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~ £ F”Jﬂ“fﬁ%l?lﬁﬁﬁ‘ﬁi\%?f1Aﬁﬁjifﬁ'é‘%@lﬁmﬁﬂq_;%?
ST R FF Aok WEE T EN Y MR THY MR E | K
Py o ~ A ~ o ,r N ,
AEEMBIEE T A TR ERMBARR TR L £F ¢
¥ ¥4 F 4 2k IFRSs b & F 3 o
_ PR
(=) & @ 3
I8 ,_'. 2, z
1. o2 bl Az kol
AEHMBFEETEY 2 EEF L HAAHAE RAE 105
P sar o "
EREEMBELHE -
Py -4 21 A =
2. G r L H ML LG 2P
s32 22 S R
AEHMBEFELHE L BT
Ao PG 2 BIEER A
106# 105# 105#
FFL2P L F o 7 ¢ 02 & E G xZEFERLE 6°30p 127 31p 6730p ﬂ“
SR AP TSMC North AT EZ A SanJose, 100% 100% 100% -
America S i 5 California,
B 4e ¥ US.A.
p
TSMC Japan % #PJRi+% £ Yokohama, 100% 100% 100% -
Limited (TSMC 4% #33 Japan
Japan)
TSMC Partners, L gkt~ Tortola, British 100% 100% 100% -
Ltd. (TSMC LRy Virgin Islands
Partners ) HFEBRZ
- ERTE
i*
TSMC Korea % 2 JRix2 & Seoul, Korea 100% 100% 100% -
Limited (TSMC EEH
Korea )
TSMC Europe B.V. % = JRi+% % Amsterdam, the 100% 100% 100% E
(TSMC E ¥ Netherlands
Europe )
TSMC Global Ltd. - 43k 7 ¥4+ Tortola, British 100% 100% 100% —
(TSMC Global ) Virgin Islands
SHET(PRIF RMTHEE PRI AT 100% 100% 100% -
\j( SRR LAk
FaP) B2l
8RR
& Hadf e
%t
CHERT(ER)F FHMIRZHE Y Ras R 100% 100% 100% iy
2F(cfFRan O 25
Fad) B2 @l
8 R
2 Hadf e
ESe
VentureTech #AI#F ¥ Cayman Islands 98% 98% 98% -
Alliance Fund 2ZPF
I, L.P. (VTAF
1)
VentureTech #AI# F ¥ Cayman Islands 98% 98% 98% -
Alliance Fund II, 2ZPF

(&7 )

L.P. (VTAFII)

-16 -



)

~

It

==

4o

R PG 2 R A

106+ 105+ 105
KFL2 L + 2 7 ¢ o2 & ¥ X:EFERL 6730p 127 31p 6730p H i
R TSMC Solar HF s Ha? Hamburg, 100% 100% 100% EERE =
Europe GmbH # R Ap Germany =z
B A 2 4
&2 %2R
i
FARTRFF T - REFTER 5T - - 100% s
2R (fr2d)
REPHLFFT TF R AT A9 87% 87% - 1
2P (R&e2P)  BEDIR
KA SR
PR =
w3t w
ERE TN
R S
ik
TSMC Partners ~ TSMC Design 1424 3% #7+ Ontario, Canada 100% 100% 100% =
Technology
Canada Inc.
(TSMC
Canada)
TSMC Technology, 1 #2435 ¥i% Delaware, 100% 100% 100% E
Inc. (TSMC US.A.
Technology )
TSMC Ll ip Delaware, 100% 100% 100% —
Development, B £ A% US.A.
Inc. (TSMC
Development )
InveStar A fHF £ Cayman Islands 97% 97% 97% =
Semiconductor ZHF =
Development
Fund, Inc.
(ISDF)
InveStar A HF £ Cayman Islands 97% 97% 97% FEe -
Semiconductor 2T =
Development
Fund, Inc. (1)
LDC. (ISDF1I)
VisEra Holding L gk~ Cayman Islands - - 98% [ERE
Company FEER 7
(VisEra a2 7
Holding )
TSMC WaferTech, LLC T E 2 2 Washington, 100% 100% 100% —
Development (WaferTech) e %54 US.A.
2
VTAF III AEAHERFF T RFT R B 58% 58% 58% A
a2 (pE2F) i@
AL
&
A7 2
.
Growth Fund #AI# F ¥ Cayman Islands 100% 100% 100% -
Limited( Growth 2ZPF
Fund)
VTAFIII/VTAF VentureTech FEFEHEFE X Delaware, - 100% 100% EE &
I/ s =@ Alliance 2P F US.A. =
Holdings, LLC
(VTA
Holdings )
VisEra Holding ~ %®4z 2 @ 3o B - - 87% oy
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iR oW g i 1}3:};‘1—2 fﬁ

HET3HeHD

7= R | =S vali

106£6730p  105#12% 31p

105# 6% 30p

Boim b b~ TN O R S T

$570,466,958 $ 536,895,344 $617,660,014
- 2,361,250 4,499,288
- 1,997,239 -
- - 200,000
$570,466,958 $541,253,833 $622,359,302

L EBTAL bR

Las
BN

He gk &

RS E S E P ik
-%.ﬂz
._FI ‘

B ALY

R LY
RSB E R L R
i &

£
L Y

AXPHE L pfa R

;8 IR S A LRI A

B R E

10667 30p  105#127 31p

R AT GRS R

105#67 30p

$ 209,435 $ 142,406
- 10,976

209,435 153,382
4,725,106 6,297,708
60,710 22
4,785,816 6,297,730
$ 4,995,251 $ 6,451,112

$ 82,552 $

91,585

82,552 91,585

99,550

$ 82552 $ 191,135
T AP AR TR

Pz A AR E TP
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$ 143,834

62,917

206,751

1,614,156

1,614,156
$ 1,820,907

$ 160,423

7,408

167,831

10,873
$ 178,704
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AP FRAID L BH A RELE GAT

| H # Foos 0¥ & 3 (H* A )
106 # 6 " 30 B
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 * ~106 # 8 ! usD 277,700/ NTD 8,440,651
Sell USD / Buy RMB 106 # 7 * ~106 & 9 * USD 557,000/ RMB 3,805,715
105 # 12 * 31 p
Sell NTD / Buy EUR 106 & 1 * NTD 5,393,329/ EUR 159,400
Sell NTD / Buy JPY 106 & 1 * NTD 7,314,841/ JPY 26,501,800
Sell USD / Buy EUR 106 & 1 * usD 4,180/ EUR 4,000
Sell USD / Buy JPY 106 # 1 * USD 428/ JPY 50,000
Sell USD / Buy NTD 106 # 1 * ~106 & 2 * USD 439,000/ NTD 14,138,202
Sell USD / Buy RMB 106 # 1 * ~106 # 6 ! usD 421,750/ RMB 2,908,380
105 # 6 " 30 B
Sell NTD / Buy EUR 105 & 7 * NTD 2,114,352/ EUR 59,000
Sell NTD / Buy JPY 105 # 7" NTD 4,889,373/ ]JPY 15,521,040
Sell USD / Buy JPY 105 & 7 * USD 166,271/ JPY 16,944,380
Sell USD / Buy RMB 105 & 7 7 ~106 # 6 * UsSD 233,000/ RMB 1,538,880
Sell USD / Buy NTD 105 # 7 7 ~105 & 8 * USD 498,000/ NTD 16,190,246

AP H AT R L G

k| 2 # Bos oH &£ 5 (A AHAFERRF KEHFER
105 & 12 * 31 ¢

106 & 1 * USD 170,000 /NTD 5,487,600 3.98% -

105 & 6% 30 p

105 & 7 % USD 415,000/ NTD 13,452,895  0.66%~0.90% -

106#6% 30p  105#12% 31p  105#6%* 30p

A2 $ 32,784,516 $ 29,999,508 $ 12,525,209

TR B 5 F s 7 21,861,711 14,880,482 6,379,861
A AP ES

TAEFREL 12,005,502 11,254,757 6,029,248

FCR 6,607,624 8,457,362 2,366,035

2P () 27 %E 2,635,124 3,196,658 2,893,386

BEAL 358,175 -

Boh R FTA S - - 6,128,310
$ 76,252,652  $ 67,788,767  $ 36,322,049
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106%67% 30p

105%12% 31p

105# 6% 30p

Ve T $ 21,157,966 $ 23,849,701 $ 26,988,011
TREETY) G HE 4,562,100 4,829,850 4,842,450
SHAF & 1,520,700 1,609,950 2,000,000
FEAL 498,818 8,628,176 798,708

$ 27,739,584 $ 38,917,677 $ 34,629,169
pres g $ 7,210,380 $ 16,610,116 $ 7,362,302
2t on # 20,529,204 22,307,561 27,266,867

