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2. SPDR® JIL—Ls —% KEEE1-31A ETF

BEXHEE (20224£ 6 H30HITH#& T3 2 EHFAHIM)
SPDR SERIES TRUST

STATEMENTS OF OPERATIONS
For the Year Ended June 30, 2022

SPDR
Bloomberg 1-3
Month T-Bill ETF
INVESTMENT INCOME
Interest income — unaffiliated issuers.................... $32,480,985
Dividend income — affiliated issuers..........c.c......... 73,186
Unaffiliated securities lending income .................... —
Affiliated securities lending income
Foreign taxes withheld ... —

TOTAL INVESTMENT INCOME (LOSS) ...........cc.. 32,554,171
EXPENSES
AdVISOIY fE ...oiiiiiiiiiiiiiii e 19,097,238
Trustees’ fees and exXpenses.........ccceeeeevevvvieeeeenens 122,939
Miscellaneous exXpenses ..........cccccveeeveeiiieeeeeeencinnns 7,297
TOTAL EXPENSES ......ooccirreriinnnree e 19,227,474
NET INVESTMENT INCOME (LOSS) $13,326,697
REALIZED AND UNREALIZED GAIN (LOSS)
Net realized gain (loss) on:
Investments — unaffiliated issuers..................... (869,794)
Investments — affiliated issuers..............cccoee —
In-kind redemptions — unaffiliated issuers.......... (22,110)
Net realized gain (I0SS) .......cccovvviiiiiiiiiiccis (891,904)
Net change in unrealized appreciation/depreciation
on:
Investments — unaffiliated issuers...................... (2,926,902)
Investments — affiliated issuers —
Net change in unrealized appreciation/
depreciation ... (2,926,902)
NET REALIZED AND UNREALIZED GAIN
[0 13 ) ISR (3,818,806)
NET INCREASE (DECREASE) IN NET ASSETS $ 9.507.891
FROM OPERATIONS.........ccooiirerr e ’ ’



2. SPDR® JIL—Lus—%4 KEEE1-31A ETF

WA B EDRM

SPDR BLOOMBERG 1-3 MONTH T-BILL ETF

(20224 6 H 30 HEHLLF)

(Formerly, SPDR Bloomberg Barclays 1-3 Month T-Bill ETF)

SCHEDULE OF INVESTMENTS
June 30, 2022

Principal

Security Description Amount Value

U.S. TREASURY
OBLIGATIONS — 99.8%
(@)

U.S. Treasury Bills:

Zero Coupon, 7/21/2022 .
Zero Coupon, 7/28/2022 .
Zero Coupon, 8/11/2022 .
Zero Coupon, 8/25/2022 .
0.55%, 7/12/2022 . . . . ..
0.66%, 7/19/2022 . . . . ..
0.67%, 7/7/2022 . . .. ...
0.71%, 7/5/2022 . . . . . ..
0.77%, 7/14/2022 . . . . ..
0.77%, 8/18/2022 . . . . ..
0.92%, 7/26/2022 . . . . ..
1.00%, 8/4/2022 . . ... ..
TOTAL U.S. TREASURY

OBLIGATIONS
(Cost $21,026,465,866) . .

$2,005,856,000
1,893,681,000
2,414,470,000
1,782,841,000
1,207,268,000
1,207,266,000
2,005,706,000
1,207,278,000
2,637,148,000
1,782,841,000
1,114,506,000
1,782,758,000

$ 2,004,724,918
1,892,150,659
2,410,929,614
1,778,932,371
1,206,913,872
1,206,648,785
2,005,455,287
1,207,161,413
2,636,133,568
1,779,677,456
1,113,714,623
1,780,766,998

21,023,209,564

Shares

SHORT-TERM INVESTMENT — 0.2%
State Street Institutional
U.S. Government Money
Market Fund, Class G
Shares 1.47% (b) (c)
(Cost $37,781,225) . . . ..

TOTAL INVESTMENTS — 100.0%
(Cost $21,064,247,091) . . .. ...........

LIABILITIES IN EXCESS OF OTHER
ASSETS — (0.0)% (d) . . .. ............

NET ASSETS —100.0%. .. .............

37,781,225 37,781,225
21,060,990,789

(2,124,907)
$21,058,865,882

(b)

(c)
(d)

Rate shown is the discount rate at time of purchase, not a
coupon rate.

The Fund invested in certain money market funds managed
by SSGA Funds Management, Inc. Amounts related to
these transactions during the period ended June 30, 2022
are shown in the Affiliate Table below.

The rate shown is the annualized seven-day yield at

June 30, 2022.

Amount shown represents less than 0.05% of net assets.



