - BB 3R RNLEYG PSR BE
o E 58 £ 3 108 & 67 300 k> P EARFIIAFT R ZE
(Z) o2 PEHAF P23 gRgd B R 88 & 37 300 %3
EFRHRET - REERT YLD =22 N FNRAHE R HRAD
B SSMC . H ¢ Sft 2 @44 kb 32% -« 5 2@ & d
w05 E 9 et 32 2 NXP 2@ 95# 110 15 p ik & F 2
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FER LB AR EAEF B R E E 2% SSMC R S A

D8 NXP 2@t 2 %8 3 SSMC # 4 w85 39%% 61% -

XL e g NXP 2 F %ii")),ﬁ%ﬁi%i'ﬁ/&i;*iSSMCé_
oS Pr AR E PEEFARET A2 - - ~2 SSMC A

W FE-o G m A TE KB AN SSMC A4 P F M- %
Gl R SSMC ARM & A2 o £ 1 108 & 6% 30 P i 0 4

EF P s g FE oo

=

) Innovative Foundry Technologies LLC (IFT) * 108 # 2 * » % %

RAAE L Ve > F R

el flgadwmae  IFT 22 RAR%T 2L E ¢ (ITC)
# 54 2 @ ~ TSMC North America ~ TSMC Technology Inc. 2 # &
AP gA R bl ke B fIRET AL - ITC * 108 £ 3 0 =

B AP HAEZIFAFRADALE AT LG A

v # = & 2 TSMC Technology Inc.fr“uj “ %

1
Pl

—=\
e

f’;‘o
BEHGFLR €20 1064% 91 28 P 82 542 @ A $0 5 2
LR RFMERE GRS F L 55 FEF AP REN TR
v s PR RERERFA LR gwiﬁ Foo
Ao e 5

)

AR AR v A AW IEE o F & TR B 2P i %A
=\ o6

2]

PSS TREERERF AVEASRPEE 0 AP GRS
TR 2 AP A M2 YR

PR FTEERPEERDRAMEY £ B Y oD G
B2 pBficE 2 B o

SHAPERFERFETEDNRBEE 29 B g IH DD

TRET 2 AP M E T B R
A2 P 108 & 60 30p F107 & 12 31 p %2 6% 300 ¢ B =
A2 KA A Y A 62,112 ¥ 270,702 i ~ 2 70,219 ¥ Ao
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2 R ERT AL | G2 EFF A
PE N A A A A A N SRRSO - S AT S e SRS I SE
X GdpuEd R RIS GV 2"E o EE AP MR LR
FTAZ | fFEA4T
L LA S R
o} Weowm o Fx (:xo- ) e & & 3
108 # 6 * 30 p
ERT A
g p
£ & $ 4,287,768 31.056 $ 133,160,925
£ £ 364,032 6.868 (:x= ) 11,305,378
[N - 175,203 35.382 6,199,023
p Ifl 22,523,883 0.2888 6,504,898
Epi G
b p
£ £ 4,206,952 31.056 130,651,116
[N = 735,517 35.382 26,024,073
p Fl 41,319,019 0.2888 11,932,933
107 # 12 * 31 p
EME A
b p
3 & $ 4,618,566 30.740 $ 141,974,734
S & 343,132 6.866 (3= ) 10,547,875
[°N - 7,561 35.22 266,307
p Il 490,635 0.2783 136,544
PER AP
% i 144,567 3.93 568,150
£ i G
pr I p
3 £ 4,323,763 30.740 132,912,486
[°N = 477,776 35.22 16,827,260
p Ifl 35,084,436 0.2783 9,763,999
(&% F )
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I

b Weow X (3 o- ) & & 3
107 # 6 * 30 P
ERE A
M e
3 & $ 3,648,964 30.530 $111,402,872
3 & 719,564 6.625 (1= ) 21,968,279
N - 14,282 35.62 508,731
p Ifl 2,069,358 0.2768 572,798
LR T B
% i 215,268 3.89 837,393
Epf 3
fr e aE P
E 3 £ 2,992,719 30.530 91,367,715
N - 212,005 35.62 7,551,601
p Il 30,435,996 0.2768 8,424,684
Lo LR ARG b RApw g s B bR AT L 4R
o ok EFHETE LA AR £

A2 @108 &2 107 & 47 19 3 6" 30 P & 108 & 2 107 &

17 1pP326" 30pP°FMREAFRDPVATEIFZEEGFAEHR
EHFEZ 3N ARALZ AP I NP2 ANBTREET S &
AERLELARFLAR LU IMBE LT T -
L FEHA

Ao @108 & 17 19 P R S BRF IS L FIF] - kR
Fim X3 7% 5B a2z 2 ZREZHPE - 227 108 £
¥ 1 ERIIAEAE LG5 3,400,000 F & 0 PR F E A AT o

o P 107 £ 8 7 BBiﬂ?”wIﬁe%/@JL 2 I o L
THoA 2 RE®s  RAAMAFZATLTRE » 3 X PBH L

@ 107 & 8% 6 p AT F o A 5’1074&%33??&5':’?%3-755*%1@3
AAp M AF % 2,506,046 F A o R FIF X AET o
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RN R R B L

Hup & 3 07z

EEFTR

ARHBREFTOP LA BYERED R RFTAE KT
FEED A~ FR L AP EERANZKTFTHE
AR FEG BB R R FTRE A B RRT Y
SRS
BABMAKRTLOTERSFRES

T FH G AEEE AR RITE R R B F R

BEFTHMBEL B S22 RTHR  F LR L~ o
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SR N I

i
R

AP RN

£
/_\/_\'?‘-

ToeE

F o & L &
(b WL R

A

e
~ 2

i

® %F 2 §F =&
( )

=)

- 2

‘f’f‘?‘«"

SBEIRNT 4

1 [efiR®
a

2 |TSMC Global

¥

H o M A

I

How fc i %A

xR

fJ:\

f‘n

¥ B F & i
oM % )
= )

$ 46,527,024
( RMB 7,000,000 )&
( USD 479,000 )
46,584,000
(USD 1,500,000 )

( RMB
(USD

& 3

iow oA )
= )

45,170,544

6,700,000 )&
479,000 )

$ 29,779,344
(RMB 5,700,000 )&
(USD 129,000 )

57,328,626 $ 57,328,626

405,916,175 405,916,175

R

2

x - @ TSMC Global

2. A
W= G
=il S A

@7 @ TSMC Global

et

g

R AT
S o
i

Rl

i
U]
ke

7.

B

)
Sy

ER

54

=g
oy

<R

FEEX AR08 & 70 ABH 2P L T EFY o B

=

UH T &R

FAZF 2R3

R
ZAFP A EAREHITY R
R N i@;u]gyjilﬂgﬁmzfﬂﬁﬁgﬁgé W+ =8 %@ o

7 @ 42 & TSMC Global i &

P -

T

RN EE

N o=

4
=
£
R
Mg
N
R
R g
=
NI
g
#

2P REFAZE L SHFTPRIF D

7 4z # TSMC Global # & - TSMC Global # % § & 2 £ %
WA v 2 17 42 8 TSMC Global & -

CPRATT AP L BT 3 %K A @ALE - £ 2 T

MardE 2 p b o S ff 2P R EH L &5 USDL,000,000 # & e
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SEMMIREAERFF AP 27

P A FF R

A 108# 1% 1p 32 6% 300p

L ¥ =
T e FUR R N B S 1 . s - ) .
: - = # EA k13 B2l 3 (g by = R
t&%% ER A | ?%?ﬁﬁfq%@»ﬁﬁ S z??iiﬂ%ﬁ%ﬁﬁﬁﬁﬁ;iggpuﬁziﬁepilgigggifz ; ;ﬁ ;%Azf%w*%4>a % % F
K N — AN — < » 5 7 E_& N %P L HR Y ¢ — R S Ll oka Y — 4 . | ! T A R T~ o = T N >,
O A A Al I:e(;i_i:) E.wf;,,f,wfmg( 5 )(-mf«wxm)’éﬁ%%:ﬁﬁaaﬁ@i“ sl w - )4\9%%%%4\9%“% # %
L =
0 |of2P TSMC North F o $ 388,453,645 | $ 2,584,272 | $ 2,584,272 | $ 2,584,272 | $ . 0.17% $ 388,453,645 q_ S
America (USD  83,213)| (USD  83,213)| (USD  83,213)

P

- HE- PEFIERFRAIARE AT EE LT AL P NEGRT I RBEIILEELY o F P HE
=
2

I CHATFRBRTAL AP EEF AL ST 5.
ML GET Rk £
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cHAFHMIRAERFF AT E S 2 F
BrREFF 53 HREFNA
XK 108 # 6 * 30 p
it & = H i % yazEpcet
AT AW
, e w Hp *®
#3 2 5 N A4 l% 228 x 7}@ X z P { l’? 4}5 l%\ é%. = E 7| f o i 39: / ¥ o~ |fE 3 Iy e N S e P .
R A 'Y e R PO N -
ﬁ'{ ( I+ ) ( o} "',3,,;‘ & i+ T ) ( ob ’13'," & T )
N APH () 2P BERT
B AR AP — BEE B FEFE R 21,230 | $ 477,769 10 $ 477,769
BiEgRL hRTA
cAGART I AP — " 10,500 333,732 7 333,732
BFHEF D — " 11,124 82,072 6 82,072
%?ﬂ;ﬂ?ﬁ9$W?5 — " 806 4,900 2 4,900
Crimson Asia Capital — " - 2,471 1 2,471
Horizon Ventures Fund — " - 2,327 12 2,327
I3 () a7 RE
PSREES TR P — BEEBFEFE KRR 7,605 263,321 - 263,321
B iR ARTA
TSMC Partners AH () P UERT
China Walden Venture Investments II, L.P. — BEEBFEFE KRR - | USD 8,959 9 uUsD 8,959
BEFEL ART A
PAETSHIERTLE — " - | USD 5,904 6 usD 5,904
China Walden Venture Investments III, L.P. — " - | USD 2,900 4 uUusD 2,900
Tela Innovations — " 10,440 - 25 -
Mcube Inc. — " 6,333 - 12 -
TSMC Global R
Bank of America Corp — BEEBFEFF KR - | USD 49,445 Foag usD 49,445
BEFRL ART A
Morgan Stanle — " - | USD 45,637 IR UusD 45,637
g Yy
JPMorgan Chase & Co — " - USsD 44,962 7 oE UusD 44,962
Citigroup Inc — " - | USD 40,655 IR UusD 40,655
Goldman Sachs Group Inc/The — " - | USD 40,487 Foap usD 40,487
CVS Health Corp — " - | USD 25,217 IR UusD 25,217
AT&T Inc — " - | USD 24,919 IR UusD 24,919
(#E=xF)
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TSMC Global

