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2. SPDR® JIL—Ls —% KEEE1-31A ETF

BEXHEE (20244E 6 H30HITH# T4 2 EHFAHIM)
SPDR SERIES TRUST

STATEMENTS OF OPERATIONS
For the Year Ended June 30, 2024

INVESTMENT INCOME
Interest income — unaffiliated issuers....................
Dividend income — affiliated issuers............c.c.......
Unaffiliated securities lending income ....................
Affiliated securities lending income
Foreign taxes withheld ...

TOTAL INVESTMENT INCOME (LOSS) ...............

EXPENSES
AdVISOrY fE ...eviiiiiiiiiiiiie e
Trustees’ fees and expenses.............ccccccceeeviieene.
Miscellaneous exXpenses ..........cccccveeeveeciiiieeeeeencnns

TOTAL EXPENSES ..o,
NET INVESTMENT INCOME (LOSS)

REALIZED AND UNREALIZED GAIN (LOSS)
Net realized gain (loss) on:
Investments — unaffiliated issuers.....................
Investments — affiliated issuers.............c.ccoouee
In-kind redemptions — unaffiliated issuers
Foreign currency transactions....................eeeo..
Futures contracts .............cccc

Net realized gain (I0SS) .....cccvveeeeeiiiiiiiiieeeeeiis
Net change in unrealized appreciation/depreciation

on:

Investments — unaffiliated issuers.......................

Investments — affiliated issuers............cc.ccocuee

Foreign currency translations........................c...

Futures contracts ..........cccooocviiiiiiiiiiiiiies

Net change in unrealized appreciation/
depreciation ...

NET REALIZED AND UNREALIZED GAIN
(LOSS) weeeeeveeeseseesessesessssenesssmesessssesesssessssaseeees

NET INCREASE (DECREASE) IN NET ASSETS
FROM OPERATIONS...........cccovninmininninnnisninnns

SPDR
Bloomberg 1-3
Month T-Bill ETF

$1,708,127,370
15,715,556
1,417,075
2,866,537

1,728,126,538

43,258,120
329,437
34,694

43,622,251

$1,684,504,287

(1,959,117)

106,961

(1,852,156)

(7,145,482)

(7,145,482)

(8,997,638)
$1,675,506,649



2. SPDR® JIL—Lus—%4 KEEE1-31A ETF

WiEAEZEDBEM (20244F 6 H 30 H HiAfE)

SPDR BLOOMBERG 1-3 MONTH T-BILL ETF
SCHEDULE OF INVESTMENTS
June 30, 2024

Principal Security Description Shares Value
Security Description Amount Value
e - — SHORT-TERM INVESTMENTS — 8.3%
U.S. TREASURY State Street Institutional
OBLIGATIONS — 99.5% U.S. Government Money
(a) Market Fund, Class G
U.S. Treasury Bills: Shares 5.29% (c) (d). . . . . 31,267,429 31,267,429
2.67%,7/2/2024 . . ... ... $ 158,339,000 $ 158,315,818 State Street Navigator
4.09%, 7/5/2024 . . . . .. .. 968,681,000 968,113,421 Securities Lending
4.75%, 7/9/2024 . . . ... .. 17,218,000 17,198,017 Portfolio Il (e) (f). . ... ... 2,659,360,250 $ 2,659,360,250
4.87%, 7/11/2024 . . . . . .. 309,739,000 309,287,153 TOTAL SHORT-TERM INVESTMENTS
4.90%, 7/25/2024 . . . . . .. 247,528,000 246,664,127 (Cost $2,690,627,679). . . . . ... ... 2,690,627,679
4.93%, 8/1/2024 (b) . . ... 3,003,249,000  2,989,666,626 TOTAL INVESTMENTS — 107.8% -
5.02%, 7/16/2024 ... . . . .. 418,362,000 417,445,963 (Cost $35,066,197,244). . .. ............ 35,065,936,909
5.04%, 7/18/2024 . . . . . .. 158,099,000 157,706,299 -
5.11%, 8/22/2024 (b). . . . . 1,049,603,000  1,934,884,336 LIABILITIES IN EXCESS OF OTHER ASSETS
5.12%, 7/30/2024 . . . . . .. 616,140,000 613,534,239 T8 _(2,549,467,548)
5.13%, 7/23/2024 . . . . . .. 412,538,000 411,214,442 NET ASSETS —100.0% . ............... $32,516,469,361
5.15%, 9/12/2024 . . . . . .. 2,131,028,000  2,108,393,819
5.18%, 9/26/2024 . ... . .. 2,081,028,000 2,054,750,693 (a) Rate shown is the discount rate at time of purchase, not a
5.21%, 8/8/2024 (b) . . ... 3,570,191,000  3,550,434,455 coupon rate.
5.21%, 8/13/2024 . . . . . .. 1,529,576,000  1,519,999,508 (b) All or a portion of the shares of the security are on loan at
5.23%, 8/6/2024 (b) . . ... 1,494,159,000 1,486,352,572 June 30, 2024.
5.23%, 8/15/2024 (b). . . . . 1,849,603,000 1,837,484,919 (c) The Fund invested in certain money market funds managed
5.25%, 8/20/2024 (b). . . .. 1,779,576,000 1,766,606,112 by SSGA Funds Management, Inc. Amounts related to
5.25%, 9/3/2024 . . ... ... 791,849,000 784,471,081 these investments during the year ended June 30, 2024 are
5.25%, 9/5/2024 (b) . . . . . 2,525,342,000  2,501,178,518 shown in the Affiliate Table below.
5.26%, 8/27/2024 (b) ..... 804,229,000 797,550,216 (d) The rate shown is the annualized seven-day yleId at
5:26%, 911012024 . . .. .. 891,849,000 882,640,151 (e) 'Jl'l;I;eFi(r)';dzi%i.sted in an affiliated entity. Amounts related to
5.28%, 8/29/2024 (b). . . .. 2,047,753,000 2,030,117,014 - - :
5.28%, 9/17/2024 (b). . . . . 541,849,000 535,725,971 t;;]isﬁn'r::ﬁ;m:fm;iugg ;hsely:;r ended June 30, 2024 are
5.28%, 9/19/2024 .. .. ... 1,781,028,000 1,760,392,814 (f) Investment of cash collateral for securities loaned.
5.28%, 9/24/2024 . . . . . .. 541,849,000 535,180,946
TOTAL U.S. TREASURY
OBLIGATIONS
(Cost $32,375,569,565). . . 32,375,309,230