$ 27,739,584 $ 38,917,677 $ 34,629,169

Lo 2 T4 g @ B

106%67% 30p

105%12% 31p

105#6% 30p

ERF A —ind
o R
HNEHF LY $ 4,783 $ 5,550 $ -
AT EE
3 Ry 19,734 - -
$ 24,517 $ 5,550 $ -
Efpp F— i
N R
SEE R $ 19 $ - $ 4,217
PHREFHIREARSILF IR 2R s 0 R FHE
gﬁfﬁﬁ?i%@i%ﬁ&%o
AT R AINHZAFHEE HAT
& ¥ &
7 # # 4 (2 4&57HF2)
106 £ 6 % 30 p
106 & 9 * US$ 115,000
105 # 12 % 31 p
106 & 3 ¥ US$ 53,600
105 # 6 % 30 p
105 & 9 * US$ 10,000
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SR KRIFTRH AT EGURFNRLSTF)R R T F L LR
23 (FrLd) AL 2R RFRg o PRy REGY N 12

[ ANl I -} B

O AT B L HhoT o
7 # o s 08 & @ (H 2 )
106 # 6" 30 P
Sell NTD / Buy EUR 106 & 10 * NTD 329,400 /EUR 10,000

i & Jp 5 MR 3 E R

106#6% 30p  105#12% 31p  105#6%* 30p

Bl & 45 % R 3R $110,365,090 $128,815,389 $111,788,384
P R ( 471,808) ( 480,118) ( 488,197)
Bfc & d5 % tRATE R $109,893,282 $128,335,271 $111,300,187

AOPHESZREGHDETF RN ZFL P 30 X830
TSI L EHRE LB ARASTE > LR

Fe RGP K BB RBREREEREFEEIRE LD 2
PR AT SR T A o AN P W RN FI L RTE AR

EEGHRTEFEAFLE A RR 0 2 A THEL G E R R

106#6% 30p  105#12% 31p  105#6% 30P

P LT $102,621,332  $108411,408  $ 97,225,328
i AR
G 30 % p 3,770,828 15,017,824 9,190,367
G931 % 1 60 1,723,349 1,844,726 1,901,629
w6l % 2 120 = 1,777,773 3,061,313 2,982,863
& 3 $109,803,282  $128335271  $111,300,187

-0



|t

B PR tR 2B

106 # 1 % 1 p 4%F
~Hpiw i
R ik
106 # 6 * 30 p 4%

105 % 15 1 p 4%

B Sk
105 # 6 * 30 p 4%F

N AT

Bow P R OE E TR
i A N B 3
$ 1,848 $ 478,270 $ 480,118
( 1848) ( 6305) (  8153)
- ( 157) 157)
$ - $ 471,808 $ 471,808
$ 10,241 $ 478,010 $ 488,251
- - (— 54) (__ 54)
$ 10241 $ 477,956 $ 488,197

© R AT Ttk A 2tk &2

w121 % 2 ¢

106%67% 30p

105%12% 31p

105%6% 30p

& -

106%67% 30p

$ 1,848

105%12% 31p

$ 10241

105%6% 30p

$ 9,445,865

$ 8,521,873

$ 4,943,938

42,817,413 33,330,870 50,604,010
5,866,098 4,012,190 2,765,102
2,881,149 2,817,300 2,392,764

$ 61,010,525 $ 48,682,233 $ 60,705,814
FEA R e FHERERG ERD A R

R AAIE (A HRFA) 2 HFEFAPRFIERRGE EH D
Al R A (FgFRFL2) #8774 T M P AL F LR
Rz = 2 R o
106#4% 1p  105#471p  106£171p  105#1% 1p
16”308 16”308 16”307 16”307
AL (wE41E) ($_520998) $ 1,195805 ($ 1463,341) $ 651,133

PR o

10667 30p

105%127% 31p

105#67 30p

$ 2,749,463
1,563,806
$ 4,313,269

-3

$ 2,944,859
1,157,608
$ 4,102,467

$ 3,176,575
890,046
$ 4,066,621
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o e N . 2 , N W -
A2 P4 5 Impinj, Inc.2 % & > F1p 105 &8 7 7 Hag+r 3 > Fe
s = 4 N Py N 1 = v ooop oop -1 =
Bt ER TR UAAFELABTAR A ENLERT A -
- 2 —e
T B EEELHRE
PN YN I
AN P B G oL R E
[ & £ OE A A ®OF A W
106 = 105 # 105 # 106 # 105 # 105 #
“oOR OF o2 7 O A &£ * S 6" 30p 129 31 p 6" 30p 6" 30p 127 31 p 6" 30p
ERAEFMTERFF AP AT EE He 2y ﬁi Are $ 7,956,845 $ 8,806,384 $ 8,068,620 28% 28% 28%
(2 htigad) 2 i~ 408 HHERR
B e e |
i PR IRAY
Systems on Silicon i ﬁ THEEELEMEE  Singapore 7,596,341 7,163,516 10,154,793 39% 39% 39%
Manufacturing Company Pte EREE-E
Ltd. (SSMC)
RGP (2 o lﬂ ’*»fs PR KRS FeFP 2,344,813 2,599,807 2,777,336 41% 41% 41%
) 505 SR A E I
AR FRGF 2P (IR # lﬂ REAE2ZFAT B Are 1,078,026 1,174,181 1,063,883 35% 35% 35%
) E Y I

$18976,025  $19.743888  $22064,632

AP p 105 & 6 " A PRI D LT 2 FE e
7o 2 EFEARES o p 1058 6 P ALK EFZEFTFE L

o
o
R
D
-
TN
[
=
~alf
[
=1
T
E

A A % 259,960 i A -
BHEF N HEDPF LA 2%

B phE BRI EFFLF - T v E o H

35
o3
-
e
W
(w,
) -—
3
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2

|
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-
A
s
%
ik
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Jeo
(w
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f 106#6%30p 105#127 31p  105#6” 30p
D T A $ 27,853,410 $ 26,089,360 $ 24,511,000
AR 27 $ 6,022,734 $ 3,664,997 $ 3,417,551
HH P $ 5,541,840 $ 3,622,227 $ 2,325,793

e

SEINEE B SR
#om% ok K Oz

EREE A A E3 OB OB X OB O 2 R A RBRTAREFFTAE A oz 1 £ i+
E *
106 #& 1 7 1 p 4% $ 4,049,292 $ 304,404,474 $ 2,042,867,744 $ 34,729,640 $ - $ 387,199,675 $ 2,773,250,825
Hite () - 64,811,014 375,300,110 4,672,797 - (0 248,117,207) 196,666,714
I - 36,957)  ( 3,486,590)  ( 317,146) - - 3,840,693
€ A % - - 8,791 1,507 - - 10,298
PR TS ( 46,417)  ( 867,048)  ( 3,532,198)  ( 111,395) - 62,640)  ( 4,619,698
106 & 6 7 30 p 4R%E $ 4002875 $ 368,311,483 $ 2,411,157.85 $ 38975403 $ - $ 139,019,828 $ 2,961,467,446

I i Xk | )

106 E10 1 pARGE $ 524,845 $ 174,349,077 $ 1,577,377,509 $ 23,221,707 $ - $ - $ 1,775,473,138
1 4 14,012 9,400,481 104,345,520 2,339,103 - 116,099,116
IR - 28,816)  ( 3,333,518)  ( 317,093) - ( 3,679,427
AN <3 - - 8,195 1,466 - 9,661
o S ( 29236)  ( 713,609)  ( 3,239,046)  ( 79,910) - - 4,061,801)
106 # 6 ¥ 30 p 4% $ 509,621 $ 183,007,133 $ 1,675,158,66! $ 25165273 $ - $ - $ 1,883,840,687
106&17 194 $ 350444 $  130,05539 $ 465,490,235 $ 11507933 $ - $ 387,199,675 $ 99 68
106 & 6 7 30 p i£%F $ 3,493,254 $ 185,304,350 $  735999,19 $ 13,810,130 $ - $ 139,019,828 $ 1,077,626,759