HSBC Holdings PLC

Mitsubishi UF] Financial Group Inc
Verizon Communications Inc

BAT Capital Corp

AbbVie Inc

Banco Santander SA

Bristol-Myers Squibb Co

Wells Fargo & Co

United Technologies Corp
Sumitomo Mitsui Financial Group Inc
UBS Group Funding Switzerland AG
Fiserv Inc

Credit Suisse AG/New York NY
Toronto-Dominion Bank/The
Comcast Corp

American International Group Inc
Nordea Bank Abp

Hyundai Capital America

BNP Paribas SA

Welltower Inc

NextEra Energy Capital Holdings Inc
Macquarie Group Ltd

International Business Machines Corp
Tyson Foods Inc

Celgene Corp

Apple Inc

Bank of Montreal

Metropolitan Life Global Funding I
Wells Fargo Bank NA

Ryder System Inc

DTE Energy Co

New York Life Global Funding
ERAC USA Finance LLC

PNC Bank NA

Daimler Finance North America LLC

SEACFEgERA £

¥EgE L ApT A
/7
/7
/7
/7
/7
/7
/7
/7
/7
/7
/7
/7
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4

V4

uUsD

uUsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD

>
P

&

N T B B B T T e e T R e R T T e R R I T B B e e e |

s e L 2 2

R N A A

*
o I x% B
(iR E )
usD 18,632
usD 15,833
usD 15,781
usD 15,188
usD 14,089
usD 13,958
UusD 13,570
UusD 13,542
usD 12,889
usD 12,554
usD 12,137
usD 11,807
usD 11,582
usD 11,522
usD 11,133
usD 10,931
usD 10,430
usD 10,170
usD 10,016
usD 10,010
usD 9,867
usD 9,597
usD 9,580
usD 9,400
usD 9,138
usD 9,103
usD 8,970
usD 8,934
usD 8,908
usD 8,859
usD 8,792
usD 8,789
usD 8,780
usD 8,589
usD 8,487

(#&=F)
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TSMC Global

Suncorp-Metway Ltd

American Express Co

ANZ New Zealand Int'l Ltd/London
BPCE SA

Mizuho Financial Group Inc
Cooperatieve Rabobank UA/NY
Lloyds Banking Group PLC

Cox Communications Inc

ABN AMRO Bank NV

BP Capital Markets America Inc
SunTrust Bank/Atlanta GA
Athene Global Funding

Reliance Standard Life Global Funding II

Microsoft Corp

NatWest Markets PLC

Hewlett Packard Enterprise Co
Prudential Funding LLC

Air Lease Corp

Midwest Connector Capital Co LLC
African Development Bank

Altria Group Inc

Aviation Capital Group LLC

Scentre Group Trust 1/Scentre Group Trust

2
Fox Corp
SMBC Aviation Capital Finance DAC
Toyota Motor Credit Corp
Santander UK PLC
Anheuser-Busch InBev Worldwide Inc
AIG Global Funding

Penske Truck Leasing Co Lp/PTL Finance

Corp
Anthem Inc
QUALCOMM Inc

Regions Financial Corp

SEACFEgERA £

¥EgE L ApT A
/7
/7
/7
/7
/7
/7
/7
/7
/7
/7
/7
/7
V4
V4
V4
V4
V4
V4
V4
V4
V4

V4

V4
V4
V4
V4
V4
V4

V4

V4
V4

V4

uUsD

uUsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD

UsD
USD
USD
USD
USD
USD
USD

USD
USD
USD

>
P

&

T e B B B e T B B B B R T BN N e R R

BB R R R R R R R R

L N A - . A

Moo s s s
L

N

o O

(iR E )
usD 8,479
usD 8,427
usD 8,426
usD 8,261
usD 8,109
usD 7,987
usD 7,885
usD 7,728
usD 7,684
usD 7,668
usD 7,591
usD 7,538
usD 7,478
usD 7,427
usD 7,423
usD 7,414
usD 7,388
usD 7,336
usD 7,277
usD 7,234
usD 7,045
usD 7,016
usD 6,973
usD 6,926
usD 6,765
usD 6,763
usD 6,642
usD 6,627
usD 6,520
usD 6,492
usD 6,486
usD 6,396
usD 6,311
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= 4 2 o P4 ® o®m % s A A dd
E: F f B > A ® 2 [ 5 7o %7 F?;g “ e 7| # plidk S8 =|fE : @ ~ P % .
TSMC Gl e (# )|(hEmsR) FULF (%), 0w v % e F
obal John Deere Capital Corp — GG E LR A v ‘ (b ¥ % o)
PR S - | USD 6258 | A" USD 6,258
Citizens Bank NA /Providence RI — R j,; mrA ‘
Tencent Holdings Ltd _ p B ggD 6,139 * ‘3- * usD 6,139
Santander UK Group Holdings PLC — ) ) USD 6,047 4 %E * USD 6,047
Anheuser-Busch InBev Finance Inc — ” i b 6,026 K lﬁ ! usb 6,026
General Dynamics Corp _ , - ESD 5,970 # ‘i * USD 5,970
Westpac Banking Corp _ , - USD 5903 | A UsD 5903
WPP Finance 2010 _ , - D 580 | #@* UsD 5820
Western Union Co/The _ , - | USD 5,812 4 1E * USsD 5,812
Bayer US Finance II LLC _ p - | USD 5770 4 ‘E * USD 5,770
BB&T COI‘p _ , - UsD 5,680 7 1§ H* UsD 5,680
Canadian Imperial Bank of Commerce — p - | WS 5,665 K 1& ! Usb 5,665
Capital One Financial Corp _ , - ggD 5,632 N USD 5,632
Credit Suisse Group Funding Guernsey Ltd — p ] USD 5,605 * 1& ! UsD 5,605
Analog Devices Inc _ , i USD 5,583 A ‘i * UsD 5,583
Kinder Morgan Energy Partners LP — ,, ) USD 5570 K 11?' ! Usb 5,570
KeyBank NA/Cleveland OH — y ) D 5533 4 11{ N UsD 5,533
Jackson National Life Global Funding — ” - | USD 5,522 K 11?' ! UsSD 5,522
Skandinaviska Enskilda Banken AB — ” - | USD 5483 K 11?' ! USD 5,483
ING Groep NV _ ) - EgD 5,361 Pt UsD 5,361
Keurig Dr Pepper Inc - y - Usg oo e USD 5335
Macquarie Bank Ltd _ , ) 5,229 4 ‘4§ # usD 5,229
Sompo International Holdings Ltd _ ) B EgD 5,214 # ‘—§ * UusD 5,214
Enterprise Products Operating LLC — p i USD 5197 7’ ﬁ ! Ush 5197
Saudi Arabian Oil Co _ , - D 5079 P UsD 5,079
BG Energy Capital PLC _ ) - ESD 5039 | A" UsD 5,039
UBS AG,/Stamford CT _ ) - | UsD 5027 P UsD 5,027
Capital One NA _ , - | USD 5,001 4 1§~ K UsD 5,001
Duke Energy Corp _ ) - ggD 4,976 # 11§ * usD 4,976
Marriott International Inc/MD — ” ] USB Ym0 ’ ﬂi . oD o4
CNA Financial Corp _ , ) e 4,929 # 1I§ * UsD 4,929
HCP Inc . , B U D 4,913 * ‘i * usD 4913
Bank of Nova Scotia/ The — " - Uzg 911 K l§’ ! uUsD 4911
Credit Agricole SA/London — " - USD 855 i l§ " UsD 4,885
Eversource Energy - , - 4,875 T UusD 4,875
- | USD 4861 7 USD 4,861
(#£%F)
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¥ 3 2. 2% i #w % @ X % 4 7| £ e ] ] YL A I % EE
F f f 1 1 B ()| (o Lk (9) (oo s i;b)
TSMC Global Svenska Handelsbanken AB BEE B FEFE R - | USD T UusD 4,850
PEFEZ ART A

Enel Finance International NV " UsD 7oA UsD 4,846

Five Corners Funding Trust " USsD * A H USD 4,823

Exelon Generation Co LLC " UusD 7 if H UusD 4,735

American Express Credit Corp " USD g H USD 4,648

BP Capital Markets PLC " UusD 7 if H UusD 4,603

BMW US Capital LLC " usD g H uUsD 4,600

Shire Acquisitions Investments Ireland " usD L3R A UsD 4,422

DAC

NiSource Inc " UusD 7 if H UusD 4,395

McKesson Corp " UusD 7 if H UusD 4,253

Verisk Analytics Inc " UusD 7 if H UusD 4,201

Societe Generale SA " UusD 7 if H UusD 4,129

Exelon Corp " UusD T UusD 4,022

Intercontinental Exchange Inc " UsD 7 if H UusD 4,003

Duke Realty LP " UusD 7 if H UusD 3,988

WEC Energy Group Inc " UusD 7 if H UusD 3,981

European Investment Bank " UsD 7 if H usD 3,969

Barclays PLC " UusD ? if H UusD 3,840

Dominion Energy Gas Holdings LLC " usD L3 I uUsD 3,832

Southern Co/The " UsSD 7 igH UsD 3,751

Amgen Inc " usD L3 I UsD 3,746

Barclays Bank PLC " usD L3 I UsD 3,712

Monongahela Power Co " usD L3 I uUsD 3,701

Quest Diagnostics Inc " usD L3 I UsD 3,661

Asian Development Bank " uSD T uUSD 3,626

Royal Bank of Canada " UsD g uUsD 3,521

Stryker Corp " usD g uUsD 3,515

Charles Schwab Corp/The " USsD T uUSD 3,479

Dow Chemical Co/The " UsD g USsD 3,476

Mondelez International Holdings " UsD g uUsD 3,434

Netherlands BV

Huntington National Bank/The " USD *oag uUsD 3,218

ONE Gas Inc " uUsD g uUsD 3,203

Cardinal Health Inc " usD AT usD 3,182
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TSMC Global Inter-American Development Bank — BEE B FEFE R - | USD 3,161 T UsD 3,161

