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SSMC % i 5 ¢ ff & @ & NXP = @ * gt 2 5 12 0 $F SSMC 4 % & 5

M5 39%% 61% - R EHF 2P (RENXPLP) & af a7
FOAMMEE F A6l SSMC At 0 o ff 2 P2 BAF 20 (B3
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A B LB A2 L ~2 SSMC At o 3 - 3 &4
PER H RZE 2 A a0 P SSMC & v & % F K — g ppF o R RS TE
SSMC Ap B & & 4 % o

PAZ4 20 28 QR ETSHF ST BHERF LHEHIS SSMC SSMC &
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2P R RAELPARRLRECRFRALIBR S P OF P RT R
TA N2 AR &
AP EEF 2P (RS NXP = @) - Freescale Semiconductor,

Inc. % STMicroelectronic >4 - 7 £ - % — p 3 s (T8 5 >

FFRBEFAS RN Z N T AT £ T HEHEBEITR - H
BB e R R NIRRT AP BERENG RN D
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s f = & ~ TSMC North America 2 WaferTech ** 4 + - & K % {
ZERF O HY CHERATEREAR NP P THER SR

W (rA)F 2P E Y SREERFT 22 (EHETPE27 )
#AZE 0 P e &T oMo @ ~ TSMC North America %
WaferTech % 38 & 4] g & %B’» o #& & & ~ TSMC North America %
WaferTech % #f2% - > &% Ffpme 4 Lt g - 1 = +p
F A frfE o friEpRY R P CREESTRAEF L2 7 %A
A EPMAH P E L 175000 F 20 T fwmoe B 14 LSk
izt -poFZadFe A FE 4L 90,000 Ao dE S S P
TSMC North America 2 WaferTech **4 + 7 & ~ % &4 % R 4c
Alameda County i# e #t? &2 P A F vt frf@ ik & F » &
PRI ERB LR DR EH L s I AR IR PN
P4 LT EL SRR ER SR P~ TSMC North
America 2 WaferTech # 4= F 3% > 1 % 5 # = @ ~ TSMC North
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F w2 H A #Pd A5 S f o & ~ TSMC North America %
WaferTech © S # P H A% X2 8> ¥ A BFOv bt ¥
s ff = & ~ TSMC North America 2 WaferTech 7 # ¢ &/ ¢ &
S B H 013K 2 T ehB Y M FG X R Y LS 7 TSMC

North America 2 WaferTech snF 3 o 4% ¢ 52 7 A Fa ¥ 8

2w B AEBEE TR EH S H S P - TSMC North America
2 WaferTech i 2 frE ¥ v A G T » FIp2mibz? ad
R EBB AR ERATP G TR R G g
M ¥z %2 0w %4 el @ 54 2P » TSMC North

America 2 WaferTech 7 ## ¢ £ N 2R > L2 AF LS HF 2
# ~ TSMC North America 2 WaferTech 3 f 2 #p £ 4] 4 - 4
2 @ ~ TSMC North America 2 WaferTech p = & & ;# g v } it 37
w2 R
# UniRAM Technology, Inc. (UniRAM) * 4 + = &2 ? & % F#* 4
WO 2R e 2k Bu ¥t MoSys Inc.~ 5 & & @ 2 TSMC North America »
RALNERTZ2 2R FERBPEZFN > THFFEA L s
MR G - % B’ o UniRAM ﬁr?%ﬁl]t%%ﬁii%% e
ofg e @ ivaiF e UniRAM 0% 1 %172 & § 7 5 @ & sc2 1 5k o
FRMA NI S F i BB, A EL Y ERAA S DR
PREFEREZE £ 30,500 F oo Y b A4 L & -0 At
SREAPAK2Z AT EFEMAY B E - UniRAM 7 $ % 3 #
Vit NN S I b SO A S L AN N I L R RE
2B P oo AR iTa HAH > 2 £ 30,500 F s ALy A

RA e LA PRETERNGFAKA GF AP w0 B
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1=
—

A4 L EL4 Y BRI L £ £ 30,600 F 0 R E R
EFART o

Eoefadny Lo g2l 2 dvRRE BRI LT 5
BRIPRAF2FF IR DT P RITHERT FLALT A2
BAko AR EHT Mo HFTYI HFI P RERET E 2T
TLFAPAL LZERLTd CHTYRF PR > X RBFR
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cABHIRNR R
PrEFEFFHRES

R
CIEA ¥ o Fﬁéi_m‘%“’}
AT SR A
e e w [T %
PR 5 ~ Al o % f ow A SF R e 7| A Pk e/ B |k & & 3F B & EOE|H EEst
s 4oL 2 A A IR o R i RO U “
I 32 & & H+ 7 * & 5

A Brald b 5B
hEFLAE — FElLaRT A 132,997 | $ 1,809,322 FigH $ 1,809,322
ErrTaEF 5 AE - " 10,449 1,753,671 *igH 1,753,671
% ?F ING # 544 - " 85,581 1,315,559 * g 1,315,559
EF LT EAE — " 89,078 1,280,609 A 1,280,609
- ntri g — " 77,128 1,213,913 * g 1,213,913
FREFEAE — " 69,864 1,041,330 * g 1,041,330
BRGP oGt E A4 — " 59,049 918,978 L 918,978
% ?F INGHF 4544 - " 54,621 882,358 g * 882,358
SATEETIAE — " 68,945 721,555 3 721,555
IR W — " 60,126 706,650 g * 706,650
ﬁé FEAHAE - " 54,319 642,089 g * 642,089
AMEMEEAE - " 39,028 507,080 FigH 507,080
BREPHFS-F5A4 - " 35,324 506,251 FigH 506,251
e i FEAE — " 27,416 415,187 * g 415,187
PG SARE - " 27,176 411,619 * g 411,619
> 2 i@
£ — FElLaRT A - 1,580,206 FigH 1,580,206
2] ? B ERT — " - 1,185,660 FigH 1,185,660
cER ARG AP — " - 899,778 *igH 899,778
pH IR AP — ” - 399,589 FigH 399,589
FEREBIERFG AN - F3I3p ERE - 3,585,384 * g 3,556,817
L S L A — " - 2,631,183 * g 2,631,100
BLERIERGF AP — " - 1,804,129 i 1,797,254
AR S A A — ” - 1,200,269 FigH 1,199,503
v ORARABR G LD — " - 1,000,000 FigH 988,303
R AP — " - 393,200 * g 393,077
IES S TE.t - ” . 294,290 7 294,209