(&7 )
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NE

=
—

ok omoa oz
IR Y OB OB R & O 2 R F RBRFEREFFA A 2 1 & g 3+

R
105 17 1p 43 $ 4,067,391 $ 296,801,864 $ 1,893,489,604 $ 30,700,049 $ 7,113 $ 192,111,548 $ 2,417,177,569
W e - 5,544,359 117,986,695 3,012,979 - 5,870,440 132,414,473
L - - 1,828533)  ( 316,251) - - 2,144,784)
A - - - 7113 ( 7,113) - -
e e ( 15914)  ( 777,818)  ( 2435252) 44,208) - 19513)  ( 3,292,725)
105 £ 6 % 30 p 437 $ 4051477 $ 301,568,405 $ 2,007,212,514 $ 33,359,662 $ - $ 197,962,475 $ 2,544,154,533
AT R
105 %1 10 &% $ 506,185 $ 157,910,155 $ 1,385,857,655 $ 19,426,069 $ 7,113 $ - $ 1,563,707,177
i e 14,949 8,772,080 98,462,355 2,103,508 - - 109,352,892
LR - - 1,808,905)  ( 316,190) - - 2,125,095)
£ A H - - - 7113 ( 7,113) - -
e 5 ( 9,643)  ( 575262)  ( 2,034,628)  ( 31,113) - - 2,650,646
105 # 6 " 30 pA4REF $ 511491 $ 166,106,973 $ 1,480,476,4 $  21,189,38 $ - $ - $ 1,668,284,308
105 £ 6 % 30 p &3 $_ 3,539,986 $ 135461432 $526,736,03 $ 12,170,275 $ - $ 197,962,475 $ 875,870,205

’

AP ERAP L E A B AMA ARG RS A2l BT R R

2R E: o BF AR ARE o R REEAr £ 20 10 & 2 10

i B o R & TRERERYTE A g2 R 3+
3 &
106 & 17 1 p 4% $ 6,007,975 $ 9,546,007 $ 22,243,595 $ 5386435 $ 43,184,012
B 4 - 671,467 902,376 242,792 1,816,635
# a - - 75,237 ) - 75,237)
£ A A - - 7,662 ( 17,960)  ( 10,298)
TN ( 243177)  ( 1,089)  ( 4585)  ( 3,805)  ( 252,746
106 4 6 7 30 p 43F $ 5764798 $ 10,216,385 $ 23,073,811 $ 5,607,372 $ 44,662,366
106 & 17 1 p 43F $ - $ 6,147,200 $ 18,144,428 $ 4,277,538 $ 28,569,166
B 4 - 774,708 1,045,257 245,494 2,065,459
w® - - 75,237 - 75,237)
£ A A - - 7400 17,070)  ( 9,661)
TN - 1,094) 3985) ( 1,174)  ( 6,253)
106 # 6 * 30 p &3F $ - $ 6,920,814 $ 19,117,872 $ 4,504,788 $ 30,543,474
106 %17 10 L3F $ 6,007,975 $ 3398807 $ 4,099,167 $ 1,108,897 $ 14,614,846
106 £ 6 7 30 p %37 $ 5764798 $ 3295571 $ 3,955,939 $ 1,102,584 $ 1411889
3 &
105 & 17 1 p 43 $ 6,104,784 $ 8454304 $ 19,474,428 $ 4,879,026 $ 38912542
W 4 - 751,269 745,416 362,770 1,859,455
F A - - 1,300) - 1,800)
TN ( 84,410) 2010 ( 5961) ( 6179)  ( 93,640)
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Morgan Stanley — " - | USD 30,992 7 ig H UsSD 30,992
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TSMC Global

JPMorgan Chase & Co.
Goldman Sachs Group Inc.
Verizon Communications
Citigroup Inc.

AT&T Inc.

Abbvie Inc.

PNC Bank NA

Ford Motor Credit Co LLC
Microsoft Corp.

Apple Inc.

Anheuser Busch InBev Fin.
Westpac Banking Corp.

BP Capital Markets PLC
BMW US Capital LLC
Qualcomm, Inc.

Svenska Handelsbanken AB
CVS Health Corp.

Oracle Corp.

Capital One NA

Wells Fargo & Company
Analog Devices, Inc.
Southern Co.

Cardinal Health Inc.

Duke Energy Corp.
Rockwell Collins, Inc.
Aviation Capital Group
American Express Credit
ERAC USA Finance LLC
Ventas Realty LP/Cap Crp.
UBS Group Funding (Switzerland) AG
Reckitt Benckiser Treasury
ABN AMRO Bank N.V.
HSBC Holdings PLC
Credit Suisse New York
Tyson Foods, Inc.

E A R A A A

)

