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Amazon.com, Inc. 4,347,145,992 22.1%
Tesla, Inc. 3,114,602,200 15.9
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McDonald” s Corp. 903,898,726 4.6

NIKE, Inc. Class B 797,390,543 4.1
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HiEKRE—99.9% EEkL ARt
BREHR-1.3% (A b $17,579,825,818) 19.,628.004,975
Aptiv PLC (a) 1,357,965 $202,296,046
BorgWarner, Inc. (b) 1,203,748 52,013,951 EERE-0.5%
254,309,997 State Street Institutional Liquid
BEhE-19.2% Reserves Fund, Premier Class
Ford Motor Co. (a) 19,697,957 278,923,071 0.04%(c) (d) 5,827,718 5,828,883
General Motors Co. (a) 7,287,648 384,131,926 State Street Navigator Securities
Tesla, Inc. (a) 4,016,354 3,114,602,200 Lending Portfolio II (e) (f) 88,081,524 _ 88,081,524
3,777,657,197
FrER-1.2% EHRRAT
Genuine Parts Co. 718,949 87,158,187 (2 A b $93,910,407) __ 93910407
LKQ Corp. (a) 1,357,219 68,295,260
Pool Corp. 201,326 87,458,028 BEAEE-100.4%
242,911,475 (A b $117,673,736,225) 19,721,915,382
RTFN-LRISY - LOY—194%
Booking Holdings, Inc. (a) 206,147 489,366,179 TOHMBEEERBT IEM-0.9)%
Caesars Entertainment, Inc. (a) 1,071,405 120,297,353 (88,178,802)
Carnival Corp. (a) (b) 4,008,641 100,256,111
Chipotle Mexican Grill, Inc. (a) 141,046 256,353,926 $EEEE-100.0% 19,633,736,580
Darden Restaurants, Inc. 654,222 99,095,006 -
Domino’ s Pizza, Inc. 184,984 88,229,969 B
Expedia Group, Inc. (a) 729,343 119,539,318 (a) IERCRES:
Hilton Worldwide Holdings, Inc. (a 1,398,998 184,821,626 g .
Las Vegas Sands Corp. (-j ) 1.725.863 63,166,586 (b) FREFEOBMOETEIT—EIL 2021 429 H
Marriott International, Inc. Class A (a) 1,373,226 203,361,038 : < \
McDonald” s Corp. 3,748,906 903,898,726 30 EI fﬂlﬁg L/fj‘ aj’ ro ﬂVC v 5 o\\ N
MGM Resorts International. 2,007,841 86,638,339 () K77 RiE, SSGA 77 v R« w2 A
Norwegian Cruise Line Holdings, Ltd. (a) N R —_— N
oy ¢ 1,857,546 49,615,054 b A7 BERT DREDY T — ¥ —
Penn National Gaming, Inc. (a) 787,052 57,029,788 - . N NiAd % o
Royal Caribbean Cruises, Ltd. (a) (b) 1,125,092 100,076,933 /7 e ]\ 7 7 I\ c\—&’é‘ L/f;o 2021 QE 9 )EJ
Starbucks Corp. . 5,92,227 62%,9;3,3?8 30 HIZ# T3 Moo 0REHZES
Wynn Resorts, Ltd. (a 528,425 ,784, N - = N
Yam! Brands, Tnc. 1,484,121 181,522,839 T 58T, LTOBERSERICRE#E S
3.800,988.,400 vy
REEFIBAR-3.6% e °
D.R. Horton, Inc. 1,636,239 137,394,989 (d) FOHECFIZRIT 2021 429 H 30 BEAEICBIT D 7
Garmin, Ltd. 762,746 118,576,493 N
Leggett & Platt, Inc. 669,188 30,006,390 HOFEMFIEY Th 5,
Lo Com Ch I A7 7Y FIR, MERCEELE, 201
ohawk Industries, Inc. (a X ,799,
Newell Brands, Tnc. ) 1,900,583 42,078,908 9 H 30 HICHKTT 20 Z s Dl
NVR, Inc. (a 16,887 80,957,629 - N - =
Pulthroup(, I)nc. 1,302,772 59,823,290 % I ﬁ“ E‘g ﬁ— 5 (j‘é%ﬁ\ aj: ~ u T 2 F%Ej,f%‘é\$j:2% L“‘ A
Whirlpool Corp. 314,750 64,164,935 ﬁ X TWAH,
711,982,970 S, S
A o8—%y MEK - 5% 0TBR-24.0% (H  FEFREHFOBEMRORE
Amazon.com, Inc. (a) 1,323,316 4,347,145,992
eBay, Inc. 3,263,270 227,352,021
Etsy, Inc. (a) 635,408 __ 132,139,448
4,706,637.,461
Lo v—RR03%
Hasbro, Inc. 649,720 57,968,019
WEINFEY-4.7%
Dollar General Corp. 1,185,732 251,541,186
Dollar Tree, Inc. (a) 1,164,423 111,458,570
Target Corp. 2,483,473 568,144,118
931,143,874
WPYINTE Y-20.6%
Advance Auto Parts, Inc. 328,523 68,625,169
AutoZone, Inc. (a) 108,218 183,753,082
Bath & Body Works, Inc. 1,329,050 83,770,022
Best Buy Co., Inc. 1,131,610 119,622,493
CarMax, Inc. (a) 817,908 104,659,508
Gap, Inc. (b) 1,080,498 24,527,305
Home Depot, Inc. 5,262,776 1,727,558,850
Lowe’ s Cos., Inc. 3,548,575 719,863,924
O’ Reilly Automotive, Inc. (a) 346,169 211,530,029
Ross Stores, Inc. 1,792,770 195,143,015
TJX Cos., Inc. 6,056,567 399,612,291
Tractor Supply Co. 573,968 116,291,656
Ulta Beauty, Inc. (a) 274,847 99,197,779