(#=7F)
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by 4w s % g e Hp *
¥ o3 o2 x> Al % om % osom 2 or g FESET e 5 s alwm/EeE 5 2 @ N Tt
2 4 % , G oa v e o R (%), LT
B (F )| (F&5HFR) ($4¢25:H~)
hid ij:'é fig
9% &GP — FElLaRT A -1 % 400,317 R $ 400,317
BLFY e — FF3 L3P ERTA - 3,650,463 g * 3,652,895
92 I 87 1G~11 — " - 859,900 ERT 893,103
R LFY — " - 799,488 g * 800,097
92 & e A~ — ” - 400,493 i * 401,252
FARTREG S — ” - 381,340 7 ifH 400,000
g z
TSMC Global o9 PR EPREET 1 41,971,629 100 41,971,629
TSMC International S " 987,968 27,063,207 100 27,063,207
2 RhLEoP 7S Rl 3 " 616,240 11,183,477 36 13,434,042
FFE>F
SSMC FREZ TR 2 " 463 8,352,727 39 7,432,832
FFE2>F
TSMC Partners EA L " 300 3,528,732 100 3,528,732
TSMC North America F a9 " 11,000 2,184,900 100 2,184,900
HHLP EErdld 2 HMETF " 91,703 1,483,429 43 1,407,789
o~
JAF A LS IR & 8- " 42,572 891,488 37 8,833,763
A
TSMC Japan F o9 " 6 112,111 100 112,111
TSMC Europe F P " - 97,152 100 97,152
TSMC Korea F o9 " 80 15,533 100 15,533
LA T — MR AGEZ ART A 16,783 193,584 10 312,834
pATRARL EM P — " 10,500 105,000 7 348,240
FREERFT P — " 4,000 40,000 2 51,603
THAERTFT T — " 2,633 26,329 10 20,270
A £
Horizon Ventures Fund — R AR 2 & f FA - 312,949 12 312,949
Crimson Asia Capital — ” - 70,298 1 70,298
7 A~
cRERY RF AP F P FRE 2 EPREET - 7,895,259 100 7,853,344
VTAFII F a8 " - 1,039,699 98 1,035,244
VTAF III BN " - 1,037,387 98 1,025,484
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ke 4 ' 2 Fa 5 ﬁ)’ 3“
x4 5 N R 5 % % s ‘»%P’%\@”—”‘?“’\@ 7| 3L P #e/ B | @ £ 37 5 W & 2 ml# 2y
¥ [ ESEA Ny ¥ w3 i 7 z ﬁ—L 4 F ¥/ [l W & 7 Bt g (%) B = 3
e (H )| (Eesa) (%4350 ~)
Emerging Alliance + 2 F HEF 2L LD RERT -1 % 390,518 99 $ 390,518
fhead FaP " - 175,689 36 634,253 |i&d £ ik e itf
7 R f?: L1
458,564 + ~ 24k
e
TP F P " - 173,804 36 633,315 |te& & 3Fiae B "f
9 7] B EOL
459,511 + ~ z2_4k
L
s n B
cfEad 2 08 Al spT i 17,032 1,074,719 - 1,074,719
2 RAEDD FREZ TR | FREZLEPRERT 5,082 111,992 - 110,786
S =N =2
P ¥
U3 % £
. A CRCEIN A 3 4 17,064 1,076,733 - 1,076,733
LR AP HEE TR 2 | HFREZZLEPRERT 3,748 87,295 - 81,698
#\\ = N3
R
TSMC International |% Z
InveStar Semiconductor Development F P FREZ2ZEDPRBERT 8,721 | USD 33,117 97 UsD 33,117
Fund, Inc. (ISDF)
InveStar Semiconductor Development F o Y 43,048 | USD 49,250 97 USD 49,250
Fund, Inc. (II) LDC. (ISDF1I)
TSMC Development, Inc. (TSMC R ” 1| USD 675,384 100 USD 675,384
Development )
TSMC Technology EAN " 1| USD 8,000 100 usD 8,000
TSMC Development, |3 £
Inc. WaferTech F o9 PR 2 EPREET -| USD 235,394 100 USD 235,394
TSMC Partners I3 R E
VisEra Holding Company FREZ TR | FREZLEPRERT 43,000 | USD 72,628 49 USD 72,628
FFE>F
TSMC Canada F P " 2,300 | USD 2,749 100 UsD 2,749

(#=x7)
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R & el T S B e
R L v ﬁi i % 7 7 P g/ '”EOW & €E%&w$(%)?.% £oE e
e ()| (58350 A) (%436 2)

Emerging Alliance | i %% &
Pixim, Inc. — MR AGEEL ERT A 1,036 | USD 275 - UsD 275
RichWave Technology Corp. — ” 4,247 | USD 1,648 12 UsD 1,648
BEHFLFP — " 10,800 | $ 100,000 6 $ 100,000
FrE R L
Audience, Inc. — MR AGEL ART A 1,654 | USD 250 1 usD 250
Axiom Microdevices, Inc. — " 1,000 | USD 1,000 1 UusD 1,000
Miradia, Inc. - " 3,040 | USD 1,000 3 uUsD 1,000
Mobilygen - " 1,415 | USD 750 1 usD 750
Mosaic Systems, Inc. — ” 2,481 | USD 12 6 usD 12
Next IO, Inc. - " 800 | USD 500 4 usD 500
Optichron, Inc. — " 714 | USD 1,000 3 usD 1,000
Optimal Corporation — ” - | USD 229 - usD 229
Pixim, Inc. — " 3,606 | USD 862 2 UsD 862
QST Holding, LLC — " -| USD 131 3 UsD 131
Teknovus, Inc. — " 6,977 | USD 1,327 2 UsD 1,327
T *
VentureTech Alliance Holdings, L.L.C. F P FREZ2ZEDPRBERT - - 9 -