PEFEZ ART A
Ventas Realty LP/Ventas Capital Corp — " - | USD 3,157 g H USD 3,157
Reckitt Benckiser Treasury Services PLC — " - | USD 3,155 7 if H USD 3,155
Takeda Pharmaceutical Co Ltd — " - | USD 3,129 7 if H USD 3,129
Rockwell Collins Inc — " - | USD 3,099 7 if H UusD 3,099
People's United Financial Inc — " - | USD 3,088 7 if H UusD 3,088
Banque Federative du Credit Mutuel SA — " - | USD 3,062 7 if H USD 3,062
Oncor Electric Delivery Co LLC — " - | USD 3,055 7 if H USD 3,055
Danske Bank A/S — " - | USD 3,036 T UusD 3,036
Cigna Holding Co — " - | USD 3,025 7 if H UusD 3,025
Kroger Co/The — " - | USD 3,021 T UusD 3,021
Schlumberger Holdings Corp — " - | USD 3,021 T UusD 3,021
DuPont de Nemours Inc — " - | USD 2,972 7 if H UusD 2,972
Nutrien Ltd — " - | USD 2,922 T usD 2,922
Thermo Fisher Scientific Inc — " - | USD 2,883 7 if H UusD 2,883
Barrick Gold Corp — " - | USD 2,843 7 if H UusD 2,843
RELX Capital Inc — " - | USD 2,840 7 if H UusD 2,840
Express Scripts Holding Co — " - | USD 2,804 g H uUSsD 2,804
Shell International Finance BV — " - | USD 2,785 7 if H UusD 2,785
Textron Inc — " - | USD 2,783 7 i * USD 2,783
Xylem Inc/NY — " - | USD 2,781 7 i * UsD 2,781
Public Service Enterprise Group Inc — " - | USD 2,746 g H uUSsD 2,746
McCormick & Co Inc/MD — " - | USD 2,738 7 i * USD 2,738
Ventas Realty LP — " - | USD 2,737 7 i * USD 2,737
Eastman Chemical Co — " - | USD 2,725 7 i * USD 2,725
Ford Motor Credit Co LLC — " - | USD 2,691 AT UsD 2,691
Standard Chartered PLC — " - | USD 2,683 AT uUusD 2,683
Biogen Inc — " - | USD 2,669 AT UsD 2,669
Delta Air Lines 2007-1 Class A Pass — " - USsD 2,654 AT uUusD 2,654
Through Trust

Berkshire Hathaway Energy Co — " - | USD 2,599 g uUsD 2,599
Alimentation Couche-Tard Inc — " - | USD 2,588 AT UsD 2,588
Xcel Energy Inc — " - UusD 2,580 T A UsD 2,580
Husky Energy Inc - " - | USD 2,577 *oag uUSD 2,577
LyondellBasell Industries NV — " - | USD 2,574 T A UsD 2,574
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TSMC Global

PartnerRe Finance B LLC

GlaxoSmithKline Capital PLC

EOG Resources Inc

WR Berkley Corp

Bank of New York Mellon Corp/The

AutoZone Inc

Compass Bank

Volkswagen Group of America Finance
LLC

DXC Technology Co

Realty Income Corp

JPMorgan Chase Bank NA

Nationwide Building Society

Berkshire Hathaway Inc

Huntington Bancshares Inc/OH

National Australia Bank Ltd/New York

Northrop Grumman Corp

NBCUniversal Media LLC

Simon Property Group LP

Lloyds Bank PLC

Cintas Corp No 2

Siemens Financieringsmaatschappij NV

ProAssurance Corp

Canadian Natural Resources Ltd

Aetna Inc

Roche Holdings Inc

Fifth Third Bank/Cincinnati OH

US Bancorp

Suncor Energy Inc

Walt Disney Co/The

Fifth Third Bancorp

AstraZeneca PLC

American Airlines 2013-2 Class A Pass
Through Trust

Sempra Energy
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FEfgrEz gRT A
/I
/I
7
7
7
7

/7

/7
/7
/7
/7
/7
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4
V4

V4

V4

UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
UsD
USD
USD
USD
USD
USD
USD
USD
USD