4,054,155,123
Wit - 78U - KiRB-5.6%

Hanesbrands, Inc. 1,752,781 30,077,722
NIKE, Inc. Class B 5,490,536 797,390,543
PVH Corp. (a) 358,192 36,818,556
Ralph Lauren Corp. 244,088 27,103,532
Tapestry, Inc. 1,399,905 51,824,483
Under Armour, Inc. Class A (a) 947,030 19,111,065
Under Armour, Inc. Class C (a) 1,046,217 18,329,722
VF Corp. 1,635,988 109,594,836

1,090,250,459
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LRI 2 - LRIL3 -
ZTOHOEE FEELHBET
LRI - GEREWEE BEGA VT
® W piske 17y bk [ & &
' E:
B &
E-plily ==y $19,628,004,975 $- $—  $19,628,004,975
FRE 93,910,407 - - 93,910,407
BRESE $19,721,915,382 $— $—  $19,721,915,382
EIER LA
RAEAOK (i -] REAK i
(202049 (20205 9 (02149 (2021 4F 9
A3BA% A3AR SRHEFNTF FHM KEHWEE FA0BAH ANAERE 2HE
%) ) MARA Lk HE%) HDIES %) ) E]
State Street Institutional Liquid Reserves
Fund, Premier Class 1,665,605  $1,665,938 $390,397,485 $386,235,893 $1,353 $-  5827,718  $5,828,883 $7,149
State Street Navigator Securities Lending
Portfolio I 78,424,080 _ 78,424,080 1,630,441,581 1,620,784,137 - — 88,081,524 __ 88,081,524 _ 108,910
& it $80,090,018  $2,020,839,066 _ $2,007,020,030 $1,353 $- $93,910,407 _$116,059
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BALRZ A L TR W TR~ e i GTARAH)* $19,628,004,975

B & A9 D FATIR A~ O & FHI%E) 93,910,407

B aat 19,721,915,382
7' — ) — T B -
Bis _
7 a— I — RIS R O B B RE L4 -
TERN BT ITHE -
L7 k&2 % —SPDR¥Z4HE OB S BIH T %

I'ONOFSI'E 2,522
RUELY - BIRE A L TORWEITA 3,897,068
RINALY — BIGRE A 2 RITR 463
FAMREA B RIS — BIRE A L TR WRITIR 14,553