(VTA Holdings)

VTAFII o R L
ABARFLH D P — MR AGEEL ERT A 1,875 | USD 919 13 UsD 919
e 4 SF SN - " 1,200 | USD 2,040 15 UsD 2,040
Leadtrend — " 1,265 | USD 660 5 usD 660
RichWave Technology Corp. — ” 1,043 | USD 730 2 usD 730
P L L
5V Technologies, Inc. — A AR AT A 2,357 | USD 1,768 11 UusD 1,768
Aquantia Corporation — ” 2,108 | USD 2,573 5 UsD 2,573
Audience, Inc. — ” 5,335 | USD 1,390 2 usD 1,390
Axiom Microdevices, Inc. — " 5,044 | USD 2,088 4 UusD 2,088
Beceem Communications — ” 650 | USD 1,600 1 UusD 1,600
GemFire Corporation — " 600 | USD 68 1 usD 68
Impinj, Inc. — " 475 | USD 1,000 - UsD 1,000

(#=x7)
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‘ AR L A A N il L i PN L ﬁi
B (F )| (F4&5HFR) ($ &30 2)

Miradia, Inc. — MR AGEEL ERT A 3,416 | USD 3,106 5 UsD 3,106
Mobilygen — " 569 | USD 149 1 UsD 149
Next IO, Inc. — " 1,915 | USD 607 2 UsD 607
Optichron, Inc. — ” 1,050 | USD 1,844 4 usD 1,844
Pixim, Inc. — " 6,348 | USD 1,141 2 UsD 1,141
Power Analog Microelectronics - ” 3,324 | USD 2,409 14 usD 2,409
QST Holding, LLC — " - | USD 145 3 UusD 145
Teknovus, Inc. — ” 1,599 | USD 454 - UsD 454
Tzero Technologies, Inc. — " 1,167 | USD 2,007 2 usD 2,007
Xceive — " 714 | USD 1,000 2 usD 1,000
7 A~
VTA Holdings 3o B AR LY ORERT - - 10 _

VTAF III R E
e ALH D P o9 PR 2 EPREET 4,590 | USD 1,720 51 UsD 1,720
FBRR L
Advasense Sensors, Inc. — MR AGEL ERT A 1,929 | USD 1,834 6 USD 1,834
Auramicro, Inc. — ” 2,500 | USD 750 17 UsD 750
BridgeLux, Inc. — " 3,333 | USD 5,000 3 UsD 5,000
Exclara, Inc. (Formerly SynDitec, Inc.) — ” 14,513 | USD 2,412 19 UusD 2,412
GTBEF, Inc. — " -| USD 1,500 g * UsD 1,500
M2000, Inc. — " 3,000 | USD 3,000 5 UusD 3,000
Neoconix, Inc. — " 2,458 | USD 4,000 6 UusD 4,000
Powervation, Ltd. — " 191 | USD 2,930 19 UsD 2,930
Quellan, Inc — " 3,106 | USD 3,500 6 UsD 3,500
Silicon Technical Services, LLC — ” 1,055 | USD 1,208 2 UsD 1,208
Tilera, Inc. — " 1,698 | USD 2,360 3 usD 2,360
Validity Sensors, Inc. — Vi 6,424 | USD 2,545 3 UsD 2,545
E__*
VTA Holdings 3o B AR LY ORERT - - 81 _

(#=xF)

_55-




5

~

Wt/ H

%
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Y % Ciylcaaanayprees o0l h 0000
ISDF i R L
Monolithic Power Systems, Inc. ST EREI N EL A 1,352 | USD 23,833 4 USD 23,833
BT A
Memsic, Inc. FEd L AR A 1,364 | USD 8,195 6 USD 8,195
FRPH P M AR 2 ART A 530 | USD 154 2 UsD 154
LR
Integrated Memory Logic, Inc. PENE N 5 i FA 2,872 | USD 1,221 9 UsD 1,221
IP Unity, Inc. " 1,008 | USD 494 1 UsD 494
NanoAmp Solutions, Inc. ” 541 | USD 853 2 usD 853
Sonics, Inc. " 1,843 | USD 3,530 18 USD 3,530
ISDF II o 3 L L
Monolithic Power Systems, Inc. ST EREI N EL A 864 | USD 15,241 3 UsSD 15,241
BT A
SR T " 96 | USD 763 - USD 763
SR - SN Vi 6 | USD 45 - UsD 45
Memsic, Inc. Al spT A 1,145 | USD 6,879 5 UsD 6,879
ERHEN P " 261 | USD 2,081 - UsD 2,081
HmpES P " 3| USD 21 - UsD 21
eLCOS Microdisplay Technology, Ltd. N AR ART A 270 | USD 14 1 usD 14
EoNex Technologies, Inc. ” 55 | USD 2,286 5 UusD 2,286
Sonics, Inc. " 2,220 | USD 32 21 UsD 32
T AFHTERSP " 191 | USD 37 1 UsD 37
FHAHEDLP " 3,074 | USD 851 4 UsD 851
g F " 2,088 | USD 545 7 USD 545
BRPAH D P " 1,000 | USD 574 3 USD 574
FRPH T " 534 | USD 210 2 UsD 210
B o " 2,094 | USD 662 2 uUsD 662
My NP " 1,049 | USD 223 3 UsD 223
FRRR L
Alchip Technologies Limited nA AR ERT A 5194 | USD 2,950 15 USD 2,950
eLCOS Microdisplay Technology, Ltd. ” 3,500 | USD 1,950 8 usD 1,950
FangTek, Inc. " 6,806 | USD 3,250 15 USD 3,250
(HE=TF)
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N B (H )| (Fasua) " TV (5850
Kilopass Technology, Inc. — AR 2 & A 3,887 | USD 2,000 5 UsD 2,000
NanoAmp Solutions, Inc. — ” 375 | USD 1,500 1 UusD 1,500
Sonics, Inc. — " 2,115 | USD 3,082 21 uUsD 3,082