USD

>
P

&

P N N N N
SR SRR E RN EY)
E N A

R I R T T e T B T T e e e N T R R e R I I N |
e N

B SRR EES RS S

N
w

&

o O
(iR E )
usD 2,572
usD 2,545
UusD 2,534
usD 2,491
UusD 2,437
usD 2,420
usD 2,413
usD 2,390
usD 2,386
usD 2,376
usD 2,373
usD 2,348
usD 2,329
usD 2,312
usD 2,302
usD 2,302
usD 2,281
usD 2,261
usD 2,259
usD 2,237
usD 2,196
usD 2,174
usD 2,172
usD 2,102
usD 2,095
usD 2,093
usD 2,089
usD 2,085
usD 2,075
usD 2,039
usD 2,033
usD 2,032
usD 2,015
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TSMC Global Deutsche Telekom International Finance BV — BEE B FEFE R - | USD 1,998 T UsD 1,998
PEFEZ ART A
Oracle Corp — " - | USD 1,990 T UusD 1,990
General Electric Co — " - | USD 1,969 7 if H UusD 1,969
Avangrid Inc — " - | USD 1,931 7 if H UusD 1,931
CenterPoint Energy Resources Corp — " - | USD 1,913 * A H USD 1,913
TransCanada PipeLines Ltd — " - | USD 1,847 7 if H UusD 1,847
WestRock RKT LLC — " - | USD 1,797 7 if H usD 1,797
PSEG Power LLC — " - | USD 1,792 7 if H usD 1,792
CenterPoint Energy Inc — " - | USD 1,791 T usD 1,791
Dominion Energy Inc — " - | USD 1,786 7 if H usD 1,786
Baker Hughes a GE Co LLC/Baker Hughes — " - | USD 1,777 T UusD 1,777
Co-Obligor Inc
Brookfield Finance Inc — " - | USD 1,750 7 if H UusD 1,750
Brambles USA Inc — " - | USD 1,742 T UusD 1,742
General Mills Inc — " - | USD 1,739 7 if H usD 1,739
ASB Bank Ltd — " - | USD 1,717 7 if H UusD 1,717
Marathon Petroleum Corp — " - | USD 1,708 7 if H UusD 1,708
Wisconsin Public Service Corp — " - | USD 1,708 7 if H UusD 1,708
Woolworths Group Ltd — " - | USD 1,701 ? if H UusD 1,701
Vodafone Group PLC — " - | USD 1,668 7 i * USD 1,668
Digital Realty Trust LP — " - | USD 1,644 7 i * usD 1,644
Walgreens Boots Alliance Inc — " - | USD 1,629 7 i * usD 1,629
Principal Life Global Funding II — " - | USD 1,599 7 i * uUusD 1,599
American Electric Power Co Inc — " - | USD 1,581 7 i * UusD 1,581
CK Hutchison International 16 Ltd — " - | USD 1,578 7 i * uUusD 1,578
Nestle Holdings Inc — " - | USD 1,557 AT UusD 1,557
Lincoln National Corp — " - UsD 1,556 AT uUusD 1,556
Marsh & McLennan Cos Inc — " - UsD 1,539 AT A uUusD 1,539
Lam Research Corp — " - USsD 1,525 AT uUusD 1,525
Sprint Spectrum Co LLC/Sprint Spectrum — " - | USD 1,519 LT USD 1,519
Co II LLC/Sprint Spectrum Co III LLC
Reynolds American Inc — " - | USD 1,511 T A usD 1,511
Healthcare Trust of America Holdings LP — " - | USD 1,511 AT usD 1,511
Public Service Electric & Gas Co — " - | USD 1,509 AT UsD 1,509
Lockheed Martin Corp — " - | USD 1,505 AT UsD 1,505
(BFF)
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TSMC Gl ; B (F )| (s ) Lk (9) L % B 2
obal Nissan Motor Acceptance Corp _ IR Yy roE (P E )
BIESEmEApE R - | Usb 1,508 R USD 1,503
N JEFEL ERT A ’
Guardian Life Global Funding — ” ‘
CBS Corp B , - UsD 1,491 % lE P+ USD 1,491
Prudential Financial Inc _ p - | USD 1,481 4 ’i * USD 1,481
Ameriprise Financial Inc _ p - | USD 1,461 4 ‘E * USD 1,461
Protective Life Global Funding — y ) EED 1,456 4 ’E i USD 1,456
HSBC Bank PLC _ , - D 145 | 3@* USD 1,453
Sumitomo Mitsui Banking Corp — ” i EED 1,452 Z ‘E K UsD 1,452
ORIX Corp _ , B U D 1,439 * 1§ * UusD 1,439
Texas Eastern Transmission LP _ , ) UgD 1,419 K 1E * USD 1,419
American Honda Finance Corp — ” i U SD 1,405 # ﬁ K usb 1,405
Georgia-Pacific LLC _ , ) D 1,355 4 ‘E N UsD 1,355
National Oilwell Varco Inc — " - Egg B ; ﬁ , oD 1,352
Entergy Arkansas LLC - " - UsD hov ; ﬁ . oD 1,330
UnitedHealth Group Inc _ , e 1,305 | A USD 1,305
GATX Corp _ , - USD 1,285 AT USD 1,285
Toyota Industries Corp — " ] Usg 1277 K ﬁ K UsD 1,277
Entergy Corp _ , l 1,272 * 1J§ * UsD 1,272
Aflac Inc B ; - | USD 1,269 P USD 1,269
ITC Holdings Corp _ ; - 32‘3 1268 | A" USD 1,268
Spectra Energy Partners LP _ ) ) D 1,254 4 lli * USsD 1,254
Consolidated Edison Inc _ , - | USD 1,245 L USD 1,245
KeyCorp - , - | USD 1,216 # l§ * UusD 1,216
Alexandria Real Estate Equities Inc — ” i ggD 1,208 4 lli K UsD 1,208
Voya Financial Inc — 4 - USB 1% ; ﬁ . oo 118
UBS AG/London — % - USD w7 i ﬁ " UsD 1,179
Regions Bank/Birmingham AL — " - UsD 179 K ﬁ ! usD 1,179
Branch Banking & Trust Co — " - UsD L1176 K 11;’ ! USD 1,176
AXA Equitable Holdings Inc — " - USD L7 K ﬁ ! UsD 1,174
Magellan Midstream Partners LP — ” i 1171 7’ 11;“ ! UsD 1,171
Alterra Finance LLC _ , - | USD 1,165 4 1§~ * UsD 1,165
Interpublic Group of Cos Inc/The — " - ggg 1152 i ﬁ " UsD 1,152
Citizens Financial Group Inc — " - USD s ; l§ , ooy Ao
Swedbank AB _ , ) 1,079 2 uUsD 1,079
Glencore Finance Canada Ltd — ) UsD Lo74 s UsD 1,074
! - | USD 1,048 | *ij* USD 1,048
(#=F)
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TSMC Global Reinsurance Group of America Inc BEE B FEFE R - | USD 1,048 T usD 1,048
PEFEZ ART A
O'Reilly Automotive Inc " UusD 1,039 T USsD 1,039
Commonwealth Bank of Australia " UusD 1,036 7 i * usD 1,036
Halliburton Co " UusD 1,034 7 if H UusD 1,034
DNB Bank ASA " UusD 1,032 i * USD 1,032
Weyerhaeuser Co " UusD 1,031 7 if H UusD 1,031
Southern California Edison Co " UsD 1,028 7 if H USD 1,028
Mitsubishi UF] Trust & Banking Corp " usD 1,028 L3R A uUsD 1,028
Daiwa Securities Group Inc " UsD 1,024 T usD 1,024
Grupo Bimbo SAB de CV " UusD 1,020 7 if H UusD 1,020
BOC Aviation Ltd n UusD 1,017 i * UsD 1,017
Baker Hughes a GE Co LLC " USsD 1,014 T UusD 1,014
Commonwealth Edison Co " UusD 1,014 7 if H UusD 1,014
Equinor ASA " UusD 1,009 T usD 1,009
Amazon.com Inc " UusD 1,009 7 if H usD 1,009
Loews Corp " UusD 1,008 7 if H UusD 1,008
Unum Group " UusD 1,005 7 if H UusD 1,005
Bunge Ltd Finance Corp " UusD 1,004 T UusD 1,004
Pricoa Global Funding I " UsD 1,004 7 if H UusD 1,004
Sysco Corp " UusD 1,003 7 i * USD 1,003
Laboratory Corp of America Holdings " usD 1,001 L3 I uUsD 1,001
Kimco Realty Corp " UusD 1,001 7 i * USD 1,001
Entergy Texas Inc " usD 999 L3 I UsD 999
State Grid Overseas Investment 2016 Ltd n usD 993 7 i * UusD 993
Liberty Property LP " usD 978 L3 I UsD 978
Citibank NA " USD 973 AT UsD 973
Ontario Teachers' Cadillac Fairview n UsD 969 AT UusD 969
Properties Trust
Holcim US Finance Sarl & Cie SCS " usD 963 AT usD 963
Eni SpA " USD 915 AT UsD 915
MassMutual Global Funding II " UsD 897 g uUsD 897
CA Inc " USsD 894 AT USD 894
Coca-Cola Femsa SAB de CV n usD 887 7 OAg usD 887
APT Pipelines Ltd " USsD 876 AT USD 876
CNOOC Finance 2011 Ltd " USsD 871 T A USD 871
(B=xF)
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TSMC Global Intesa Sanpaolo SpA BEHBFEER L - | USD 869 3k USD 869
PEFEZ ART A
Viterra Inc " USD 853 T USsD 853
Aon PLC " usD 816 * A H UsD 816
ONEOK Partners LP " usD 816 7 if H usD 816
Sinopec Capital 2013 Ltd " usD 809 g H USD 809
Activision Blizzard Inc " USD 807 i * UsD 807
Church & Dwight Co Inc " usD 806 L3R usD 806
Columbia Pipeline Group Inc " usD 805 g H USD 805
Nationwide Financial Services Inc " UusD 781 T UusD 781
AXIS Specialty Finance LLC " USD 773 3T I USD 773
Manulife Financial Corp " usD 773 g H uUSsD 773
Incitec Pivot Finance LLC " usD 760 T UusD 760
Baidu Inc " usD 753 3T I UsD 753
Pinnacle West Capital Corp " usD 749 g H uUSD 749
British Airways 2013-1 Class A Pass " usD 735 3T I UsD 735
Through Trust
Cooperatieve Rabobank UA " uUsD 724 g H UsD 724
Merck & Co Inc " USD 708 7 if H USD 708
Phillips 66 " usD 705 L3R I uUsD 705
BAE Systems Holdings Inc " usD 703 L3 I UsD 703
Australia & New Zealand Banking Group " usD 700 L3 I uUsD 700
Ltd/New York NY
Three Gorges Finance I Cayman Islands Ltd " usD 696 L3 I UsD 696
Rochester Gas & Electric Corp " usD 651 g H uUSsD 651
Norfolk Southern Railway Co " usD 642 L3 I UsD 642
Ohio Power Co " UsD 641 g uUsD 641
Wm Wrigley Jr Co " UsD 626 g uUsD 626
US Bank NA/Cincinnati OH " UsD 625 g uUsD 625
ERP Operating LP " UsD 625 g uUsD 625
RBC USA Holdco Corp " UsD 621 g uUsD 621
Toledo Edison Co/The " UsD 619 7 OAg UsD 619
OneBeacon US Holdings Inc " UsD 615 *oag USD 615
Gilead Sciences Inc n usD 601 7 OAg usD 601
BAT International Finance PLC " usD 601 AT usD 601
Continental Airlines 2007-1 Class A Pass n usD 594 7 OAg usD 594
Through Trust
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TSMC Global Life Technologies Corp BEEBFEFER L - | USD 582 3k USD 582
PEFEZ ART A
Host Hotels & Resorts LP " USD 576 T USsD 576
Duke Energy Progress LLC " USD 573 g H USD 573
AvalonBay Communities Inc " USD 568 g H USD 568
ABC Inc " usD 565 * A H UsD 565
MUFG Union Bank NA " usD 562 L3R A UsD 562
Manufacturers & Traders Trust Co " usD 549 7 if H UusD 549
Ingersoll-Rand Global Holding Co Ltd " usD 528 HOagH uUsD 528
Continental Airlines 2012-1 Class A Pass " UusD 524 T UusD 524
Through Trust
Fulton Financial Corp " uUsD 522 g H UsD 522
Regency Centers Corp " USD 519 3T I USD 519
Nomura Holdings Inc " usD 514 3T I UsD 514
SunTrust Banks Inc " USD 504 T USD 504
Highwoods Realty LP " usD 503 L3R I UsD 503
Sumitomo Mitsui Trust Bank Ltd " usD 499 7 if H UusD 499
TD Ameritrade Holding Corp " usD 493 3T I uUsD 493
International Paper Co " USD 485 g H USD 485
Diageo Capital PLC " USD 478 L3R I USD 478
Duke Energy Carolinas LLC " usD 465 L3 I uUsD 465
United Overseas Bank Ltd " USsD 463 7 i * UsD 463
Spire Inc " uUsD 461 g H UsD 461
Union Pacific Corp " USD 458 g H USD 458
Narragansett Electric Co/The " usD 456 L3 I uUsD 456
Canadian Pacific Railway Co " usD 410 L3 I uUsD 410
Eaton Electric Holdings LLC " USD 407 g USD 407
Markel Corp " uUSD 404 T uUSD 404
Southern Power Co " usDh 401 AT A usD 401
IBM Credit LLC " UsD 397 g uUsD 397
StanCorp Financial Group Inc " USD 383 LT USD 383
Aon Corp " UsD 378 g uUsD 378
PPL Capital Funding Inc " USD 375 g USD 375
First Niagara Financial Group Inc " uUsD 361 *oag uUSsD 361
Principal Financial Group Inc " uUsD 353 g uUSD 353
Commonwealth Bank of Australia/New " uUSD 350 g H USsD 350
York NY
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TSMC Global Continental Airlines 2000-1 Class A-1 Pass FBHEEBFEFER S L - | USD 310 7igH UsD 310
Through Trust Wi gz & 2 A
Schlumberger Finance Canada Ltd " uUsD 300 * A H UsD 300
Florida Power & Light Co " usD 300 * A H uUsD 300
Eli Lilly & Co " usDh 297 L3R A uUsD 297
Amphenol Corp " usD 289 g H uUsD 289
Home Depot Inc/The " usD 284 g H UsD 284
EMD Finance LLC " USsD 280 7 if H USD 280
Archer-Daniels-Midland Co " USsD 258 7 if H USD 258
Bank of America NA " USD 256 T USD 256
Hartford Financial Services Group Inc/The " usD 227 g H uUSsD 227
Rolls-Royce PLC " usD 225 3T I usD 225
US Airways 2013-1 Class A Pass Through " usD 221 3T I UsD 221
Trust
Protective Life Corp " uUsD 213 g H UsD 213
Fidelity National Information Services Inc " usD 210 L3R I uUsD 210
ING Bank NV " usD 210 3T I uUsD 210
WestRock MWV LLC " usD 208 3T I usD 208
Glencore Funding LLC " usD 201 L3R I uUsD 201
GE Capital International Funding Co " usD 199 L3R I uUsD 199
Unlimited Co
Equifax Inc " UsD 179 g H UsD 179
Schneider Electric SE " USsD 163 7 i * UsD 163
Packaging Corp of America " usD 160 L3 I UsD 160
Boeing Co/The " usD 148 L3 I UsD 148
Wells Fargo & Co FEH S AR 2 £ UsSD 160,117 7 if H UsD 161,313
TA
JPMorgan Chase & Co. " USsD 84,967 7 oE UusD 87,100
PRI LT " usD 9,996 g usD 10,018
FoR
United States Treasury Note/Bond BEEBFEFF KR USD 346,678 Foag USD 346,678
FEFEZ EamET A
Abu Dhabi Government International Bond " UusD 3,492 Foap usD 3,492
Qatar Government International Bond " UusD 1,362 FoipH UsD 1,362
United States Treasury Bill U USD 99 G USD 99
(F&=TF)

-74 -




. Hy *®
¥ o3 oz b (- B A 5 5 % - R 7| - LN 'S SN L & 3 , O A #
F F f 1 F 1 @ (ol Hﬁri;ﬁ;béﬁg;a;ug‘ (9%) (4 f’;’,f*,f;\fi;u)
TSMC Global Rt B AP A 5
Freddie Mac REMICS B RS L B - | USD 18,100 7oA USD 18,100
2 ERT A
Fannie Mae REMICS " - | USD 8,523 7 if H USD 8,523
Government National Mortgage " - | USD 6,919 7 if H USD 6,919
Association
Freddie Mac Multifamily Structured Pass " - | USD 1,558 7 if H USD 1,558
Through Certificates
Freddie Mac Strips " - | USD 1,092 7 if H UusD 1,092
Fannie Mae Interest Strip " - | USD 649 g H USD 649
TR R 5 /oA d A dS P PG S
Fannie Mae Pool BEE B FEFE R - | USD 443,702 T USD 443,702
BEHFEL ARTA
Freddie Mac Gold Pool " - | USD 203,007 T UsD 203,007
Fannie Mae REMICS " - | USD 156,583 7 i * USD 156,583
Freddie Mac REMICS " - | USD 134,577 7 i * USD 134,577
Government National Mortgage " - | USD 106,342 L3R I USD 106,342
Association
Fannie Mae or Freddie Mac " - | USD 106,298 7 if H USD 106,298
Ginnie Mae " - | USD 62,088 7 i * USD 62,088
Ginnie Mae II Pool " - | USD 58,489 7 i * UusD 58,489
Freddie Mac Pool " - | USD 45,116 7 i * uUusD 45,116
Freddie Mac Multifamily Structured Pass " - | USD 41,757 7 i * usD 41,757
Through Certificates
Fannie Mae-Aces " - | USD 25,601 3T UusD 25,601
Federal Farm Credit Banks " - | USD 3,868 Foag uUusD 3,868
Freddie Mac Non Gold Pool " - | USD 2,503 Foag UusD 2,503
Federal Home Loan Mortgage Corp " - | USD 2,065 oigH uSsD 2,065
FHLMC-GNMA n - | USD 1,236 F o UusD 1,236
Freddie Mac Strips " - | USD 1,117 Foag uUusD 1,117
Province of Quebec Canada " - | USD 1,011 Foag UusD 1,011
NCUA Guaranteed Notes Trust 2010-R2 " - | USD 765 Foag usD 765
FRESB 2019-SB61 Mortgage Trust " - | USD 671 F g UusD 671
(BT )
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TSMC Global Ginnie Mae I Pool BEHBFEFERS L - | USD 587 *agH UsD 587
FEFEZ &RT A