E A A A . R

B e T B e B T T T e B e B I e R T T R B R R e R R B R I B B R

s

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

29,871
27,152
21,377
20,596
19,257
15,128
13,875
13,547
13,393
11,638
11,354
10,474
10,323
10,302
10,093
9,904
9,768
9,721
9,601
9,210
9,014
8,601
8,445
8,181
8,125
8,072
7,817
7,663
7,529
7,156
7,123
7,122
6,923
6,878
6,805
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TSMC Global Deutsche Telekom International Fin. — B g 4 iz A - | USD 6,647 7 ig * UusD 6,647
Dow Chemical Co/The — " - | USD 6,524 i * UusD 6,524
Citizens Bank NA /RI — " - | USD 6,272 i * UusD 6,272
Dominion Energy, Inc. — " - | USD 6,251 i * USsD 6,251
Teva Pharmaceuticals Netherlands — " - | USD 6,243 7 i * UusD 6,243
Suntrust Banks Inc. — " - | USD 6,214 7 i * UusD 6,214
Daimler Finance NA LLC. — " - | USD 6,168 7 ig * USsD 6,168
Welltower Inc. — " - | USD 6,133 7 i * UusD 6,133
Hyundai Capital America — " - | USD 6,067 i * UusD 6,067
Sumitomo Mitsui Trust Bank, Limited — " - | USD 6,043 F i usD 6,043
Skandinaviska Enskilda Banken AB — " - | USD 6,038 F i usD 6,038
BB&T Corporation — n - | USD 5,994 3 UusD 5,994
Royal Bank of Canada — " - | USD 5,976 F i usD 5,976
Mizuho Financial Group — " - | USD 5,910 F i usD 5,910
Nextera Energy Capital — " - | USD 5,887 I usD 5,887
Huntington National Bank — " - | USD 5,814 F i usD 5,814
Groupe Danone S.A. — n - | USD 5,796 3 UusD 5,796
Shell International Fin. — " - | USD 5,765 F i usD 5,765
Berkshire Hathaway Fin. — " - | USD 5,754 F i usD 5,754
Toyota Motor Credit Corp. — " - | USD 5,668 F i usD 5,668
Nordea Bank AB — " - | USD 5,594 F i usD 5,594
Mitsubishi UF] Fin Grp. — " - | USD 5,585 F g usD 5,585
Bank of Ny Mellon Corp. — " - | USD 5,542 3T UusD 5,542
Cisco Systems Inc. — " - | USD 5,508 3T USsD 5,508
New York Life Global FDG — " - | USD 5,461 F if H UusD 5,461
Siemens Financieringsmat — " - | USD 5,445 F g H UsD 5,445
CA, Inc. — " - | USD 5,385 F if H usD 5,385
Enel Finance Intl N.V. — " - | USD 5,379 3T USsD 5,379
Toronto Dominion Bank — " - | USD 5,296 3T USsD 5,296
Amgen Inc. — " - | USD 5,259 F if H UusD 5,259
Jackson Natl Life Global — " - | USD 5,159 3T UusD 5,159
Sempra Energy — " - | USD 5,158 3T USsD 5,158
Intl. Bank Recon. & Development — n - | USD 5,144 F g H usD 5,144
Voya Financial, Inc. — " - | USD 5,037 F if H UusD 5,037
Manuf & Traders Trust Co. — " - | USD 5,006 3T UusD 5,006
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TSMC Global Macquarie Group Ltd. — AL gmy A - | USD 5,004 7 ig * UusD 5,004
Reliance Stand Life II — " - | USD 4,970 i * UsD 4,970
American Intl. Group — " - | USD 4,859 i * USsD 4,859
Twenty-First Century Fox Inc. — " - | USD 4,827 EIET usD 4,827
Air Liquide Finance — " - | USD 4,756 7 i * UsD 4,756
Fifth Third Bank — ” - | USD 4,714 I UusD 4,714
ING Bank N.V. — ” - | USD 4,699 7 if H UusD 4,699
Cadillac Fairview Corp. Ltd. — " - | USD 4,673 F i usD 4,673
Sumitomo Mitsui Financial Group — n - | USD 4,440 3 UusD 4,440
US Bank NA Cincinnati — n - | USD 4,386 3 UusD 4,386
U.S. Bancorp — n - | USD 4,309 3 UusD 4,309
Marriott International, Inc. — n - | USD 4,276 3 UusD 4,276
Oaktree Capital Management, L.P. — " - | USD 4,264 F i usD 4,264
Lloyds Bank PLC — " - | USD 4,227 F g usD 4,227
Exelon Generation Co. LLC — " - | USD 4,166 F i usD 4,166
Schlumberger Hldgs Corp. — " - | USD 4,143 I usD 4,143
Banco Santander, S.A. — n - | USD 4,111 3 UusD 4,111
Keycorp Pty Ltd. — " - | USD 4,072 I usD 4,072
Pepsico Inc. — n - | USD 4,021 3 UusD 4,021
Mondelez International — " - | USD 4,002 F i usD 4,002
Intel Corp. — " - | USD 4,000 F if H usD 4,000
Fortive Corporation — " - | USD 3,982 3T USsD 3,982
Wells Fargo Bank NA — " - | USD 3,912 F if H usD 3,912
Fifth Third Bancorp — " - | USD 3,808 F if H usD 3,808
Suncorp Metway Ltd. — " - | USD 3,794 3T USsD 3,794
Husky Energy Inc. — " - | USD 3,755 3T USsD 3,755
Sprint Spectrum L.P. — " - | USD 3,727 7 ig H USD 3,727
Anheuser Busch InBev Worldwide Inc. — " - | USD 3,632 3T UusD 3,632
Lam Research Corp. — " - | USD 3,614 3T USsD 3,614
Canadian Imperial Bank — " - | USD 3,612 F g H UsD 3,612
UBS AG Stamford CT — " - | USD 3,536 F if H usD 3,536
SES GLOBAL-Americas Holdings — " - | USD 3,529 3T USD 3,529
BAT Intl Finance PLC — " - | USD 3,496 3T USsD 3,496
Aetna Inc. — " - | USD 3,414 3 usD 3,414
Credit Agricole London — " - | USD 3,383 F i usDh 3,383
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TSMC Global BNP Paribas — AL gmy A - | USD 3,357 7 ig UusD 3,357
Ryder System Inc. — " - | USD 3,244 g H uUsD 3,244
Pricoa Global Funding I — " - | USD 3,202 i * UusD 3,202
Air Lease Corporation — " - | USD 3,141 i * USsD 3,141
Protective Life Global Funding — " - | USD 3,096 7 i * usD 3,096
Key Bank N.A. — " - | USD 3,086 7 i * usD 3,086
Time Warner Inc. — " - | USD 3,038 7 ig * USsD 3,038
Principal Life Global Funding II — " - | USD 2,788 7 i * USsD 2,788
Barclays PLC — " - | USD 2,731 i * usD 2,731
PartnerRe Finance B LLC — n - | USD 2,719 3 UusD 2,719
Chevron Corp. — " - | USD 2,646 F i usD 2,646
LyondellBasell Industries N.V. — " - | USD 2,563 F i usD 2,563
Nuveen Finance, LLC — n - | USD 2,562 3 UusD 2,562
MetLife Global Funding I — " - | USD 2,534 F i usD 2,534
Wm. Wrigley Jr. Co. — " - | USD 2,504 I usD 2,504
Penske Truck Leasing (PTL) — " - | USD 2,492 IR A usD 2,492
Sumitomo Mitsui Banking — " - | USD 2,486 F i usDh 2,486
Eastman Chemical Company — " - | USD 2,458 F i usD 2,458
Xylem Inc. — " - | USD 2,437 F i usD 2,437
Commonwealth Bank Australia NY — " - | USD 2,411 F i usD 2,411
HSBC USA Inc. — " - | USD 2,377 F i USD 2,377
NBCUniversal Media, LLC — " - | USD 2,374 F i usDh 2,374
EI du Pont de Nemours — " - | USD 2,349 3T UusD 2,349
Biogen Inc. — " - | USD 2,333 F if H UusD 2,333
National Australia Bank/NY — " - | USD 2,322 F g H usD 2,322
Simon Property Group LP — " - | USD 2,311 P USD 2,311
Bank of Tokyo-Mitsubishi UFJ — " - | USD 2,306 F if H UusD 2,306
Gilead Sciences Inc. — " - | USD 2,277 F g H usD 2,277
Mckesson Corp. — " - | USD 2,258 F g H UsD 2,258
Inter-American Development Bank — " - | USD 2,239 3T USsD 2,239
Cintas Corporation No. 2 — " - | USD 2,238 3T USsD 2,238
ING Groep N.V. — " - | USD 2,237 F if H UusD 2,237
Allied World Assurance — " - | USD 2,169 3T UusD 2,169
Express Scripts Holding — " - | USD 2,154 7 ig H usD 2,154
Celgene Corp. — " - | USD 2,139 F if H UusD 2,139
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TSMC Global HCP Inc. — AL gmy A - | USD 2,117 7 g # USsD 2,117
Sysco Corporation — " - | USD 2,021 3 UsD 2,021
Lloyds Banking Group PLC — " - | USD 2,019 F g usD 2,019
Johnson Controls International PLC — " - | USD 2,016 I UusD 2,016
British Telecommunications PLC — " - | USD 2,010 T USsD 2,010