TSMC Global Ak RS A 4

Ssga Cash Mgmt Global Offshore - FEl L ART A -| USD 459,159 gk USD 459,159
R %
Fed Hm Ln Pc Pool 1b1225 - FEd L amy A - | UsSD 131 EE UsD 131
Fed Hm Ln Pc Pool 1b2566 — " -| USD 148 ERT usD 148
Fed Hm Ln Pc Pool 1b2632 — " - | USD 171 i USsD 171
Fed Hm Ln Pc Pool 1b2642 — " - | USD 221 i * USsD 221
Fed Hm Ln Pc Pool 1b2776 — " - | USD 338 ERT UusD 338
Fed Hm Ln Pc Pool 1b2792 — " - | USD 219 Fig* UsD 219
Fed Hm Ln Pc Pool 1b2810 - " - | USD 278 £ UsD 278
Fed Hm Ln Pc Pool 1b7453 — " - | USD 2,632 ERT UsD 2,632
Fed Hm Ln Pc Pool 1g0038 — " - | USD 288 g usD 288
Fed Hm Ln Pc Pool 1g0053 - " - | USD 357 i * UsD 357
Fed Hm Ln Pc Pool 1g0104 - ” - | Ush 140 * g usD 140
Fed Hm Ln Pc Pool 1g1282 - " - | USD 3,865 £ UsD 3,865
Fed Hm Ln Pc Pool 1g1411 — " - | USD 3,292 £ uUsD 3,292
Fed Hm Ln Pc Pool 1h2520 - " - | USD 2,589 R UsD 2,589
Fed Hm Ln Pc Pool 1h2524 - " - | USD 1,912 £ uUsD 1,912
Fed Hm Ln Pc Pool 780870 - " - | USD 656 £ UsD 656
Fed Hm Ln Pc Pool 781959 — " - | USD 3,569 R UsD 3,569
Fed Hm Ln Pc Pool 782785 - " - | USD 245 £ uUsD 245
Fed Hm Ln Pc Pool 782837 - " - | USD 480 T UsD 480
Fed Hm Ln Pc Pool 782968 — " -| USD 23 ERT usD 23
Fed Hm Ln Pc Pool 783022 — " - | USD 521 £ UsD 521
Fed Hm Ln Pc Pool 783026 — " - | USD 292 £ UsD 292
Fed Hm Ln Pc Pool B19205 - " - | USD 6,731 £ UsD 6,731
Fed Hm Ln Pc Pool E01492 — I - | USD 1,749 T USD 1,749
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Fed Hm Ln Pc Pool E89857 FEdl e epT A -| USD * g UsD 1,294
Fed Hm Ln Pc Pool G11295 " - | UsSD T UsD 1,082
Fed Hm Ln Pc Pool M80855 " - | UsSD T UsD 2,903
Federal Home Ln Mtg Corp. " - | USD T usD 1,370
Federal Home Ln Mtg Corp. ” - | USD g * usD 1,426
Federal Home Ln Mtg Corp. " - | USD F A * usD 2,189
Federal Home Ln Mtg Corp. " - | USD A * usD 2,486
Federal Home Ln Mtg Corp. " - | USD T usD 1,954
Federal Home Ln Mtg Corp. " - | USD g usD 3,526
Federal Home Ln Mtg Corp. " - | USD g usD 1,941
Federal Home Ln Mtg Corp. " - | USD A * usD 3,058
Federal Home Ln Mtg Corp. " - | USD A * usD 2,849
Federal National Mort Assoc " -| USD ERT usD 2,655
Federal Natl Mtg Assn " - | USD A * usD 1,869
Federal Natl Mtg Assn " - | USD A * usD 1,980
Federal Natl Mtg Assn ” - | UsSD ERT UusD 2,014
Federal Natl Mtg Assn " - | USD *ig* UsD 3,425
Federal Natl Mtg Assn Gtd " - | USD gk usD 1,607
Fnma Pool 255883 " - | UsSD T UsD 3,094
Fnma Pool 555549 " - | UsSD T UsD 1,340
Fnma Pool 555715 " -| USD F UsD 168
Fnma Pool 632399 " -| USD F UsD 382
Fnma Pool 662401 " - | USD Fig* UsD 533
Fnma Pool 667766 " - | UsSD T UsD 1,288
Fnma Pool 680932 ” - | UsSD T UsD 1,050
Fnma Pool 681393 ” - | UsSD gk UsD 2,307
Fnma Pool 685116 " - | UsD T UsD 546
Fnma Pool 691283 " - | UsSD T UsD 3,396
Fnma Pool 694287 " -| UsD T UsD 20
Fnma Pool 703711 " -| UsD g * UsD 454
Fnma Pool 725095 " -| USD F UsD 1,002
Fnma Pool 730033 " -| USD O UsD 161
Fnma Pool 740934 " - | UsSD T UsD 1,078
Fnma Pool 742232 " - | UsSD g UsD 22
Fnma Pool 750798 U - | UsD 7O UsD 22
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Fnma Pool 773246 — FEd e 2T A 3 D
Fma Pool 778246 LML ART A - | USD 218 Fig* UsD 218
" -| USD 1,951 Fig* UsD 1,951
Fnma Pool 793932 — /
" - | USD 432 Fig* UsD 432
Fnma Pool 794040 —
" -| USD 605 Fig* UsD 605
Fnma Pool 795548 — " UsD 179 ERT
Fnma Pool 799664 — " UsD 88 * i # oo T
Fnma Pool 799868 — 3 0o 0
" - | USD 31 ERT uUsD 31
Fnma Pool 804764 —
" - | USD 381 Fig* UsD 381
Fnma Pool 804852 —
" -| USD 312 Fig* UsD 312
Fnma Pool 804962 — "
-| USD 370 F g H UsD 370
Fnma Pool 805163 —
" -| USD 401 ERT usD 401
Fnma Pool 806642 —
" -| USD 594 ERT usD 594
Fnma Pool 806721 —
" -| USD 619 ERT usD 619
Fnma Pool 814418 —
" - | USD 340 ERT usD 340
Fnma Pool 815626 —
" -| USD 2,173 F g H UusD 2,173
Fnma Pool 819423 — ’
" - | UsSD 522 ERT usD 522
Fnma Pool 821129 — 4
/ - | USD 495 £ usD 495
Fnma Pool 888499 —
" - | USD 2,100 Fig* UsD 2,100
Fnma Pool 888502 — /
" -| USD 229 Fig* UsD 229
Fnma Pool 888507 —
" -| USD 881 Fig* UsD 881
Fnma Pool 888515 —
" - | USD 1,210 ERT UusD 1,210
Fnma Pool 888519 — " UsD 118 ERT ’