FRESB 2019-SB60 Mortgage Trust " USD 417 g H uSD 417

NCUA Guaranteed Notes Trust 2010-R1 " usD 277 7 if H UusD 277

Fannie Mae Benchmark REMIC " usD 125 7 if H usD 125

Citibank Credit Card Issuance Trust BEE B FEFE R USD 8,917 T uUsD 8,917

PEFEZ &RT A

CGDBB Commercial Mortgage Trust " UsD 7,500 7 if H usD 7,500
2017-BIOC

Citigroup Commercial Mortgage Trust " USsD 7,432 3T I USD 7,432
2014-GC21

American Express Credit Account Master " UsD 6,900 7 if H usD 6,900
Trust

UBS-Barclays Commercial Mortgage Trust " usD 6,279 L3R I uUsD 6,279
2012-C2

Benchmark 2019-B11 Mortgage Trust " usD 6,236 3T I uUsD 6,236

Wells Fargo Commercial Mortgage Trust " usD 6,026 L3R I uUsD 6,026
2016-C35

Ford Credit Auto Owner Trust 2016-REV1 " UsD 6,022 7 if H UusD 6,022

BX Commercial Mortgage Trust 2018-IND " UsD 5,690 L3 I USD 5,690

BBCMS 2018-TALL Mortgage Trust " UsD 5,479 L3 I USD 5,479

COMM 2015-CCRE24 Mortgage Trust " UsD 5,245 L3 I USD 5,245

Morgan Stanley Bank of America Merrill " usD 5,244 L3 I UsD 5,244
Lynch Trust 2013-C7

Morgan Stanley Bank of America Merrill " UsD 5,044 g uUsD 5,044
Lynch Trust 2013-C10

Morgan Stanley Bank of America Merrill " UsD 4,992 g uUsD 4,992
Lynch Trust 2016-C30

Ford Credit Auto Owner Trust 2015-REV1 " USsD 4,914 AT uUusD 4,914

Hyundai Auto Receivables Trust 2016-A " UusDh 4,186 AT uUusD 4,186

UBS Commercial Mortgage Trust 2018-C10 " UsD 4,166 *oag uUSsD 4,166

JPMCC Commercial Mortgage Securities " UsD 4,153 *oag uUsD 4,153
Trust 2017-JP7

Morgan Stanley Bank of America Merrill " UsD 4,119 *oag uUsD 4,119
Lynch Trust 2016-C29

(#=7F )
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TSMC Global BANK 2017-BNK6 BEEEFEFER L - | USD *agH UsD 4,105
PEFEZ ART A
BANK 2019-BNK17 " uUsD * A H UsD 4,104
BANK 2017-BNK5 " usD * A H UsD 4,091
Chesapeake Funding II LLC " usD g H UsD 3,869
Nissan Auto Lease Trust 2017-B " UsD 7 if H usD 3,067
GS Mortgage Securities Corp 11 " USD g H uUSD 3,043
J.P. Morgan Chase Commercial Mortgage " uSsD g H USD 3,030
Securities Trust 2016-WIKI
COMM 2015-CCRE25 Mortgage Trust " USsD 3T I USD 3,020
GS Mortgage Securities Corp Trust " USsD L3R I USD 3,004
2018-RIVR
GM Financial Consumer Automobile " UsD 7 if H UusD 2,991
Receivables Trust 2017-2
WFRBS Commercial Mortgage Trust " USsD 3T I USD 2,874
2013-C13
Honda Auto Receivables 2019-1 Owner " UsD 7 if H UusD 2,834
Trust
GM Financial Automobile Leasing Trust " UsD T UusD 2,812
2018-3
GS Mortgage Securities Trust 2011-GC3 " USsD 3T I USD 2,706
Morgan Stanley Capital I Trust 2018-H3 " usD L3 I UsD 2,669
GS Mortgage Securities Trust 2013-GCJ12 " UsD L3 I USD 2,669
Toyota Auto Receivables 2018-C Owner " usD L3 I uUsD 2,599
Trust
Capital One Multi-Asset Execution Trust " usD g uUSsD 2,497
ARI Fleet Lease Trust 2019-A " UsD F g uUusD 2,405
Discover Card Execution Note Trust " UsD 7 g uUusD 2,278
COMM 2014-CCRE17 Mortgage Trust " UsD 7 g uUsD 2,229
UBS Commercial Mortgage Trust 2018-C11 " USsD oigH uSsD 2,180
GS Mortgage Securities Trust 2014-GC22 " uUSD oigH uSsD 2,174
Hyundai Auto Receivables Trust 2018-B " UsD 7 g uUsD 2,147
BENCHMARK 2018-B4 " UsD T uUsD 2,131
COMM 2013-CCRE12 Mortgage Trust " UsD T uUsD 2,128
Wells Fargo Commercial Mortgage Trust " uUsD 1 USD 2,073
2015-C30
(#XTF)
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TSMC Global Citigroup Commercial Mortgage Trust — BEHBFEER L - | USD 2,062 3k USD 2,062

2017-P8 VEFREL 4RT A

COMM 2015-CCRE22 Mortgage Trust — " - | USD 2,048 g H uSD 2,048

JPMDB Commercial Mortgage Securities — " - | USD 2,045 7 if H usD 2,045
Trust 2017-C7

UBS-Barclays Commercial Mortgage Trust — " - | USD 2,044 g H uUSD 2,044
2013-Coé

JPMBB Commercial Mortgage Securities — " - | USD 2,044 T usD 2,044
Trust 2014-C19

Morgan Stanley Bank of America Merrill — " - | USD 2,029 T UusD 2,029
Lynch Trust 2016-C31

Toyota Auto Receivables 2017-C Owner — " - | USD 1,997 7 if H UusD 1,997
Trust

Toyota Auto Receivables 2016-B Owner — " - | USD 1,994 7 if H UusD 1,994
Trust

Hertz Fleet Lease Funding LP — " - | USD 1,988 7 if H UusD 1,988

Wells Fargo Commercial Mortgage Trust — " - | USD 1,980 3T I UsD 1,980
2015-LC20

Mercedes-Benz Auto Lease Trust 2018-B — " - | USD 1,967 ? if H usD 1,967

JPMDB Commercial Mortgage Securities — " - | USD 1,877 L3R I USD 1,877
Trust 2016-C2

Hyundai Auto Receivables Trust 2017-A — " - | USD 1,855 7 i * usD 1,855

Morgan Stanley Bank of America Merrill — " - | USD 1,836 L3 I UsD 1,836
Lynch Trust 2013-C8

WEFRBS Commercial Mortgage Trust — " - | USD 1,822 L3 I USD 1,822
2013-C17

Ford Credit Auto Lease Trust — " - | USD 1,816 7 i * uUusD 1,816

Citigroup Commercial Mortgage Trust - " - | USD 1,799 g uSsD 1,799
2015-GC35

BENCHMARK 2018-B6 Mortgage Trust — " - | USD 1,762 g uUsD 1,762

UBS-Barclays Commercial Mortgage Trust - " - | USD 1,707 g uSsD 1,707
2013-C5

BANK 2018-BNK14 — " - | USD 1,680 g uUsD 1,680

Wells Fargo Commercial Mortgage Trust - " - | USD 1,649 *oag uUsD 1,649
2015-NXS1

Morgan Stanley Capital I Trust 2017-H1 — U - | USD 1,543 g USD 1,543
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TSMC Global Nelnet Student Loan Trust 2018-3 — BEE B FEFE R - | USD 1,541 T UsD 1,541
FEfgrEz gRT A
Nelnet Student Loan Trust 2015-2 — " - | USD 1,532 T uUusD 1,532
Ford Credit Auto Owner Trust 2019-A — " - | USD 1,524 7 if H UusD 1,524
Hyundai Auto Receivables Trust 2019-A — " - | USD 1,516 7 if H USD 1,516
Ford Credit Auto Lease Trust 2018-A — " - | USD 1,507 7 if H UusD 1,507
COMM 2015-PC1 Mortgage Trust — " - | USD 1,506 7 if H USD 1,506
Morgan Stanley Capital I Trust 2016-UB11 — " - | USD 1,498 g H uUSD 1,498
SLM Student Loan Trust 2005-4 — " - | USD 1,496 7 if H usD 1,496
Honda Auto Receivables 2017-2 Owner — " - | USD 1,495 T UusD 1,495
Trust
Morgan Stanley Bank of America Merrill — " - | USD 1,492 F g H UusD 1,492
Lynch Trust 2015-C24
Toyota Auto Receivables 2018-B Owner — " - | USD 1,454 F g H UusD 1,454
Trust
Nelnet Student Loan Trust 2010-4 — " - | USD 1,425 F g H UusD 1,425
North Carolina State Education Assistance — " - | USD 1,422 3 UusD 1,422
Authority
COMM 2013-CCRE6 Mortgage Trust — " - | USD 1,401 3T I USD 1,401
Ford Credit Auto Owner Trust 2014-REV?2 — " - | USD 1,399 F g H UusD 1,399
ECMC Group Student Loan Trust 2018-2 — " - | USD 1,367 F g H usD 1,367
BA Credit Card Trust — " - | USD 1,359 Foag uUusD 1,359
Edsouth Indenture No 10 LLC — " - | USD 1,354 Foag uUusD 1,354
SLM Student Loan Trust 2013-6 — " - | USD 1,324 3T UusD 1,324
Nelnet Student Loan Trust 2012-1 — " - | USD 1,301 Foag uUusD 1,301
JPMBB Commercial Mortgage Securities — " - | USD 1,294 g H USD 1,294
Trust 2016-C1
JPMCC Commercial Mortgage Securities - " - | USD 1,268 oigH uSsD 1,268
Trust 2017-JP5
GS Mortgage Securities Trust 2015-GC32 - " - | USD 1,255 oigH uSsD 1,255
Hyundai Auto Lease Securitization Trust — " - USsD 1,255 7 oE uUusD 1,255
2018-A
Nissan Auto Lease Trust 2019-A — " - UusD 1,245 F g UsD 1,245
Wheels SPV 2 LLC — " - | USD 1,225 IR UusD 1,225
Ford Credit Auto Owner Trust 2017-C — " - | USD 1,218 * g H UsD 1,218
Morgan Stanley Bank of America Merrill - " - | USD 1,197 T A uUsD 1,197
Lynch Trust 2015-C20
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TSMC Global GS Mortgage Securities Trust 2019-GC39 BEHBFEER L - | USD 3k USD 1,190
PEFEZ ART A
Carmax Auto Owner Trust 2019-2 " UsD T usD 1,186
COMM 2014-LC17 Mortgage Trust " USD g H USD 1,162
JPMBB Commercial Mortgage Securities " USD g H uUSD 1,149
Trust 2014-C21
Navient Student Loan Trust 2017-1 " UsDh 7 if H usD 1,125
COMM 2015-DC1 Mortgage Trust " USD g H USD 1,103
Pheaa Student Loan Trust 2018-1 " UusD 7 if H UusD 1,092
Navient Student Loan Trust 2019-1 " UsD T usD 1,063
COMM 2015-CCRE27 Mortgage Trust " USsD L3R I USD 1,062
WFRBS Commercial Mortgage Trust " USsD 3T I USD 1,042
2011-C4
GM Financial Consumer Automobile " UsD 7 if H UusD 1,040
Receivables Trust 2018-4
Morgan Stanley Bank of America Merrill " usD L3R I uUsD 1,029
Lynch Trust 2014 C19
COMM 2014-CCRE20 Mortgage Trust " USsD 3T I USD 1,028
Nissan Auto Receivables 2017-B Owner " UsD 7 if H UusD 1,021
Trust
Nissan Auto Receivables 2018-B Owner " UsD 7 if H UusD 1,016
Trust
Ford Credit Auto Owner Trust 2017-REV1 n usD 7 i * UusD 1,012
GS Mortgage Securities Corp Trust " UsD L3 I USD 1,011
2016-RENT
Citigroup Commercial Mortgage Trust " UsD L3 I USD 1,007
2013-GC11
GM Financial Consumer Automobile 2017-1 " usD AT usD 1,000
BBCMS MORTGAGE TRUST 2017-C1 " UsD g uUsD 1,000
Morgan Stanley Capital Barclays Bank Trust " UsD g uUsD 999
2016-MART
Toyota Auto Receivables 2019-B Owner " USsD g uSsD 992
Trust
JP Morgan Chase Commercial Mortgage " uUsD *oag uUsD 931
Securities Trust 2012-LC9
Honda Auto Receivables 2018-2 Owner " usD T A usD 922
Trust
(#ZF)
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TSMC Global CarMax Auto Owner Trust 2018-1 FBHEEBFEFER S L - | USD 882 7igH UsD 882
PEFEZ ART A