ARESR P RN — BIRE AT D RATIK 8,584
HITEATE 3 K OV O fth o ¥ 33,077
BREAF 19,725,871,649
A &
7\ — 7 — T B -
[ RIES B T S 88,081,524
Betr WM -
L2 ks & —SPDRZISHED B ELS I BT 5
AR O E -
Ta—h—RIRNE - REFEERK O REET LS -
RELBEHMB LT FI =2 b b— 2 8 503,701
KRILNH A ST 4 T 2 78,058
ARALRTEFH0kE 464,381
R —FHokE 144,698
RILT A 2 v 2k} 1,859,592
R RgRE L OV HTEoR 204,411
AL R 54,948
RILFIRIE 35 KOs 441,128
KA 3 KO oftho A 302,628
AEAH 92,135,069
Mo E $19,633,736,580
MEPEEDOHR :
HIABAR $19,066,050,678
fic 24 AT REFIAR () B Rl 567,685,902
' E $19,633,736,580
ZAEHE 1 N D PR B
BZASHE 1 1Y 72 0 el (AR $179.54
FATHE Z A MHERE D IR L. FEEEAE 0.01 KoL) 109,353,252
BERA :
BIRAE A L TR W TR~ O $17,579,825,818
R A AT 2 RATIRA~ DR 93,910,407
B g $17,673,736,225
*EFRESR ~ D B R A & T GATAR) $211,420,542
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2021 €9 H 30 AR TEE
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v7heks
4 —SPDR®
7R
BEFIE
ZHEY - BIRA A LTV WITIR $144,193,487
THEY - BRE AT D RITIR 7,149
BIR A A L TW e WII TR O A liRER B EE 220,874
BALR % AT 5 FATIR O A MRESFEA IS 108,910
TSR B S E B -
BEARER A/ 144,530,420
® A -
BB LT RI =2 b L— 3 il 5,961,510
e Tk 5,166,578
T4 A 6,967,078
HARNT 4T W 113,971
H)— ookt 1,618,004
ZREE O L O 198,498
HgkFs Z OV HH AR 204,411
LB =] 82,096
FlMI 2 35 X O 26 2% 935,018
(3% g 36,504
Mg 365,409
BRAF 21,649,077
PSR EER) __ $122,881,343
EHIR L URERFIZEHE LK)
MIFEBLRIZE(HE ) O PIAR
Bt - BItREA L TORWRITIR (357,317,584)
Bt - BIREA T D RATIR 1,353
BUEE - BIfRE A L CVRWRITE 3,084,946,725
BURGE - BIRE AT 5 RITIE -
SR -
MEBURIZE () 2,727,630,494
R FEBLEAI AT ORI B DI -
Bt - BItREA L TOARWIITIR 894,744,506
Bt - BIREA T D RATIR -
R/E S| -
A HEBLAGQRAG) OFEZE Bl 894,744,506
MEBRI X OREFAIRARR) 3,622,375,000
SEFIC & B MR RE OMRANE) $3,745,256,343
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MR ELBFEE

BRI X s M EORMARD) @
AR ERR(FAK)
MEBFIREAE LK)

S FEHLIG A ) D A A
BRI X 2 RIEERE MM ORD)
ME-AE LR TR L OB e gE
ZARE DL

ZRMEEBMENC L DR
ZASHETE RN T Bk
RS2 e
AR 2 YA
ZAMEEE BB 1T X B R RE ORI RD)
PIFRE A K DAL (ERD 4)

24 351 P O PE ORI IR
HEZB T A RE

BRICHBIT HREE

ZRMEEMOK
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TR AR HERL
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202149 H 308 20208£9H30H

BTHEE B THEE
$122,881,343 $161,676,453
2,727,630,494 757,582,594
894,744,506 1,663,264,499
3,745.256,343 2,582,523,546
723,053 (6,521,070)
(123,348,978) (155,312,249)

16,887,124,159 16,111,752,808
(16,684,493,391)  (16,658,079,870)

(723,053) 6,521,070
201,907,715 (539,805,992)
3,824,538,133 1,880,884,235

15,809,198.447 13,928,314,212

$19,633,736,580 $15,809,198,447

102,250,000 130,700,000
(100,450,000) (138.550,000)
1,800,000 (7.850,000)
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'LV b & X% —SPDR*}F R |k
BN TA b
HRIRTF D1 057 Y DRITHRBIEICET S EELT—F

—REEMELVZ b - F—SPDR®*T7 7 V' F
20194 9H 2018 9H 2017494
2021497 202049 A 30 B TEEE 30 ERTHEE 30 AR THEE

30 BRTHEE 30 AKTEE (a) (a) (a)
iR E (AR $146.99 $120.69 $117.19 $90.09 $80.03
BEFEDIC L AFBEK) :

i ERZE (D)D) 1.09 1.46 1.58 1.49 1.32
EBLIF L OREBOHMFIEARK) (o) 32.54 26.34 3.51 26.81 10.07
BETEBIC L D AR 33.63 27.80 5.09 28.30 11.39
S HE( LA RRAE S & OMERRAE(b) 0.01 (0.06) (0.02) 0.09 0.02
ZRE~DOREEFEDHR :

MR 4 (1.09) (1.44) (1.57) (1.29) (1.35)
A B AR $179.54 $146.99 $120.69 $117.19 $90.09

=& - ) F—(@@) 22.93% 23.25% 4.45% 31.63% 14.34%
HERBIUOHRET—% .

WAL FE(HAAL ¢ 1,000) $19,633,737  $15,809,198  $13,928314  §$16,218,942  $11,518,585
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LLIF DR, LIedo T, EMPERL 1 Y4 5t L7 2 0BT,
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BINTWD, Zhoofifid, MEEMEE 2 IEEREICEL TSRV, =
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AEZATFE DTG OEBI L0 | —RRICIERE A LRISZ 2 &b, TR ZE b H D,
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