Fnma Pool 888527 — 4 3 0o '
/ -| USD 67 R usD 67
Fnma Pool 888738 —
" - | USD 4,656 Fig* UsD 4,656
Fnma Pool 888793 — /
" - | USD 5,279 Fig* UsD 5,279
Fnma Pool 900296 — /
. " - | USD 3,130 Fig* UsD 3,130
Gnma Ii Pool 081150 — /
i " - | USD 432 Fig* UsD 432
Gnma Ii Pool 081153 —
" - | USD 1,322 Fig* UsD 1,322
Gnma Pool 646061 — /
" -| USD 3,906 Fig* UsD 3,906
Fed Home Ln Bank — l /
4 -| USD 5,307 ERT UsD 5,307
Federal Farm Cr Bks — /
" - | USD 3,602 ERT usD 3,602
Federal Home Ln Bks — ’
" -| USD 17,652 ERT UsD 17,652
Federal Home Ln Bks — " : ’
- | USD 5,289 Fig* UsD 5,289
Federal Home Ln Bks —
" -| USD 12,628 Fig* UshD 1
Federal Home Ln Mtg — U i /
-| USD 5,228 Fig* UsD 5,228
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Federal Home Ln Mtg Corp. — g fﬁﬁ?ﬁ £ (FD (UzDﬁ =t “' : (2 &24~)
Federal Home Ln Mtg Disc Nts — ” B ] o i i . ar o
Federal Home Loan Bank — ” | ven b oy or 1o
Federal Home Loan Banks — ” | ven oy e er e
Federal Natl Mtg Assn — ” | ven b i XE . oo o
Federal Natl Mtg Assn - ” B R ) LE . Db e
Federal Natl Mtg Assn - ” | ven P ) LE . oo P
Federal Natl Mtg Assn Mtn — Vi ] ESD e i li . o v
Tennessee Valley Auth — ” ] o o oy b o
- | USD 6,114 Fig* UusD 6,114
ol
Abbott Labs — oo R
N Ebett Lo B B g 4 W,,P‘ A - | USD 2,005 ERT usD 2,005
American Gen Fin Corp. — ” | ven b i LE . en o
American Gen Fin Corp. Mtn — ” | ven e i LE . o0 e
American Gen Fin Corp. Mtn — " | ven o i LE . o B
American Honda Fin Corp. Mtn — Vi ] ESD N i i . oo o
Ameritech Capital Funding Co. — " ] o Y e ; i . oo Yo
Ammgen Ine B ! -| UsD 494 * LE # usD 494
Anrcap o1 B ! - | USD 3,017 ERT usD 3,017
Atlantic Richfield Co. — " | ven o o en o
JReE B ! -| USD 2,252 * i # uUsD 2,252
Beneficial Corp. Mtn Bk Entry — Vi : ggg i i i . oo o
B Cap Mo L C B ! s 2,279 * 1& # UsD 2,279
Burlington Res Inc. — ” ] g ) i . oo B
Chase Manhattan Corp. New - " | ven oo ; i . o o
Chase Manhattan Corp. New - " | ven yaos ; i . o oo
Chase Manhattan Corp. New — " | ven Tate ; i , en Toi
Consolidated Edison Inc. — " | ven o o en oo
Credit Suisse First Boston USA — " | ven oo i LE . en o
Deere John Cap Corp. Mtn Bk Ent - " ] EED o ; li . v o
Depfa Acs Bank — Vi ] Usg 22 i i . oo 220
European Invt Bk - " i o ; i . Db 108
Fleet Boston Corp. - " o v ; i . Dan v
Ge Global Ins Hldg Corp. — ” | ven Ton e oo o
- | USD 1,944 ERT usD 1,944
(57 )
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General Dynamics Corp. K e s A - USD¢ ; r i)
General Elec Cap Corp. Mtn " N - | USD K i K UsD 2,182
General Elec Cap Corp. Mtn " - | USD K i K UsD 4,050
General Elec Cap Corp. Mtn " - | USD K i K UsD 3,102
General Re Corp. , # ‘i * UsD 2,149
Genworth Finl Inc. , - | UsD * ‘i * usbh 3,280
Hancock John Global Fdg IT Mtn , - ggg A UsD 37281
Hancock John Global Fdg Mtn " UsD K fi ! UsD 5228
Hartford Finl Sves Group Inc. P ) * i * usbD 1,005
Heller Finl Inc. B - | UsSD # i * usD 1,341
Hewlett Packard Co. , -| UsD A ‘i * usDh 1,979
Household Fin Corp. , ggg A UsD 1,936
Household Fin Corp. , | uep rae Usb 2975
Ing Sec Life Instl Fdg , | uep rae Usb 3,123
International Business Machs B K ‘i * Usb 2,572
Intl Lease Fin Corp. Min B -| UsD K ‘i * usD 3,637
JP Morgan Chase ) -| USD * ‘i * UsD 2,989
Keycorp Mtn Book Entry ) -| USD * i * UsD 2,034
Lehman Brothers Hldgs Inc. ) - | USD * ‘i * UsD 3,081
Lehman Brothers Hldgs Inc. ) - | USD # i * UsD 2,005
Lehman Brothers Hldgs Inc. ) -| Usb * i * UsD 948
Massmutual Global Fdg II Mtn B ) ggg # ‘i * uUsD 631
Metropolitan Life Global Min ) ) K ‘i * usD 3,851
Mgic Invt Corp. , - ESD P USD 3,399
Mizuho Fin(Cayman) ) ) Usg * i * UsD 932
Monumental Global Fdg II ” - | USD 7' i K UsD 2,103
Monunmetal Global Fdg II " - | USD K i K UsD 1,517
Mony Group Inc. ” - | UsD ? i ! UsbD 2,029
Morgan Stanley " - | UsD i i ! usD 2,179
Morgan Stanley " - | UsD i i ! usD 1,579
National City Corp. , | uep rar USD 3,382
Nationwide Life Global Fdg T , | uep rar UsD 3,500
Oracle Corp. / Ozark Hldg Inc. ” USD ] LE N usbh 3,690
Premark Intl Inc. ) B # i * usD 2,053
Pricoa Global Fdg I Mtn ) -| UsD L UsD 2,694