Enterprise Products Operating, LLC — " - | USD 2,009 g H USD 2,009
State Street Corp. — " - | USD 2,009 3 UsD 2,009
Credit Suisse Group Funding Limited — " - | USD 1,994 F i usD 1,994
Autozone Inc. — n - | USD 1,975 3 UusD 1,975
Danske Bank A/S — " - | USD 1,969 F i usD 1,969
The Bear Stearns Companies LLC. — n - | USD 1,960 3 UusD 1,960
Stryker Corp. — " - | USD 1,956 F i usD 1,956
Magellan Midstream Partners LP — " - | USD 1,951 F i usD 1,951
Unitedhealth Group Inc. — " - | USD 1,951 F i usD 1,951
BPCE SA — " - | USD 1,931 F i UsD 1,931
Capital One Financial Co. — " - | USD 1,913 F i usD 1,913
Branch Banking & Trust — " - | USD 1,890 F i usD 1,890
Cooperatieve Rabobank UA/NY — " - | USD 1,862 F i usD 1,862
WestRock RKT Company — n - | USD 1,856 3 UusD 1,856
Suntrust Bank — " - | USD 1,849 F i usD 1,849
Orange S.A. — " - | USD 1,840 F g UusD 1,840
Stancorp Financial Group — " - | USD 1,827 Foag * uUsD 1,827
Aust. & NZ Banking Grp. NY — " - | USD 1,804 F if H UusD 1,804
Regency Centers, L.P. — " - | USD 1,793 g H USD 1,793
Dominion Energy Gas Holdings — " - | USD 1,773 3 UsD 1,773
Kimco Realty Corp. — " - | USD 1,711 3 UsD 1,711
Pacific Gas & Electric — " - | USD 1,604 F g usD 1,604
African Development Bank — " - | USD 1,566 IR USsD 1,566
Realty Income Corp. — " - | USD 1,531 T USsD 1,531
PSEG Power LLC — " - | USD 1,520 F if H usD 1,520
Standard Chartered PLC — " - | USD 1,503 F g usD 1,503
Guardian Life Global Funding — n - | USD 1,480 F i usD 1,480
HSBC Bank PLC — ” - | USD 1,480 F g usD 1,480
Oesterreichische Kontrollbank — " - | USD 1,457 F i usDh 1,457
Texas Eastern Transmission, LP — " - | USD 1,400 3 UusD 1,400
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TSMC Global Walt Disney Company/The — AL gmy A - | USD 1,398 P usD 1,398
IBM Corp. — " - | USD 1,307 I UusD 1,307
Equifax Inc. — " - | USD 1,303 i * usD 1,303
Philip Morris Intl Inc. — " - | USD 1,289 i * UsD 1,289
Visa Inc. — " - | USD 1,287 7 i * UusD 1,287
Eaton Corp. — " - | USD 1,284 7 i * UsD 1,284
Comcast Corp. — " - | USD 1,279 7 ig * usDh 1,279
The Western Union Company — " - | USD 1,276 7 i * usDh 1,276
Nissan Motor Acceptance — " - | USD 1,264 i * UsD 1,264
Kroger Co. — n - | USD 1,244 3 UusD 1,244
Consolidated Edison, Inc. — " - | USD 1,221 F i usD 1,221
American Airlines 2013-2 — n - | USD 1,216 3 UusD 1,216
Banque Fed Cred Mutuel — " - | USD 1,179 F i usD 1,179
ONEOK Partners LP — n - | USD 1,162 3 UusD 1,162
Public Service Enterprise Group Inc. — " - | USD 1,143 g H usD 1,143
KfW — " - | USD 1,141 F i UusD 1,141
DXC Technology Co. — " - | USD 1,130 I usD 1,130
ERP Operating LP — n - | USD 1,122 3 UusD 1,122
Berkshire Hathaway Inc. — " - | USD 1,121 F i usD 1,121
Medtronic Inc. — " - | USD 1,099 F i usD 1,099
Wesfarmers Ltd. — " - | USD 1,097 F i usD 1,097
International Paper Company — " - | USD 1,091 T USD 1,091
Marsh & Mclennan Cos Inc. — " - | USD 1,090 3T UusD 1,090
Cigna Corporation — " - | USD 1,085 3T USsD 1,085
Merck & Co Inc. — " - | USD 1,058 F if H usD 1,058
UBS AG London — " - | USD 1,055 F if H usD 1,055
EOG Resources, Inc. — " - | USD 1,050 3T USsD 1,050
Lincoln National Corp. — " - | USD 1,048 F g H usD 1,048
Berkshire Hathaway Energy Co. — " - | USD 1,030 7 ig H USD 1,030
Statoil ASA — " - | USD 1,025 F g usD 1,025
Amazon.com Inc. — " - | USD 1,018 F g H UsD 1,018
Altera Corp. — " - | USD 1,013 F if H UusD 1,013
HP Enterprise Co. — " - | USD 1,012 F g H UsD 1,012
Macquarie Bank Ltd. — n - | USD 1,011 F g H usD 1,011
Home Depot Inc. — " - | USD 1,007 F g H UsD 1,007
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TSMC Global John Deere Capital Corp. — AL gmy A - | USD 1,004 7o H
Harley-Davidson Financial Services, Inc. — " - | USD 1,004 i *
United Technologies Corporation — " - | USD 1,001 i *
Georgia-Pacific LLC — " - | UsSD 985 EIET
Capital One Bank (USA), NA — " - | USD 978 i H
National Retail Properties, Inc. — " - | USD 977 EIET
Duke Realty LP — " - | USD 973 7 i H
Exxon Mobil Corporation — " - | USD 956 * i ¥
Duke Energy Progress Inc. — " - | USD 951 7 i H
PPL Capital Funding, Inc. — " - | USD 934 I
Glaxosmithkline Cap. Inc. — " - | USD 932 g H
Coca Cola Femsa S.A.B. de C.V. — " - | USD 929 g H
Southern Electric Generating Company — " - | USD 904 I
Lockheed Martin Corp. — " - | USD 902 g H
CNOOC Finance (2011) Ltd. — " - | USD 894 g H
Federal Realty Invs Trust — " - | USD 878 I
Mastercard Inc. — " - | USD 857 IR A
Alterra Finance LLC — " - | USD 842 g H
Metlife Inc. — " - | USD 841 g H
Huntington Bancshares — 4 - | USD 838 T
Nucor Corporation — " - | USD 830 T
Pacific LifeCorp — " - | USD 820 g H
AXIS Specialty Finance PLC — " - | USD 819 7 ig
Bank Of Montreal — " - | USD 815 P
Aon PLC — " - | USD 814 g H
Societe Generale Group — " - | USD 808 g H
Manulife Financial Corporation — " - | USD 807 i H
Activision Blizzard — " - | USD 799 g H
State Grid Overseas Investment Ltd. — " - | USD 798 g H
Spectra Energy Partners, LP — " - | USD 789 7 ig
Sinopec Capital (2013) Ltd. — " - | USD 780 P
Cox Communications, Inc. — " - | USD 778 3T
AIG Global Funding — " - | USD 765 i
Baidu, Inc. — " - | USD 760 F g H
Crown Castle Towers LLC — " - | USD 753 i
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TSMC Global CMS Energy Corp. — AL gmy A - | USD 752 7 ig
Norfolk Southern Railway Co. — " - | USD 724 g H
APT Pipelines Ltd. — " - | USD 724 EIET
Baker Hughes Incorporated — " - | USD 721 EIET
DTE Electric Company — " - | USD 718 EIET
Regions Financial Corporation — " - | USD 717 EIET
American Honda Finance — " - | USD 714 7 i H
Total Capital International S.A. — " - | USD 706 i H
Scentre Group — " - | USD 702 i
TTX Co. — " - | USD 701 I
Mattel Inc. — " - | USD 700 I
Rochester Gas & Electric — " - | USD 695 I
Continental Airlines Inc. — " - | USD 681 I
Ohio Power Company — " - | USD 669 I
Entergy Louisiana, LLC — 4 - | USD 663 g H
Athene Global Funding — " - | USD 653 I
RBC USA Holdco Corp. — " - | USD 653 IR A
Grupo Bimbo, S.A.B. de C.V. — " - | USD 643 g H
Alexandria Real Estate Equities — " - | USD 642 g H
Texas Instruments, Inc. — n - | USD 639 3
Liberty Property LP — " - | USD 637 I
Potash Corp Saskatchewan Inc. — " - | USD 636 g H
Life Technologies Corp. — " - | USD 622 EIET
Dr Pepper Snapple Group, Inc. — " - | USD 617 g H
Daiwa Securities Group — " - | USD 615 7 ig
Altria Group, Inc. — " - | USD 610 P
ABC Inc. — " - | USD 610 g H
Kimberly Clark Corp. — " - | USD 603 7 ig
Host Hotels & Resorts, Inc. — " - | USD 595 3T
Mcdonald's Corp. — " - | USD 587 g H
MUEFG Union Bank, N.A. — " - | USD 585 EIET
CenterPoint Energy Resources — " - | USD 583 7 ig H
AvalonBay Communities — 4 - | USD 581 7 ig H
AXIS Specialty Finance PLC — " - | USD 578 7 ig H
Boston Properties LP — " - | USD 560 i