Morgan Stanley Bank of America Merrill " usD 873 g H UsD 873
Lynch Trust 2012-C6

Nissan Auto Receivables 2019-A Owner " usD 855 i * usD 855
Trust

Mercedes-Benz Auto Receivables Trust " usD 851 7 if H usD 851
2018-1

280 Park Avenue 2017-280P Mortgage Trust " USD 830 L3R A USD 830

GM Financial Automobile Leasing Trust " usD 825 3T I UsD 825
2019-2

Ford Credit Auto Owner Trust 2015-REV2 " UusD 811 7 if H UusD 811

Honda Auto Receivables 2018-3 Owner " UusD 807 7 if H UusD 807
Trust

Navient Student Loan Trust 2018-1 " usD 797 7 if H UusD 797

Citigroup Commercial Mortgage Trust " USD 787 3T I USD 787
2015-GC27

Mercedes-Benz Auto Lease Trust 2018-A " usD 775 T usD 775

BMW Vehicle Lease Trust " UusD 772 7 if H usD 772

CFCRE Commercial Mortgage Trust " USD 767 3T I USD 767
2011-C1

GM Financial Automobile Leasing Trust " usD 760 L3 I UsD 760
2018-1

SLM Student Loan Trust 2012-3 " usD 755 7 i * usD 755

COMM 2015-LC19 Mortgage Trust " UsD 736 L3 I USD 736

SLM Student Loan Trust 2013-1 " usD 716 7 i * usD 716

Enterprise Fleet Financing 2019-1 LLC " UsD 714 L3 I USD 714

Toyota Auto Receivables 2018-D Owner " uUSD 714 g uSsD 714
Trust

Wells Fargo Commercial Mortgage Trust " UsD 705 g uUsD 705
2015-C28

Ally Auto Receivables Trust 2019-1 " UsD 672 g uUsD 672

Ford Credit Auto Owner Trust 2018-A n usD 647 7 OAg usD 647

JPMBB Commercial Mortgage Securities " uUsD 641 *oag usD 641
Trust 2015-C31

SLM Student Loan Trust 2013-4 " UsD 633 g uUsD 633

Mercedes-Benz Auto Lease Trust 2019-A " usD 622 7 OAg usD 622

(#ZF)
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TSMC Global JP Morgan Chase Commercial Mortgage BEHBFEER L - | USD 614 3k USD 614

Securities Trust 2012-WLDN Wi gz & 2 A

CarMax Auto Owner Trust n usD 610 7oA usD 610

Morgan Stanley Bank of America Merrill " usD 603 g H uUSD 603
Lynch Trust 2012-C5

DBGS 2018-BIOD Mortgage Trust " USD 594 g H USD 594

JP Morgan Chase Commercial Mortgage " usD 591 L3R A USD 591
Securities Trust 2012-C6

Nelnet Student Loan Trust 2006-2 " USsD 584 7 if H USD 584

Hyundai Auto Receivables Trust 2015-C " usD 550 3T I UsD 550

DBUBS 2011-LC2 Mortgage Trust " USsD 517 3T I USD 517

CD 2016-CD2 Mortgage Trust " USsD 507 3T I USD 507

Navient Student Loan Trust 2017-3 " usD 506 7 if H UusD 506

Nissan Auto Receivables 2016-B Owner " usD 498 7 if H UusD 498
Trust

Hyundai Auto Lease Securitization Trust " USD 482 L3R I USD 482
2017-C

COMM 2015-CCRE26 Mortgage Trust " USsD 475 3T I USD 475

GS Mortgage Securities Trust 2014-GC18 " USsD 473 3T I USD 473

Hyundai Auto Lease Securitization Trust " USD 435 3T I USD 435
2017-A

GS Mortgage Securities Corp Trust " UsD 424 L3 I USD 424
2012-ALOHA

WFRBS Commercial Mortgage Trust " UsD 410 L3 I USD 410
2014-C25

GM Financial Automobile Leasing Trust " usD 393 L3 I UsD 393
2018-2

Ford Credit Auto Lease Trust 2017-B n UsD 385 AT UusD 385

ARI Fleet Lease Trust 2018-A " UsD 375 *oag UsD 375

Morgan Stanley Capital I Trust 2019-H6 " USsD 367 g uSsD 367

GM Financial Automobile Leasing Trust " USD 352 g USD 352
2017-1

ARI Fleet Lease Trust 2018-B " UsD 333 *oag UsD 333

Ford Credit Auto Owner Trust 2016-A n usD 326 7 OAg usD 326

BMW Vehicle Lease Trust 2018-1 " usD 321 T A usD 321

Toyota Auto Receivables 2019-A Owner " UsD 278 *oag uUsD 278
Trust

(#=7F )

-82-




i *
F o3 oz OB o® X B o® 2t L 7 = S g AL T A ] , S A #
P F P 1 F s t B ()| (e i ;D%)F #Faot s (%) (oh B fi;b)
TSMC Global Morgan Stanley Bank of America Merrill BEE B FEFE R - | USD 265 g H USD 265
Lynch Trust 2014-C18 W EEEL & i T A
COMM 2014-CCRE19 Mortgage Trust " - | USD 235 g H uSD 235
Wells Fargo Commercial Mortgage Trust " - | USD 215 * A H USD 215
2015-SG1
BMW Vehicle Lease Trust 2017-2 " - | USD 189 7 if H usD 189
Wells Fargo Commercial Mortgage Trust " - | USD 178 g H uUSD 178
2016-LC24
Enterprise Fleet Financing LLC " - | USD 138 L3R A uUsD 138
WFRBS Commercial Mortgage Trust " - | USD 92 3T I USD 92
2011-C5
GS Mortgage Securities Trust 2010-C1 " - | USD 75 L3R I USD 75
COMM 2014-CCRE15 Mortgage Trust " - | USD 46 3T I USD 46
GS Mortgage Securities Trust 2010-C2 " - | USD 33 3T I USD 33
Morgan Stanley Bank of America Merrill " - | USD 7 3T I UsD 7
Lynch Trust 2014-C16
Honda Auto Receivables 2016-2 Owner " - | USD 4 7 if H usD 4
Trust
AdH () =7 BiERE
Primavera Capital Fund II L.P. BEEBFEFE KRR - | USD 76,446 4 USD 76,446
BEFELERTA
VTAF II AL () 2P RERT
R @ BEE W SFEFE RS 1,019 | USD 2,018 4 UsD 2,018
BEHFELERTA
Aether Systems, Inc. " 1,085 | USD 349 20 uUusD 349
5V Technologies, Inc. " 364 | USD 310 2 uUsD 310
VTAF III AL () 2P RERT
LiquidLeds Lighting Corp. B WL AR 1,952 | USD 800 14 USD 800
BEHFELERTA
Neoconix, Inc. " 4,147 | USD 174 - uUsD 174
(¥=7)
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Growth Fund AP () 27 RERE
Innovium, Inc. BEE B FEFE R 230 | USD 1,219 UsD 1,219
FEfgrEz gRT A
Innovium, Inc. " 221 UsD 1,173 usD 1,173
/ 237 UsDh 775 usD 775