- | USD N USD 3512
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Principal Finl Group Australia FEl L ART A - | USD 1,009 T UsD 1,009
Protective Life Secd Trs Mtn ” - | USD 3,510 Fig* UsD 3,510
Sbc Communications Inc. " - | USD 3,417 Fig* USD 3417
Sbc Communications Inc. " - | USD 720 Fig* UusD 720
Simon Ppty Group L P " -| USD 2,484 A * uUsD 2,484
Simon Ppty Group Lp " - | USD 991 F A * usD 991
Sp Powerassests Ltd Global " -| Ush 1,003 g * usD 1,003
Suntrust Bk Atlanta Ga Medium ” - | USD 3,504 Fig* UsD 3,504
Unitedhealth Group Inc. ” - | USD 1,420 Fig* UsD 1,420
Wachovia Corp. New ” - | USD 3,207 F g H USD 3,207
Washington Post Co. " - | Ush 3,051 g * usD 3,051
Wells Fargo + Co. New Med Trm ” - | USD 4,503 ERT USD 4,503
LEFELFTABEEEE
Atlantic City Elc Trns Fdgllc % BTA -| USD 96 F g UsD 96
Banc Amer Coml Mtg Inc. " - | USD 5,592 Fig* UsD 5,592
Banc Amer Fdg 2006 I Tr " - | USD 3,656 F g * UusD 3,656
Bear Stearns Adjustable Rate " -| Ush 91 g * usD 91
Bear Stearns Arm Tr /" - | USD 2,972 ERT UsD 2,972
Bear Stearns Arm Tr ” - | USD 1,831 ERT USD 1,831
Bear Stearns Arm Tr " -| USD 234 £ uUsD 234
Bear Stearns Coml Mtg Secs Inc. " - | UsSD 2,164 Fig* USD 2,164
Bear Stearns Coml Mtg Secs Inc. " - | UsSD 4,948 Fig* USD 4,948
Capital One Multi Asset Exec ” - | USD 9,155 Fig* UsD 9,155
Capital One Multi Asset Execut ” - | USD 4,000 Fig* UsD 4,000
Capital One Multi Asset Execut ” - | USD 3,008 Fig* UsD 3,008
Capital One Prime Auto Receiva " - | UsSD 3,542 Fig* USD 3,542
Capital One Prime Auto Receiv " -| USD 65 A * uUsD 65
Cbass Tr " -| USD 1,358 ERT usD 1,358
Chase Mtg Fin Tr " - | USD 869 A * usD 869
Chase Mtg Fin Tr " - | USD 1,687 Fig* UusD 1,687
Chase Mtg Fin Tr " - | USD 2,523 Fig* UusD 2,523
Chase Mtge Finance Corp. " - | USD 1,567 Fig* USD 1,567
Cit Equip Coll Tr " - | USD 4,071 ERT UusD 4,071
Citicorp Mtg Secs U - | USD 231 i * UsD 231
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Credit Suisse First Boston Mtg FEl L ART A UsD T UsD 1,322
Credit Suisse First Boston Mtg " uUsD T uUsD 5,051
Credit Suisse First Boston Mtg " UsD T uUsD 5,895
Daimlerchrysler Auto Tr " usD T usD 4,393
Daimlerchrysler Auto Tr ” usD g * usD 1,709
Deere John Owner Tr " uUSD T USD 2,519
First Franklin Mtg Ln Tr " USD ERT USD 1,406
First Horizon " UsD Fig* UsD 43
First Un Natl Bk Coml Mtg Tr " usD g usD 2,498
First Un Natl Bk Coml Mtg Tr " usD g usD 5,097
First Un Natl Bk Coml Mtg Tr " USD ERT USD 2,159
Ford Cr Auto Owner Tr " UsD T uUsD 2,512
Gs Mtg Secs Corp. " uUsD g * usD 1,481
Home Equity Mortgage Trust " UsD A * usD 1,798
Home Equity Mtg Tr 2006 4 " usD A * usD 810
Hyundai Auto Receivables Tr " usD A * usD 1,221
JP Morgan Mtg Tr " usD T uUsD 857
JP Morgan Mtg Tr " UsD gk uUsD 886
JP Morgan Mtg Tr " uUsD T uUsD 834
Lb Ubs Coml Mtg Tr ” usbh * g usbh 3,821
Nomura Asset Accep Corp. " uUsD F A * usD 1,656
Residential Asset Mtg Prods " usD g * usD 2,129
Residential Fdg Mtg Secs I Inc. " usD gk usD 1,477
Residential Fdg Mtg Secs I Inc. " usD T usD 3,294
Sequoia Mtg Tr " uUsD T usD 230
Sequoia Mtg Tr " uUsD gk uUsD 310
Sequoia Mtg Tr " UsD T uUsD 425
Terwin Mtg Tr " UsD T uUsD 1,454
Tiaa Seasoned Coml Mtg Tr " usD T usD 3,912
Usaa Auto Owner Tr " UusD ERT UusD 5,059
Wamu Mtg " usD A * usD 3,154
Wamu Mtg Pass Through Ctfs " usD g * usD 162
Wamu Mtg Pass Through Ctfs " usD T usD 2,295
Washington Mut Mtg Secs Corp. " uUsD g uUsD 2,203
Wells Fargo Finl Auto Owner Tr U usD 7O usD 5,015
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Wells Fargo Mtg Backed Secs - FEl L ART A - | UsSD 3,698 T usbh 3,698
Wells Fargo Mtg Backed Secs - " - | USD 3,790 T usD 3,790
Wells Fargo Mtg Backed Secs - " - | USD 3,701 T usD 3,701
Wells Fargo Mtg Bkd Secs - " - | USD 2,887 T usD 2,887
Wells Fargo Mtg Bkd Secs ” usD 1,394 g * usD 1,394
Whole Auto Ln Tr " UusD 1,272 ERT UsD 1,272
T f{j:’) T’E
United States Treas Nts # i BTA uUsD 6,082 g * UsD 6,082
United States Treas Nts " UsSD 48,271 T USD 48,271
United States Treas Nts " USD 5,225 T USD 5,225
United States Treas Nts " UsD 3,955 ERT usD 3,955
United States Treas Nts " USD 5,757 T USD 5,757
United States Treas Nts " UsD 4,234 T uUsD 4,234
United States Treas Nts " UusD 11,159 ERT UusD 11,159
United States Treas Nts " UusD 5,330 Fig* UusD 5,330
United States Treas Nts " USD 10,715 F g * USD 10,715
United States Treas Nts ” UusD 3,453 ERT UusD 3,453
United States Treas Nts " UsSD 12,288 ERT UsSD 12,288