(F&=F)

-61 -




/\
;-:A
2l

bkl

N

N P B B ] | il : - _ )
¥y o2 o= P53 R oE X O o 2t ﬁ%ﬁ*qi@ﬁm g # pu&(ﬁt% mvﬁ-ﬁ%%“$@@, v ;
BT (F )RS HEA) (fhm s # )
TSMC Global Bunge Limited Finance Corp. — AL gmy A - | USD 559 P
Fédération des caisses — " - | USD 550 i *
Prudential Financial Inc. — " - | USD 543 7 i H
Digital Realty Trust, L.P. — " - | USD 541 7 i H
Brambles USA Inc. — " - | USD 540 7 i H
O'Reilly Automotive Inc. — " - | USD 540 EIET
Southwestern Electric Power Company — " - | USD 532 EIET
TD Ameritrade Holding Corp. — " - | USD 527 EIET
Regency Centers Corp. — " - | USD 518 EIET
Burlington Northern Santa Fe Corp. — " - | USD 515 I
Walgreens Boots Alliance — " - | USD 508 I
Swedbank AB — " - | USD 506 I
CBS Corp. — " - | USD 505 T
Halliburton Co. — " - | USD 501 I
MassMutual Global Funding — " - | USD 489 I
Narragansett Electric — " - | USD 475 g
Comerica Inc. — 4 - | USD 474 T
Spire, Inc. — " - | USD 464 T
Texas-New Mexico Power — 4 - | USD 449 T
Canadian Pacific Railway Company — " - | USD 449 I
Nationwide Building Society — " - | USD 441 I
Valero Energy Corp. — " - | USD 439 I
Blackstone Holdings Finance Co., LLC — " - | USD 422 3T
Trans Canada Pipelines — " - | USD 420 P
Woolworths Limited — " - | USD 419 7 ig
Volkswagen Group of America, Inc. — " - | USD 400 3T
Southern Power Company — " - | USD 397 EIET
Aon Corp. — " - | USD 394 7 ig
First Niagara Financial Group, Inc. — " - | USD 391 EIET
Nationwide Financial Service, Inc. — " - | USD 383 3T
Enbridge, Inc. — " - | USD 363 F g H
Deutsche Bank AG — 4 - | USD 353 7 ig H
CBOE Holdings, Inc. — " - | USD 350 F g H
ConocoPhillips — " - | USD 337 7 ig H
Phillips 66 — 4 - | USD 326 g H
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TSMC Global PacifiCorp — AL gmy A - | USD 320 7 g H usD 320
eBay, Inc. — " - | USD 305 g H uUsD 305
Eli Lilly & Co. — " - | UsSD 296 7oigH usD 296
Barclays Bank PLC — " - | USD 294 EIET usD 294
BAE Systems Holdings, Inc. — " - | USD 293 EIET usD 293
Amphenol Corp. — " - | USD 291 EIET usD 291
EMD Finance LLC — " - | USD 282 EIET usD 282
Nomura Holdings Inc. — " - | USD 253 EIET usD 253
NBCUniversal Enterprise, Inc. — " - USD 251 i * USsD 251
Bank of Nova Scotia — " - | USD 246 I usD 246
Kansas City Power & Light Company — 4 - | USD 242 T A USD 242
Protective Life Corporation — " - | USD 233 T USD 233
WestRock MWV, LLC — " - | USD 231 I usD 231
Rolls Royce PLC — " - | USD 226 I usD 226
Assurant, Inc. — n - | USD 211 3 UusD 211
Fidelity National Information — " - | USD 208 I usD 208
Nisource Finance Corp. — " - | USD 84 T USD 84
JPMorgan Chase & Co. — FI I p aRTA - | USD 152,533 * gt USD 154,237
Wells Fargo & Company — " - | USD 150,006 I USD 151,562
Westpac Banking Corp. — " - | USD 100,000 g H USD 101,002
Goldman Sachs Group, Inc. — " - | USD 100,000 F i USD 100,565
Commonwealth Bank of Australia — " - | USD 50,000 F i usDh 50,455
National Australia Bank — " - | USD 50,000 F g H usD 50,392
Bank of Nova Scotia — " - | USD 49,986 EIET UusD 50,281
e
US Treasury N/B — LR 1 - | USD 213,778 F if UsD 213,778
Abu Dhabi Government International Bond — " - | USD 3,478 3T USD 3,478
Rt X R AR E S
Federal National Mortgage Association — Al gy i - | USD 446,850 T USD 446,850
Federal Home Loan Mortgage Corporation — " - | USD 181,670 I USD 181,670
Government National Mortgage — " - | USD 43,09 T USD 43,096
Association
Government National Mortgage — " - | USD 27,679 T UusD 27,679
Association
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TSMC Global Federal Home Loan Bank A - | USD 6,182 7 ig * UusD 6,182
Fhlmc Multifamily Structured PTC " UusD 3,634 i * usD 3,634
Export Import Bank Korea " USsD 3,007 i * USsD 3,007
Province Of Quebec " UusD 2,592 i * UusD 2,592
Export Developmnt Canada " USD 2,005 i H USD 2,005
CPPIB Capital, Inc. ” usD 1,186 I UusD 1,186
Federal Farm Credit Bank " usD 904 7 ig * usD 904
THERTY 3 H
¢RI R AL IR ERT A USD 50,000 3 i USD 50,100
¢RI ” UsSD 50,000 7 if H UusD 50,094
B SR ¥ R ” UsSD 50,000 7 if H usD 50,079
FABEFRES
Citibank Credit Card Issuance Trust S ERT A usD 33,844 Foag usD 33,844
Discover Card Execution Note Trust n UusD 28,764 3 UusD 28,764
Chase Issuance Trust n UusD 27,310 3 UusD 27,310
Capital One Multi Asset Execution Trust " usDh 27,180 F g H usD 27,180
American Express Credit Account Master " USsD 24,269 3T USsD 24,269
Trust
Ford Credit Floorplan Master Owner Trust " usD 22,741 F g H usDh 22,741
Bank of America Credit Card Trust " usD 21,254 F g H usD 21,254
COMM Mortgage Trust " USD 12,681 7 ig USD 12,681
Ford Credit Auto Owner Trust " usDh 11,792 F g H usDh 11,792
Morgan Stanley Bank of America Merrill " UsD 11,094 F g H UsD 11,094
Lynch Trust
UBS-Barclays Commercial Mortgage Trust " usD 10,193 I usD 10,193
Mercedes Benz Master Owner Trust " UusD 10,061 F i H UusD 10,061
Hyundai Auto Lease Securitization Trust " UusD 9,928 3 UusD 9,928
GM Financial Automobile Leasing Trust " usD 9,077 F i usD 9,077
Hyundai Auto Receivables Trust " usD 8,979 F i usD 8,979
Nissan Auto Lease Trust " UusD 8,731 3 UusD 8,731
Honda Auto Receivables Owner Trust " uUusD 8,608 F i usDh 8,608
Nissan Auto Receivables Owner Trust n usDh 8,457 F g H usD 8,457
J.P. Morgan Chase Commercial Mortgage " uUSsD 7,564 EIET uUSsD 7,564
Securities Trust
(FEXF )
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TSMC Global GS Mortgage Securities Trust £ T - | USD 7,375 P usDh 7,375
JPMBB Commercial Mortgage Securities " usD 6,443 g H usD 6,443
Trust
Chesapeake Funding II LLC " usD 6,339 F i H usD 6,339
Toyota Auto Receivables Owner Trust " uUusD 6,002 T usD 6,002
Ford Credit Auto Owner Trust " usD 5,984 F g H usD 5,984
Toyota Auto Receivables Owner Trust " usD 5,959 T usD 5,959
BMW Vehicle Lease Trust " usD 5,147 T usD 5,147
Citigroup Commercial Mortgage Trust " usD 4,899 LI usD 4,899
Bank " usD 4,011 T usD 4,011
Nissan Master Owner Trust Receivables " usD 4,007 AT usD 4,007
Trust
Cold Storage Trust " UusD 3,805 3T UusD 3,805
Mercedes Benz Auto Lease Trust " UsD 3,703 F g H UsD 3,703
Hertz Fleet Lease Funding L.P. " UusD 3,496 3T UusD 3,496
Wells Fargo Commercial Mortgage Trust " usD 3,334 7 ig H usD 3,334
Ford Credit Auto Lease Trust " UusD 3,007 3T UusD 3,007
Credit Suisse Mortgage Trust " usD 2,888 g H usD 2,888
BMW Floorplan Master Owner Trust " usDh 2,445 F g H usD 2,445
WF-RBS Commercial Mortgage Trust " usD 2,050 g H usD 2,050
Carmax Auto Owner Trust " USsD 1,998 3T USsD 1,998
Mercedes Benz Auto Receivables Trust " usD 1,882 F g H usD 1,882
Morgan Stanley Capital I Trust " uUsD 1,841 7 ig uUsD 1,841
Golden Credit Card Trust " UusD 1,800 F if H UusD 1,800
Wheels SPV LLC " UusD 1,693 F if H UusD 1,693
CFCRE Commercial Mortgage Trust 4 USD 1,075 T USD 1,075
Enterprise Fleet Financing LLC " UusD 1,028 3 UusD 1,028
BHIE &
Ar=ZF8THELF F31390p usD 50,000 T USD 49,755
PEAL
BNP Paribas New York Branch £ f uUusD 3,000 F i usD 3,000
Norinchukin Bank " UsD 2,000 F g H UsD 2,000
Societe Generale " USsD 2,000 3T USsD 2,000
UBS AG, Stamford Branch " UusD 2,000 F i H UusD 2,000