CNEX Labs, Inc.
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A PO OE SRR b I ARRE AL ﬁ((ﬁs:(/g) R %ﬁ&&(/g)ﬁ %‘Egﬁ/g) 4 N ;‘gtgt(/g)—’% .
R BFEAL
cETA RGP NP (REH AR £ — — 180 | $ 1,795,261 -1 % - 180| $ 1,800,000 | $ 1,800,000 | $ - -1 9 -
A
S AP R AT " — — 50 498,837 - - 50 500,000 500,000 - - -
13 () aPng
PSR ESCTRNE T (BEEEREFE RS R — — 21,105 568,150 - - 13,500 500,120 334,530 165,590 7,605 263,321
LR AN i%fg{;%giﬁgﬁ:;?é
TSMC Global o P g
Bank of America Corp |F#EH b FEFFFH 1 — — - | USD 44,755 -| USD 11,004 -| usb 7,772 | USD 7,811 |(USD 39) -| USD 49,445
BEFEEL ART A
Citigroup Inc " — — - | USD 28,602 -| USD 15,969 -| USD 4,823 | USD 4,861 |(USD 38) -| USD 40,655
Morgan Stanley " — — - | USD 19,581 -| USD 15,612 -| USD 6,545 | USD 6,501 | USD 44 -| USD 29,204
JPMorgan Chase & Co " — — -| USD 16,577 -| USD 9,768 -| UsD 9,563 | USD 9,600 | (USD 37) -| USD 17,376
Bristol-Myers Squibb Co " — — - - -| USD 14,856 - UsD 1,590 | USD 1,586 | USD 4 -| USD 13,570
Fiserv Inc " — — -| USD 1,455 -| USD 10,185 - - - - -| USD 11,807
Toronto-Dominion " — — - | USD 5,000 -| USD 10,877 -| USD 4,577 | USD 4,494 | USD 83 -| USD 11,522
Bank/The
Comcast Corp " — — -| USD 18,894 -| USD 1,764 -| USD 10,245 | USD 9,842 | USD 403 -| USD 11,133
International Business " — — - - -| USD 12,552 -] USD 3,060 | USD 3,066 |(USD 6) -| USD 9,580
Machines Corp
Anheuser-Busch InBev " — — - - -| USD 11,039 -| USD 6,093 | USD 5,824 | USD 269 -| USD 5,640
Worldwide Inc
AXA Equitable Holdings " — — -| USD 5,662 -| USD 6,131 -| USD 10,961 | USD 10,737 | USD 224 -| USD 1,171
Inc
Wells Fargo & Co R A AR AR — — - | USD 149,941 -| USD 10,187 - - - - -| USD 160,117
FA
JPMorgan Chase & Co. " — — - | USD 124,948 - - -| USD 40,000 | USD 40,000 - -| USD 84,967
Commonwealth Bank of " — — - | USD 49,994 - - -1 USD 50,000 | USD 50,000 - - -
Australia
Westpac Banking Corp. " — — - | USD 99,987 - - - | USD 100,000 | USD 100,000 - - -
Bank of Nova Scotia " — — - | USD 49,976 - - -1 USD 50,000 | USD 50,000 - - -
National Australia Bank " — — - | USD 49,994 - - -1 USD 50,000 | USD 50,000 - - -
Goldman Sachs Group, " — — - | USD 99,900 - - - | USD 100,000 | USD 100,000 - - -
Inc.
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TSMC Global FRpe i
United States Treasury | H & FEFF#H o o — - | USD 283,314 -| USD 686,928 -| USD 631,743 | USD 628,616 | USD 3,127 -| USD 346,678
Note/Bond BEFEZ AT A
United States Treasury " — -| USD 68,164 - - -| USD 68,186 | USD 68,239 |(USD 53) - -
Floating Rate Note
SRR B /i i
7B A dad fARE X
FNMA TBA 30 Yr 4.5 BHEEFEFER 1 — - - -| USD 218,741 -| USD 151,377 | USD 151,330 | USD 47 -| USD 67,448
PEFELART A
GNMA II TBA 30 Yr 3.5 " — -| UsD 1,157 -| USD 47,461 -| USD 17,080 | USD 17,040 | USD 40 -| USD 31,622
Fannie Mae Pool " — - - -| USD 26,015 -| USD 197 | USD 197 | USD - -| USD 26,190
Fannie Mae Pool " — - - -| USD 24,951 -| USD 337 | USD 342 | (USD 5) -| USD 24,885
Fannie Mae Pool " — - - -| USD 21,757 - | USD 355 | USD 360 | (USD 5) -| USD 21,665
Freddie Mac Pool " — - - -| USD 19,993 - - - - -| USD 20,144
Freddie Mac Gold Pool " — - - -| USD 19,999 - - - - -| USD 20,135
Freddie Mac Gold Pool " — - - -| USD 19,951 - - - - -| USD 20,108
Fannie Mae Pool " — - - -| USD 19,605 - - - - -| USD 19,616
Fannie Mae Pool " — - - -| USD 16,982 - - - - -| USD 16,924
GNMA IITBA 30 Yr4 " — -| UsD 2,129 -| USD 29,472 -| USD 15,049 | USD 15,020 | USD 29 -| USD 16,588
Freddie Mac Gold Pool " — - - -| USD 16,008 - - - -| USD 16,124
Freddie Mac Gold Pool " — - - -| USD 16,687 - | USD 712 | USD 731 | (USD 19) -| USD 16,097
Freddie Mac Gold Pool " — - |- -| USD 15,995 - - - - -| USD 16,021
Fannie Mae Pool " — - | USD 40,059 - - -| USD 26,762 | USD 27,292 | (USD 530) -| USD 14,142
Freddie Mac Gold Pool " — - - -| USD 14,610 - | USD 633 | USD 650 | (USD 17) -| USD 14,067
FNMA TBA 30 Yr 3 " — - - -| USD 115,075 -| USD 101,509 | USD 101,277 | USD 232 -| USD 13,832
Freddie Mac Gold Pool " — - - -| USD 13,778 - | USD 253 | USD 257 | (USD 4) -| USD 13,728
GNMA II TBA 30 Yr 3 " — - - -| USD 22,963 -| USD 9806 | USD 9,726 | USD 80 -| USD 13,285
Fannie Mae Pool " — - - - USD 12,893 - - - - -| USD 13,005
Fannie Mae Pool " — - - -| USD 12,515 - | USD 120 | USD 122 | (USD 2) -| USD 12,507
FNMA Pool BM1948 " — - | USD 26,046 - - -| USD 14,360 | USD 14,647 |(USD 287) -| USD 12,379
Freddie Mac Multifamily " — - - -| USD 33,864 -| USD 23,139 | USD 22,616 | USD 523 -| USD 11,519
Structured Pass
Through Certificates
Fannie Mae Pool " — - - -| USD 11,390 - - - - -| USD 11,362
Fannie Mae-Aces " — - - -| USD 10,575 - - - - -| USD 10,696
Fannie Mae or Freddie " — - - -| USD 34,701 -| USD 24,183 | USD 24,140 | USD 43 -1 USD 10,570
Mac
Fannie Mae Pool " — - - -| USD 10,212 - | USD 106 | USD 108 | (USD 2) -| USD 10,208
Freddie Mac Multifamily " — - - -| USD 9,824 - - - - -| USD 10,109
Structured Pass
Through Certificates
Fannie Mae-Aces " — - - -| USD 11,110 -| USD 4,153 | USD 4,033 | USD 120 -| USD 7,129
(BE=F)
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TSMC Global FNMA TBA 30 Yr 3.5 FHEEBFEFERS $ - USD 215,966 USD 210,550 | USD 210,074 | USD 476 UsD 5,906
BEFEZ ERT A
FNMA TBA 30 Yr 5 " USD 24,761 UusD 71,893 UsSD 93,238 | USD 93,137 | USD 101 UsSD 3,562
Fannie Mae-Aces " - UusD 19,910 UusD 17,377 | USD 16,813 | USD 564 UsD 3,267
FNMA TBA 15 Yr 3 " - USD 25,820 UsSD 23,316 | USD 23,277 | USD 39 UsD 2,550
FNMA TBA 15 Yr 3.5 " UusD 2,020 USD 24,497 USD 24,509 | USD 24,450 | USD 59 UsD 2,064
FNMA Pool BM4493 " UsD 16,915 usD 1,795 UusD 17,232 | USD 17,091 | USD 141 usD 1,737
Freddie Mac Multifamily " UusD 513 UusD 10,877 UsD 11,154 | USD 11,003 | USD 151 UsD 407
Structured Pass
Through Certificates
FED HM LN PC Pool " UusD 21,507 (USD 40) UsD 21,673 | USD 21,448 | USD 225 -
G61592
FNMA Pool BM4495 " UsD 27,324 - UsSD 28,065 | USD 27,635 | USD 430 -
GNMA II TBA 30 Yr 5 " UusD 12,209 UusD 37,505 UsSD 49,776 | USD 49,727 | USD 49 -
FED HM LN PC Pool " UsD 25,515 - USD 25,966 | USD 25,627 | USD 339 -
G61603
FED HM LN PC Pool " USD 15,045 - UusD 15,177 | USD 15,109 | USD 68 -
G61553
Freddie Mac Gold Pool " - USD 15,441 USD 15,631 | USD 15,460 | USD 171 -
Fannie Mae Pool " - USD 15,430 USD 15,615 | USD 15,461 | USD 154 -
Freddie Mac Gold Pool " - USD 20,044 USD 20,302 | USD 20,081 | USD 221 -
FNMA Pool. BM4681 " UsD 31,784 - UsSD 32,259 | USD 31,819 | USD 440 -
FNMA Pool CA2352 " UsSD 25,130 - USD 25,161 | USD 25,104 | USD 57 -
Fannie Mae Pool " UsSD 21,932 UsD 22,196 | USD 21,977 | USD 219 -
GNMA 1II Pool MA5468 " UsD 17,490 - UsSD 17,460 | USD 17,639 |(USD 179) -
Fannie Mae Pool " UsD 9,743 - USD 9,881 | USD 10,148 | (USD 267) -
FNMA TBA 30 Yr 4 " - USD 16,541 USD 16,535 | USD 16,541 |(USD 6) -
FED HM LN PC Pool " USD 18,555 - USD 18,883 | USD 18,606 | USD 277 -
G61654
FHLMC TBA 30 Yr 3 " UusD 15 USD 43,768 USD 43,961 | USD 43,782 | USD 179 -
FNMA Pool CA2169 " UsD 13,859 - USD 13,966 | USD 13,962 | USD 4 -
7R RS
Citibank Credit Card BWE B FEFF RS L USD 68,487 UsD 995 USD 60,899 | USD 60,848 | USD 51 -| USD 8,917
Issuance Trust BEHFEZ ART A
Discover Card Execution " UusDh 37,495 - USsD 35,357 | USD 35,410 |(USD 53) -| USD 2,278
Note Trust
American Express Credit " Uush 27,285 - USD 25,515 | USD 25,563 |(USD 48) -| USD 1,896
Account Master Trust
Chase Issuance Trust " USD 43,604 - USD 43,763 | USD 43,697 | USD 66 -
Ford Credit Floorplan " USD 26,702 - USD 26,696 | USD 26,748 | (USD 52) -
Master Owner Trust A

PR AR TR e

BT REZRANZIHEEZNEAEAD
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CEFHIBRAZ R AP 2 3 o F
PEAR AL AFEM IR RAATRFAEF A2 L
A E108# 1" 1p % 6% 30F
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R S

MA T 7 % 3 A 1 " BE R EEE T
- N g — wa Y2 — T A~ = 4 5| D 3 H 7 R %’ ﬁ N 7}" ey 24
(o B &2 H R » # L L P L L P P o w2 @ op n 2|4 i
— ) F 5 |1 p AP f k33 ";h & [rd it * 3 FEREE AR e
R s 108/03/25 § 888,800 | 1 AER Il | AL L RER L] AP i 2 M % I C S S I L 2 W My T % oA
R 2 — 1 i H N N ey N
' BT RH K i rAETo AT R R LAR® &
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& S Ef*:ﬁ%?%g;r_g