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e (¥ )| (3830a) |BGE)(F) ($43wa) |l (¥ )| (e3wa)|(Basva)|(Ka3mwa) i (¥ )| (sp=)
PPN Bralhts i bR
i rpaEf S A4 B8 bp 2r@XRTRIER — 12,239 | $ 2,045,935 -1 % - 1,790 | $ 300,000 | $ 291,013 | $ 8,987 10449 | $ 1,753,671
FA rpasa
[EE S S S 3 EPREERT R — 103,016 1,474,856 - - 13,938 200,000 195,162 4,838 89,078 1,280,609
"
g
wEHEAL WA GERAPT R — 83,306 1,236,728 - - 13,442 200,000 194,349 5,651 69,864 1,041,330
"
WipF P
LMEBE S LAME X PTG R — 54,469 705,033 - - 15,441 200,000 198,439 1,561 39,028 507,080
! npaae
FTRpo
9L HT = FEDLER Y RESRFT D — - 2,349,163 - - - 2,350,000 2,350,000 - - -
FA EFY S Ty
93 & i 7 = ” ” — - 1,197,121 - - - 1,203,435 1,201,661 1,774 - -
93 & ? = " " — - 200,065 - - - 201,301 200,841 460 - -
R4 VT ) " - - 1,647,947 . . . 1,648,000 1,648,000 - - -
PARTA
.+
VTAF III W E R - 1ap - 906,536 - 204,884 - - - - - 1,037,387
FRTS
TSMC Global |j% 7t {r %5 34| 3 &
Ssga Cash Mgmt Global Fid L & — — - | USD 592,180 - | USD 198,872 - | USD 331,893 | USD 331,893 - - | USD 459,159
Offshore T A
2
FBE G 5
Gnma Pool 646061 CRCEIE ¥ — — - - -| USD 4,352 - - - - -1 USD 3,906
A
Federal Home Ln Bks ” — — -| USD 8,977 - - - USD 9,002 | USD 8,716 | USD 286 - -
Federal Home Ln Bks ” — — -1 USD 8,939 - - - USD 9,003 | USD 8,735 | USD 268 - -
Federal Home Ln Bks " — — -| USD 4,965 - - - | USD 5,003 | USD 4,851 | USD 152 - -
Federal Home Ln Bks " — — -| USD 4,980 - - - | USD 4,999 | USD 4,882 | USD 117 - -
Federal Home Ln Bks ” — — - - -| USD 12,464 - - - - -| USD 12,628
Federal Home Ln Mtg " — — - - -1 USD 5,186 - - - - -| USD 5,228
Federal Home Ln Mtg Corp. ” — — - - -| USD 7,572 - - - - -| USD 7,627
Federal Home Ln Mtg Disc ” — — -| USD 22,342 - - - USD 5,018 | USD 4,919 | USD 99 -| USD 17,646
Nts
(F=F)
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e (F )| (G HFA)|BGE)HF) (FaiFa) |k (F)|(GaiHFA) | (F:FA)|(F4iFa) ik (F)|(FsiFR)
Federal Home Loan Banks [ e — — -| USD 21,500 -| USD - - USD 4,111 | USD 4,068 | USD 43 -| USD 17,714
=
A
Federal Natl Mtg Assn ” — — - - -| USD 10,291 - - - - -| USD 10,468
Federal Natl Mtg Assn " — — - - -| USD 4,151 - - - - -| USD 4,102
Federal Natl Mtg Assn Mtn " — — -| USD 2,982 - - - | USD 3,006 | USD 2,909 | USD 97 - -
Federal Natl Mtg Assn Mtn " — — -| UsSD 3,171 - - - | USD 3,201 | USD 3,090 | USD 111 - -
R
Depfa Acs Bank CREEN- — — -| USD 20,402 - - - | USD 3,074 | USD 2,998 | USD 76 -| USD 17,809
A
European Invt Bk ” — — - - -| USD 10,576 - - - - -| USD 10,842
United States Treas Nts Fidt b — — - - -| USD 17,813 - | USD 11,827 | USD 11,803 | USD 24 -1 USD 6,082
=
A
United States Treas Nts " — — -| USD 25,924 - - - | USD 26,091 | USD 25,941 | USD 150 - -
United States Treas Nts " — — - - -| USD 33,779 - | USD 34,000 | USD 33,779 | USD 221 - -
United States Treas Nts ” — — - - -| USD 3,958 - - - - -| USD 3,955
United States Treas Nts " — — -| USD 42,509 - - - | USD 42,867 | USD 41,870 | USD 997 - -
United States Treas Nts ” — — - - -| USD 4,200 - - - - -| USD 4,234
United States Treas Nts ” — — - - -| USD 11,167 - - - - -| USD 11,159
United States Treas Nts ” — — - - -| USD 10,525 - - - - -| USD 10,714
United States Treas Nts " — — -| USD 7,758 - - - | USD 7855 | USD 7,743 | USD 112 - -
United States Treas Nts ” — — -1 USD 9,735 - - - UsSD 9,757 | USD 9,479 | USD 278 - -
United States Treas Nts ” — — - - -| USD 12,259 - - - - -| USD 12,288
United States Treas Nts " — — - - -| USD 60,564 - | USD 12,309 | USD 12,294 | USD 15 -| USD 48,271
Wi Treasury Sec " — — -| USD 6,500 - - - | USD 6,594 | USD 6,407 | USD 187 - -
- AR o ke E kA FERERT O AR ERT
TR A A FREARTINI Y 2 £ o
R EFR PREARTENGEAE S ERTAATRATIH I ESRBIZRINLRFTESL
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AW - E- 7 -piz=dz=L-p
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PR I S y , ,
2 3 W %1F;ﬁq/;@ﬂ%k(d)%%‘%ﬁ
y " . R . . e o A (LN Ed
@ () F22@r 2 # %M f ihaie (&) ol s
e (#) |2 N I o | B
C % ) ) ' (*; ;
0
S TSMC North BN # F | $ 54293942 63 5P 1530 = — — $ 24,508,626 60
America
IR 2P Egpdlicd LTS |4 289,452 - 1330 % — — 178,766 -
WaferTech FR#Fd2F 27 & f 2,378,352 21 T30 = - - ( 602,332) 6
SSMC HEFEFRLRRT P2 f 1,358,468 12 T30 % - — ( 465295) 5
SHEEARI 2R 32 & 1,220,202 11 T30 % — — ( 304,048) 3
PRLENP BIREZZTRZMPET D2 fr 793,272 7 7 %30 = — — ( 476,214) 5
R TSMC North o & 537,761 50 |#Epis30= — - ( 261,678) 26
America 28 245 =
B OmniVision LM PRAFELA 8 540,745 79 9 f s 30 = _ - 183,301 72
&