(&= F)
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B (0 HF ) (R LR (s )
TSMC Global Bank of Tokyo-Mitsubishi UF], Ltd., — HEd e 4 iz A - | USD 1,000 7 if H UusD 1,000
London
Svenska Handelsbanken AB (publ) — " - | USD 891 7o H USD 891
AXA Financial, Inc. — " - | USD 886 i * usD 886
A £
Primavera Capital Fund II L.P. — M AFEZ ERE A - | USD 38,477 4 UusD 38,477
VTAF III I L
LiquidLeds Lighting Corp. — M AFEZ ERE A 1,600 | USD 800 11 usD 800
Xenio Corporation — " 435 | USD 453 3 USD 453
Fru R
Neoconix, Inc. — M AEEZ AR A 4,147 | USD 170 - UusD 170
VTAF II R I
EHETFRPF AP — Al gmy A 419 | USD 1,508 1 UusD 1,508
Impinj, Inc. — " 7 | USD 362 - USD 362
[ped ¥ - A — M AR AR A 1,806 | USD 2,607 8 UusD 2,607
5V Technologies, Inc. — " 963 | USD 2,168 2 UusD 2,168
Aether Systems, Inc. — " 3,100 | USD 339 20 UusD 339
LY
Aquantia — M AFEZ ERE A 4,643 | USD 4,441 2 usD 4,441
ISDF gL L
Sonics, Inc. — M AFEZ ERE A 230 - 3 -
ISDF 11 I WK E
Alchip Technologies Limited — 48 & 2 A 6,249 USsD 12,534 10 USsD 12,534
Sonics, Inc. — L) %\ AEFEZ ERT A 278 - 4 -
Fru ROk L
Sonics, Inc. — M AEEZ AR A 264 - 4 -
Growth Fund I L
Innovium, Inc. — M AFEZ ERE A 221 | USD 370 - UusD 370
LY
Innovium, Inc. — M AR 2 ERT A 230 | USD 384 - UusD 384
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G Ef::vfy%gim},
AT SR HE R
) | § % qEpox (o= - )
2o P R ES A R Lk 7 it 2 hH % % i 3 H i 3 H |, ) . RS H o
Foood PRES B CF I O o inarilisF Uil RN A g i
EFTPNE > 2 4
e S IO L A FIINNDP ERT A — - -1 % 1,967,303 -1 % - -| $ 800,000 | $ 800,000 | $ - -1 $ 1,161,873
AR ERFG LD " — — - 400,250 - - - 400,000 400,000 - - -
&
FEAE
cATARPF AP FIIDDP EART A — — 865 8,628,176 170 1,695,771 985 9,850,000 9,850,000 - 50 498,818
e L
TSMC Global FHEFT R (o) — AN - - - 5,986,500 - - - - - 5,986,500
TSMC Global o 2 i
Bank of America Corp. At i A — — - | USD 27,973 - | USD 13,417 - | UsSD 10,679 | USD 10,803 |(USD 124) - | USD 30,880
Goldman Sachs Group Inc. " — — - | USD 7,390 - | USD 11,755 -| UsSD 1,900 | USD 1,976 |(USD 76) - | USD 17,375
Morgan Stanley " — — - | USD 11,237 - | USD 12,049 -| USD 6,775 | USD 6,738 | USD 37 - | USD 16,706
Microsoft Corp. " — — - | USD 2,905 - | USD 11,279 -| USD 1,001 | USD 999 | USD 2 - | USD 13,393
JPMorgan Chase & Co. " — — - - - | USD 10,596 - - - - - | USD 10,611
Qualcomm, Inc. " — — - - - | USD 10,048 - - - - - | USD 10,093
Aetna Inc. " — — - | USD 11,618 - - - | USD 10,157 | USD 10,069 | USD 88 -| USD 1,604
FT ﬁi;} T’E
US Treasury N/B Feheemy A — — - | USD 195,285 - | USD 193,984 - | USD 254,014 | USD 254,497 |(USD 483) - | USD 142,023
US Treasury Floating Rate " — — - | USD 30,756 - | USD 142,388 - | USD115,149 | USD 115,059 | USD 90 - | USD 58,030
Note
Treasury " — — - | USD 19,349 - | USD 8,039 -| USD 19,208 | USD 19,326 |(USD 118) -| USD 8,093
Inflation-Indexed N/B
Treasury Bill " — — - - - | USD 29,244 - | USD 28,348 | USD 28,345 | USD 3 - | USD 900
WI Treasury Securities ” — — - - - | USD 71,332 - | UsSD 71,362 | USD 71,332 | USD 30 - -
SR A % TR i
FEARPEL
FNMA Pool AL9718 L amy A — — - - - | USD 9,841 - | USD 621 | USD 704 | (USD 83) -| USD 9,202
FNMA TBA 15 Yr 3 " — — - - - | USD 14,993 - | USD 12,978 | USD 12,955 | USD 23 -| USD 2,034
FNMA TBA 30 Yr 4.5 " — — - - - | USD 21,945 -| USD 21,181 | USD 21,194 |(USD 13) - | UsSD 750
GNMA II TBA 30 Yr 4 " — — - - - | USD 19,296 - | USD 18,992 | USD 18,980 | USD 12 - | USD 316
GNMA II TBA 30 Yr 3.5 " — — - - - | USD 25,695 - | USD 25,5539 | USD 25,549 |(USD 10) - | USD 145
GNMA II TBA 30 Yr 3 " — — - - - | USD 12,544 -| USD 12,541 | USD 12,544 |(USD 3) - -
FNMA TBA 30 Yr 5 " — — - - - | USD 11,128 - | USD 11,134 | USD 11,128 | USD 6 - -
FNMA TBA 30 Yr 4 " — — - - - | UsD 21,721 -| USD 21,726 | USD 21,721 | USD 5 - -
FNMA TBA 30 Yr 3.5 " — — - - - | USD 33,902 -| USD 33,891 | USD 33,902 |(USD 11) - -
FNMA TBA 30 Yr 3 " — — - - - | USD 46,700 - | USD 46,736 | USD 46,700 | USD 36 - -
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TSMC Global FABFRS
Citibank Credit Card FehLemy A — - | USD 22,585 USD 13,313 -| USD 2,031 | USD 2,161 |(USD 130) - | USD 33,844
Issuance Trust
Discover Card Execution " — - | USD 23,076 UsD 11,172 -1 USD 5,500 | USD 5,499 | USD 1 - | USD 28,764
Note Trust
Capital One Multi Asset n — - | USD 39,626 - | USD 200 -| USD 12,703 | USD 12,778 |(USD 75) - | USD 27,180
Execution Trust
Ford Credit Floorplan " — - | USD 11,944 - | USD 10,779 - - - - - | USD 22,741
Master Owner Trust
A £
Primavera Capital Fund II |14 = » 78 2. fﬁﬁ?‘é — - | USD 23,784 - | USD 14,693 - - - - - | USD 38477
L.P.
- B REFEGRE FHEARTEAG RS E S FY REZRIIZHAEEARAFAR -
e iy cfE 7 EF € 106 &# 2 0 i iF ¥ TSMC Global # ¥ USD2,000,000 # =~ » " M@EF'e = & > P 2 F L8R NKLFTFRLAE A - £ 1 106# 67 30p 27 4K F 4 5 USD195,000 + =~ » 3
106 E ¥ 4 F A HF -
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CHBAEHMITEEUZRFT I E 3 O F
PEAIHAZ EFEMNOR IR AT RFTAFET A2 L
AW 106# 1% 1p 3% 6° 300P
. + -
it I Ef::%y%gipqﬂ’
L35 MR
N O 1 3 _— R RN R R RN . . ,
L A SMAEEFEFE R w2 1ﬂi,i,wiﬁﬁciidﬁ-%i 3 o wlw @l 5 5 — P T A AL "
2 ‘ 7 (e G R) T o " LR N EEIF- R 4 m HR o oz o 9 Lt oA
é’ﬁ% o R ES 105/8/10~106/4/6 $ 837,466 |1k 1 A2 B B IT(S 0|3 El”%fég}lfjv\”ﬁ (R EA — 7 iE* F iR H T 2 iR * P T ;%z z ;i;f%' Y E P
LI ==
i ~F R N
Beoo% 106/01/18 352,766 |k 1 ARt B is o[% = RY FKHF AP - F g L N R R By e P
A “«L”’B%H*—’» N N — = s
. ’ =P E
o L ) 5 106/3/21~106/6/23 RMB 183,300 |ix 1 f2i& & Sk jcis »|¢ 22— h BBERFETF AP — 2 i T 2 T LR R 4 A &
S PR R A
R ES 106/5/25 RMB 119,027 |ix 1 f2i& R B fcis iz # 2 p HF(F A )5 a9 — F g F g F i IR AT A 4 A &
e 1 2 A
~F R Hh
Rt £ 106/6/22~106/6/27 RMB 98,000 |ix1 fzit B gkcts » | A F o B WG e — 7 % i T RS Ry Y 4 A &
IS NS N S G =
SN R If}ﬁ.j\
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EAT LR - RASFRFT AT AL
0

A A =%y
= AT o
. . R EE e - , ) . .
2 % i A5 3 ko2 N3 R B (/) £ :b;z =y
, (LI I L9
& (4) 22?2 3 o % & M % - %E%ﬁé(ﬁd . %ﬁfﬁ)§%ﬁ
EE) R g way | 10“ R L e N
¢ % ) (% )
I TSMC North + o 7 o b | $ 287,574,248 62 FEP 30 — EE $ 66,739,205 62
America (1)
AR & F [ S & b 3,047,052 1 1 %30 = — — 341,107 -
SHRETEPRFISP |F o7 & b 11,220,670 28 P30 % — - ( 1,832,175) 7
WaferTech FREFF 237 i b 4,359,047 11 P30 % — — ( 1,512,184) 5
ERhLEaP RS i b 2,821,271 7 130 % — — ( 416,232) 1
SSMC B 5 4 ¥ e p 2,064,649 5 130 = — — ( 458,644) 2
TSMC North IR =& e T2 M EFE & b 414,555 - FEP 630 — — 86,836 -
America (USD  13,480) (USD  2,855)

o ff o @ TSMC North America 2 G F i 5 % & p ¢ 30 p & TSMC North America ## % = 2 1 if & o
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CAMMIRAERGF 2P 28

BefeM oA HHBAT SR - RASFRFTAFF AL 200

W& - "o

2 P N ” E P2 ¥
TRIp RS PAPAE] ENP AP IR S [ e Ve gt E o T I
FIRACE T 2. O 2R 2 i %% 7 S ‘ = ~
plemg s ) - CamswayC & - Dk T Y
B A TSMC North America |+ = & $ 67,559,095 48 $ 1,180,581 — $ 5,254,863
R AN [ = 1,474,583 e il - — -
Sgr P 3 oo f 760,168 2y - ; — ;
A AR ML E 341,107 38 - — -
TSMC Global I AL 7,603,768 il - — -
(USD  250,009)
cERYRF AP I 2 o 1,832,175 29 - — -
(RMB 408,411)
cfERaR T T -2 o 7,213,695 iy - - B}
(RMB 1,608,010)
TSMC Technology I BHAE 0P 216,047 el - — -
(USD  7,104)
WaferTech I b A 1,512,184 58 - — -
(USD  49,720)