2 3 i e PEEF I E Mk (A BB w
17 ko2 B2 BT E >
w(#) FLaPl b B &t M e () A E s
e fE, . Tl e sk 2 o» mle PR I AR
N Crrnima b5 P i (B g ) [ gL
’ C % )
LA TSMC North America |+ 2 7 #f $278,153,694 58  |#2p30= (1) — (31) $ 65,954,123 61
A N [ RS 4 1,740,066 — 1530 % — — 272,758 —
SHTY R AP I8 e f 7,172,556 17 130 % — — ( 1,271,997) 4
SHEe R AT I8 e f 6,670,180 16 130 % — — ( 1,173,952) 3
WaferTech R IR P & 3,226,686 8 130 % — — ( 918,738) 3
whALEDP BB £ F 'y 1,733,952 4 130 % — - ( 123,504) -
SSMC B & ¥ & 1,048,607 3 v 30 % — — ( 282,611) 1
TSMC North glR 27 SHNT ML K oY 709,841 —  |HEPp30= — — 54,617 —
America (USD 22,964) (USD 1,759)
Kb P WP o ST ML E 4 106,519 9 130 = — — 77,531 19

i o ff 2 @ TSMC North America 2 G 5 5 % £ p & 30 p & TSMC North America ## % = 2 ¢ if & -
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i & = L -

S s s Wk o =
ﬁ*ﬁrTr'Hr'r;'"F’“

B e M & 4 6 B B M oB L x oA, ,
Ly ; . 2| IECS NS 'S BB A xR A F 4K
tE 3] ¥ 38 7 N P 2 ¥ z Z1EF W A IR : \ . P e e
| &z Fx B o2 5 % v | B l é,,} f; L %)F‘ ( 2 - )|z Wk m - X oE v £ 4R IE PO
T & i
L TSMC North America 3 o> &7 $ 66,785,780 50 $ 2,297,693 — $ 33,996,777 | $ -
LR AN BT & 1,498,109 FE i - — -
*RAEEFLH + o 7 512,768 iy - — -
SRR OF + oo 7 378,314 i - — -
BIE 2P [ S 272,901 34 - — -
T RF 2 F R R AT F -2 F 30,022,044 i - — -
(RMB 6,639,695)
R LI * a7 1,271,997 33 ; — _
(RMB 281,313)
e R S A e g S+ @ 1,173,952 21 - — -
(RMB  259,629)
WaferTech e I BgAOF 918,738 57 489,765 — 489,765
(USD  29,583) (USD 15,770) (USD  15,770)
TSMC Development # o 7 231,741 i - — -
(USD 7,462)
TSMC Technology I BREA L 321,858 e - — -
(USD 10,364 )
- A2 E G A 7 H B BT R AR
AR GRHE B ORHE o RGN E R 2l o
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cEBAMTRAERET IR Z I 0P
AFXFEFEBMBE LR LR

A®108 & 1% 1p 3 6°*% 309

i A
2 % el
k) B2 3 A z e 2o k¥ @Ei’ﬁ%’:&i&@fﬁﬁ(éi—)ﬁ ol s .
A TSMC North America R I R $278,153,694
Mo fc B 4 A 08 65,954,123
Hois BThd h A R 831,657
TSMC Japan Fargr — g 112,048
TSMC Europe Fargr — g 224,701
e IR A i b 7,172,556
J& BT A 2R 1,271,997
SRETE AT & f 6,670,180
ks F A S RS R KK AR 935,683
H b A AR 378,314
e BT A BROE 1,173,952
TSMC Canada g e 156,323
TSMC Technology g e 1,250,432
e BT A BROE 321,858
WaferTech & b 3,226,686
e BT A BRIE 918,738
A Hofs Behd h A 3R 506,859
cfER Y BT a7 o I S A 3 B Bk A KR 30,022,044
TSMC Development WaferTech H o Rk TR 4 TR 231,741
- 1R AR SPHF TS 3R AFT LS

o AT PR RE R EFERE- R P TREC LR BRI FaPHRPHE LS TR B EEGRd BFORE AT

-91 -



cHEARMIREERIF T2 3 2P
MEF 2T LT EE FERMETR (28 T A ERKFT D)
AR108# 1 1p 367" 308

xﬁ» g\ ,L ¥y 3 I_ £
f 3T L: e R
R 4 # 7 £ 8| 2P ES ¥ Fl o T o PlAPRIZKT
PO N A A O A A A e = EIER 24 ¥ ¥ 7 plA B x2 & E K| . N e ow & FE|AH (F) F| D) F G- ) |# i
v wa v e e () | F Y e v R T e v e -
(?Fﬁ*}ﬁm) (?F%‘}Mm) (f"“";’"‘;ﬁn) (\"“"r""“‘-ﬁﬂ.-) (\’l‘ﬁ;}}ﬁm)
R TSMC Global Tortola, British Virgin Islands - BT FER $ 355,162,309 | $ 355,162,309 11 100 $ 405916,175 | $ 5,807,657 | $ 5,807,657 |+ =&
(=)
TSMC Partners Tortola, British Virgin Islands LEPE UGS PN T ERZ - & 31,456,130 31,456,130 988,268 100 53,939,480 1,014,267 1,014,267 |+ =
HFES
2 RLENP e FHTRZ Hu L Eggey 2 gl -4 10,180,677 10,180,677 464,223 28 8,341,406 2,867,302 809,573 |Hi T & ¥
[ARE S R e o ":3@1
BB IRE
SSMC Singapore FRETEZE A LEmEy 2 fdes 5,120,028 5,120,028 314 39 6,141,048 793,917 307,960 |Bf B85 & ¥
g
TSMC North America San Jose, California, U.S.A FRTEZE e Ly A8 5 333,718 333,718 11,000 100 4,549,226 234,975 234975 |+ & &
Rep o A7 R F R o Rl 5,005,171 5,005,171 253,120 87 4,055,152 33,909 29,463 |+ 27
ERp NS 5 S [FE I - A 5
FipRE
A ¥ )7 g fleds 3 -t 2 3152 RFl&SER 1,988,317 1,988,317 111,282 41 1,618,487 | ( 365,255) | ( 149,587 | B 55 & ¥
HEFE
AR 7 3T BRHLTR~AE2F7 B3 24 B 386,568 386,568 46,688 35 1,219,064 256,455 89,349 M T & ¥
z 4
TSMC Europe Amsterdam, the Netherlands T APRIAE LR 15,749 15,749 - 100 468,060 19,998 19,998 |+ = &
VTAF III Cayman Islands FEIFEHEFFLHRF 1,309,772 1,308,244 - 98 205,415 2,718 2,664 |F o7
TSMC Japan Yokohama, Japan T APRIAE LR 83,760 83,760 6 100 149,390 2,864 2,864 |+ o F
VTAFII Cayman Islands FAEHE L2 4 F 260,300 278,800 - 98 109,645 |( 2,001) | ( 1,960)|+ 2 7
TSMC Korea Seoul, Korea TP PRFAE LR 13,656 13,656 80 100 41,245 1,324 1,324 |+ =&
TSMC Solar Europe GmbH |Hamburg, Germany SHBRTE e PR A T2 4L 2 E - 25,266 - - - - - Fad
= PRS-
TSMC Partners TSMC Development Delaware, U.S.A LTEMAG MR T £55 18,227,972 18,227,972 - 100 30,065,574 522,768 FE e Faf
(USD  586,939)| (USD  586,939) (USD 968,108)|(USD  16,880)
TSMC Technology Delaware, US.A 1fed EER 443,542 443,542 - 100 654,783 61,541 3o F o f
(USD  14,282)|(USD  14,282) (USD  21,084)[(USD  1,988)
TSMC Canada Ontario, Canada 1t EEDL 71,429 71,429 2,300 100 230,603 14,512 i + o F
(USD  2,300)|(USD  2,300) (USD  7,425)|(USD 468)
ISDF Cayman Islands FEIFEHEFFEZHRT 14,758 14,758 583 97 525 10 oy F a9
(USD 475)| (USD 475) (USD 17)| (USD )
ISDF II Cayman Islands FEFEHEFEZHT - - 9,299 97 - - = F oo
VTAF III Growth Fund Cayman Islands FEFEHEFEZHT 68,440 66,887 - 100 99,718 |( 619) i + o7
(USD  2204)|(USD  2,154) (USD  3,211)|(USD (20))
P o S SCR TR TR JERVE R S N 49,483 49,483 4,693 30 32,728 15,678 ax - BT 4%
& S ppa W] % B Rl (USD  1,59)|(USD  1,593) (USD  1,054)|(USD 504)
TSMC Development |WaferTech Washington, U.S.A FUMTEZE e X %-i“' R [ECRY - -4 - - 293,637 100 4,903,123 259,931 =l Fof
2l (USD 157,880)((USD  8,392)
M- AP RANZHETFT () FE A E2TRFRE L AFREF 2B L
Mo CHRRFT AP EFe s g AP F oS SEARA > NP A E T FLAE
= s ST EE E 107 # 87 i B TSMC Global # F USD2,000,000 & ~ » re " i<grig &k > 2 Fo o RMP FEFRE A28 - #3108 & 67 30p + &% F 4 5 USD100,000 # ~ -
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cAFHTRAR
CHREF TR
1

A F 108 & 1

e H i~ “écff%gj‘_
m AT B R
A W B AR RN A iy BF & ES PP
CHART s ow oy g RT Ry, s AR pos A ow MR K F o7 A B o AW 2 ok OFRIAY
28 6 T L (ebde s ) |TF RRERT &R RHIEES v R HKT EEASA B OF F FHF () E% % & Fv KR
SR ED) (Phi s F b
cHRY RS (AT E e L EH S 18,939,667 e $ 18,939,667 | $ -1 % -1 $ 18939667 | $ 1,203,240 $ 1,242461 | $ 57,252,726 | $
A ¥ 2 %W~ 408 )| (RMB4,502,080) (USD 596,000) (USD 596,000) (3x-)
ER AL S
cfHRE RS FHIREEE L 30,521,412 e 30,521,412 - - 30,521,412 2,292,382) 2,403,955) 18,609,825
2P £ % 2 4id 48 )| (RMB6,650,119) (USD1,000,000) (USD1,000,000) (31-)
Gk Lk
N O SN SN D . = vl am e » - .
T T T Eﬂr*%$ AR ol A B AL ol SN ) L S A T . B
(b 14 ' =) ( oo B DR - T R ]
$ 49,461,079 $ 119,412,667 -
(USD  1,596,000) (USD  3,596,000) e
Ho I GIBREFOIMTY I 2P USD596,000 ¥ A ST 4 A F 2 @ USD1,000,000 # = o
oGRS EAREFFERNG LEITH AL RNELEEFRTPRE LML
Wz AP 105 E 8 BESEARNIELRPF B AY ER MR AL A T A Y RATHRTARNETSE AR F_ o
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