AP M ALl R ARBRAY R E A LR e B2 FIAAMEPEII TR B R Gd EORE AT
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LR W EE e AP 3 % % B ,«ﬁ PR %Eﬁz#e?%ﬁz(ei—) z R S B ok v & wE O & M
SR TSMC North America |+ 2 # $ 24,553,018 43 $ 8,153,441 — $ 10,557,710 $ -

SHTPRI AP Fo8 1,942,566 (3x=) - - - -
BIR 2P Dardli A F AP 178,766 40 - - . i
2 RAESP BRE AT 2RBF 2P 108,629 (32) 19,954 e 12,081 -
HHF OmniVision IHMOPEAFE LA O 183,301 52 74,615 - 111,710 -
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CEFHIRAZNFG AT ZE I F

MEF AP L B H M ER

E A H o
N sl oar o= o = ; B W R 4 3 F £ HPY * +# 3l ow F alx B = o 2|
* 7 AR ?fp-%ﬂ#k oo P ?%ﬂ-‘ﬁ‘ B bl Tl B %‘ ¥ @ B PO ,}\JF BB A |mde (FOR) |t 5 OGlHE 6 ;%%Ef(éi—r)j‘ﬁ? (P#F) o F?(#F)i(?i—: E7
B e TSMC Global Tortola, British Virgin |- 44 7 ¥ 7% $ 42,327,245 $ 42,327,245 1 100 $ 41,971,629 $ 568,565 $ 568,565 |+ =
Islands
TSMC International |Tortola, British Virgin | 483+ ~ @ 2 4p 31,445,780 31,445,780 987,968 100 27,063,207 1,459,171 1,459,171 |3 =
Islands £ BT
EE N T AAN E N FHITE 3 ~&£+7) 13,047,681 13,047,681 616,240 36 11,183,477 766,045 176,985 |4 ## & i 3=
FMTEZ ATt AT 2
ek A E | 3
KRR EHE
SSMC Singapore FHTBEZWAL2 B 8,840,895 8,840,895 463 39 8,352,727 1,096,958 376,237 |# 1 F 2 =W
AT 2
&
T R 2P AT RS2 THE R 12,180,367 12,180,367 - 100 7,895,259 | ( 571,555) | ( 529,639) |+ & @
A &K Mo L EE
Wit 2 4 LA T R
TSMC Partners Tortola, British Virgin |- 44 3 ¥ 7% 10,350 10,350 300 100 3,528,732 | ( 1,068,138) | ( 1,068,138) |+
Islands
TSMC North San Jose, California, |f#8 T 82 His L EM % 333,718 333,718 11,000 100 2,184,900 73,769 73,769 o
America US.A. 248 ?‘F 52»
HH P F B B% S [ d R 1,357,890 1,357,890 91,703 43 1,483,429 | ( 27,906) | ( 18,115) |& #- 4
i* AR
VTAFII Cayman Islands AR EELRT 1,095,622 1,095,622 - 98 1,039,699 | ( 61,401) | ( 60,173) [+ = @
VTAF III Cayman Islands FAIFHEE LT 1,178,343 973,459 - 98 1,037,387 | ( 11,923) | ( 11,685) |+ = @
Al 2P 3w TR~ B 386,568 386,568 42,572 37 891,488 187,202 69,158 |& =+
FA A CBIEEHY AR
Emerging Alliance  |Cayman Islands FAIFHE F2ZHT 976,449 1,019,042 - 929 390,518 ( 6,885) | ( 6851) |+ = @
e LA - BT ER 300,000 300,000 - 36 175,689 2,372 2372 |& 2o
wI NP oAt - BT ES 300,000 300,000 - 36 173,804 2,258 2258 |+ @
TSMC Japan Yokohama, Japan BT E A 83,760 83,760 6 100 112,111 906 906 |+ 2@
TSMC Europe Amsterdam, the W H A R 15,749 15,749 - 100 97,152 7,872 7872 |+ 2@
Netherlands
TSMC Korea Seoul, Korea BT E A 13,656 13,656 80 100 15,533 1,098 1,098 |=

- W REG EE G RREARFRL EW
Mo APRAZET () FECREBMPOIFEF AR FE 2 B EE -
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