- ol E A 2 H W BT M B Ko
2 %A

A
#
W o b A B A Y R ks P
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CHEAMIEHLE RS L2 T AP
Ao PR R
%>\

B 106 # 1 * 1 p 3 6* 307p

G LA A
2 5 Vil P T 25

z AR SR S 3 vy b Az B th (- T
r 4 W ( ) L B4 i :;; % 3 i? Lo

TSMC North America e $287,574,248 64 %

b % A AR08 66,739,205 3%

How R chl %A AR 819,890 -

TSMC Japan 1 ey — g 102,593 -

TSMC Europe 1 Fagr —ng 212,189 -

TSMC Global 1 = A 7,603,500 -

SHTY R AP 1 & f 11,220,670 3%

& i BE TR A RIE 1,832,175 -

Rég o P Ho Rl th A 5 760,168 -

TSMC Canada i S 120,780 -

TSMC Technology R 883,200 -

J& i B TR A RIE 216,047 -

WaferTech & 3 4,359,047 1%

e BT A BRIE 1,512,184 -

TR AF T HU Rk %A AR 7,213,695 -

N B RS S F
3%k 4&F
A PR A RE R - YR E LA B2l FAAM N R T R GEE G ES B




cAFRHIRBRAERGFF L2 F 2 F a7
BMEFT 2P L TEF R EARTR (e FABRAKRT D)
S ® 106 # 1% 1 p 3 6% 30p
A4 Elii’ffﬁ?lﬂg"’*’
AT SRR
R W H® 7 £ | H# IR R E S LR ER S-S
FOF o2 P M R F 2 P b HET 2 ¥ i & ¥ ¥ 7% A T P M A () F| (E( zj)% =
(i G R )| (R HF R (iR (PRI ER) (HREER)
efad TSMC Global Tortola, British Virgin Islands - BEFER $ 238,193,719 | $ 232,207,219 7 100 $259,503,712 | $ 2,264,670 | $ 2,264,670 |+ = 7
;=
TSMC Partners Tortola, British Virgin Islands LTHEMR UL E MR T ERE - & 31,456,130 31,456,130 988,268 100 50,134,056 1,093,644 1,093,644 |+ =&
EEU N T AN P TR Ae DEMEE 2 48 4 10,180,677 10,180,677 464,223 28 7,956,845 2,129,857 600,728 |B B & ¥
B HERRE TR R E L] A
BRI
SSMC Singapore TR A DEMEE 2 A 5,120,028 5,120,028 314 39 7,596,341 2,121,561 822,954 |Rd B & ¥
g
YR T ?4?£&ﬂﬁ;w kA R A0 B 5,005,171 5,005,171 253,120 87 4,437,218 |( 44,030)| ( 38,305)|+ 2 ¢
2 R B W 4 e
Sl k]
TSMC North America San Jose, California, U.S.A TR He DEMEE 2 48 ¥R 333,718 333,718 11,000 100 4,224,656 126,238 126,238 [+ o &
P ¥ F OB fo [l ds 5 % 2 352 B Fl {83 A4 1,988,317 1,988,317 111,282 41 2,344,813 | ( 609,250) | ( 248,833)| b 7 &£ ¥
HEER
LIRS F 2 % B BT~y ~BF 2 4 BRI 386,568 386,568 46,688 35 1,078,026 316,911 110,412 |RE B & ¥
z 4 e
TSMC Europe Amsterdam, the Netherlands L PRI E L ER 15,749 15,749 - 100 378,915 19,487 19,487 |+ = &
VTAF II Cayman Islands FEIFHEELRT 470,505 608,562 - 98 365,580 93,619 91,747 |+ = &
VTAF III Cayman Islands FEIFHEEZLHRT 1,329,951 1,355,417 - 98 168,551 | ( 15,602)| ( 15,290)[F = @
TSMC Japan Yokohama, Japan Z P IRIRE LR EGR 83,760 83,760 6 100 132,560 2,704 2,704 |F 2@
TSMC Korea Seoul, Korea L PRI E L EER 13,656 13,656 80 100 36,843 1,283 1,283 |+ & &
TSMC Solar Europe GmbH Hamburg, Germany THBATA e PR AR L2 E 25,266 25,266 1 100 ( 21,539)|( 14,455)| ( 14455)|+ 2 @
=PRI
TSMC Partners TSMC Development Delaware, US.A LTHEMAG AT ER 17,851,157 17,851,157 - 100 26,467,770 868,652 el FaF
(USD  586,939)|(USD  586,939) (USD 870,250)| (USD 28,303)
TSMC Technology Delaware, US.A Ifet EER 434,373 434,373 - 100 543,006 30,230 - F o8
(USD 14,282) | (USD 14,282) (USD 17,854)| (USD 984)
ISDF II Cayman Islands FEIFHEEZLRT 157,965 157,965 9,299 97 355,828 12,948 e F o
(USD 5,194) | (USD 5,194) (USD 11,699)| (USD 428)
TSMC Canada Ontario, Canada fe it ER 69,952 69,952 2,300 100 174,080 8,891 iy F P
(USD 2,300) | (USD 2,300) (USD 5,724)| (USD 289)
ISDF Cayman Islands FEFHEEZLHRT 14,452 14,452 583 97 462 - - F o8
(USD 475) | (USD 475) (USD 15)
VTAF III Growth Fund Cayman Islands FEIFBHEEZLHRT 68,789 44,458 - 100 51,574 | ( 614) - F o8
(USD 2,262) | (USD 1,462) (USD 1,696)| (USD  (20))
A oMW A JGRER A RC IR T SF ol SR A A 158,538 158,538 15,643 58 14,531 | ( 10,967) e F o
HOABAE LR % Mu2 BT R PR (USD 5,213) | (USD 5,213) (USD 478)| (USD  (355))
TSMC Development WaferTech Washington, U.S.A BT RE: de g P2 Wi 4h - - 293,637 100 5,325,252 780,110 i Faf
PR (USD 175,092)| (USD 25,418)
- ?‘ﬁFE‘S"Iiﬂ?(#E)iib{ié}ﬁﬁaig~%?miﬁéi§3§§@&°
= i GHMEFT O L EFE g ARFT D G WARA > WP A LT FEAE
i o= o7 EEE 106 & 21 i ¥ TSMC Global # F USD2,000,000 # ~ > " iKigrrg & & » L2 F¥ oo AMPFTFRL A E - 23 106# 67 300p k3 4% F 45 USD195,000 + ~ > g3+ 106 # % 4 %
ZEHT
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cEFHIRAERPF AP 2 2P
CHERAFTER
AR106# 1% 1p 3 6% 30P
it LI R

& B #H o Ax P oo A BT & A O OH R PN
s = y = . , . 9y , . e R = A~ | E e B =
*&ﬂﬂﬁqjgwggg? T T+ U b S Sl pos A ® m&&ﬁ%aﬁﬁﬂﬁﬁji o oA o x H®OF|D
>f T TR T s A ) T KT & E® e 'r,‘%%ﬁ“%ﬁ%ﬁﬂ\ﬁﬂ#Eéuw;ﬁ?%)é*%rﬁﬁ%‘rﬂ
(i s # ) (oh ¥ 5 o) =
cAERY RS TR EE|$ 18,939,667 - $ 18,939,667 $ - $ - |$ 18,939,667 | $ 4,478,588 100% $ 4,592,206 | $ 45,863,677
o F Lggpers 2 |(RMB 4,502,080) (USD 596,000) (USD  596,000) (2=
EIECIR i A
Bl T ey
PG
cHETR A TR ER 6,435,200 - 6,435,200 - - 6,435,200 73,435 100% 73,435 6,203,715
S F Lggpers 2 |(RMB 1,366,240) (USD 200,000) (USD  200,000) (3=
EIECIR i A
Bl T ey
P
~ B B ok F 3 . w0 . . — s o .
" F} FF}E “, \% i}: rﬁliﬁ - o U IR L % g % oE 3K T & ip| i EooA N K % g 3, Tz
=~ 7 ¥ \ * v B 42t v 2, — ! ) | - r = c P
( Ty . S S A A A S N
$ 25,374,867 $ 119,412,667 oy -
(USD 796,000) (USD  3,596,000) i
o BRIBRFTLAAETY RF 2P USD596,000 # = 2 24 % 3 2+ 2 @ USD200,000 # = o
o R EEAREFFERTG LETH AL RNELEERPRBELE MBI LRI
Bz AP 105 8V B EEANIELAPF P A FRNGRTLYE > ZFLEAN T AAHEE FATRFTARNETFRRMN, 2 VR E -
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