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Amazon.com, Inc. 3,154,805,303 22.4%

Tesla, Inc. 3,062,314,964 21.7

Home Depot, Inc. 670,102,078 4.7

McDonald’s Corp. 647,235,622 4.6

Lowe’s Cos., Inc. 574,151,322 4.1
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2022 £9 30 H
% W

o % i &
HEEHRK—99.9%
BEEME—1.0%
Aptiv PLC (a) 1,295,914 $101,353,434
BorgWarner, Inc. 1,132,827 35,570,768
136,924,202
BRE—24.8%
Ford Motor Co. 18,890,582 211,574,518
General Motors Co. 6,974,153 223,800,570
Tesla, Inc. (a) 11,545,014 3,062,314,964
3,497,690,052
BEett—1.6%
Genuine Parts Co. 676,560 101,023,939
LKQCorp. 1,246,812 58,787,186
PoolCorp. 189,343 60,250,836
220,061,961
RTL-LRFSY - LIy ——
18.2%
Booking Holdings, Inc. (a) 189,972 312,163,890
Caesars Entertainment, Inc. (a) 1,025,586 33,085,404
Carnival Corp. (a) (b) 4,721,403 33,191,463
Chipotle Mexican Grill, Inc. (a) 132,827 199,607,103
Darden Restaurants, Inc. 586,254 74,055,605
Domino’s Pizza, Inc. 171,602 53,230,940
Expedia Group, Inc. (a) 727,207 68,132,024
HiltonWorldwide Holdings, Inc. 1,311,924 158,244,273
Las Vegas Sands Corp. (a) 1,571,705 58,970,372
Marriott International, Inc. Class A 1,319,446 184,907,162
McDonald’sCorp. 2,805,043 647,235,622
MGMResorts International 1,560,666 46,382,994
Norwegian Cruise Line Holdings,

Ltd. (a) (b) 2,015,511 22,896,205
Royal Caribbean Cruises, Ltd.

(a) (b) 1,049,168 39,763,467
Starbucks Corp. 5,488,181 462,434,131
Wynn Resorts, Ltd. (a) (b) 495,114 31,207,035
Yum! Brands, Inc. 1,360,914 144,719,595

2,570,227,285
RERWAM—3.1%
D.R.Horton, Inc. 1,512,480 101,865,528
Garmin, Ltd. 737,976 59,266,853
LennarCorp.ClassA. 1,219,603 90,921,404
Mohawk Industries, Inc. (a) 252,175 22,995,838
Newell Brands, Inc. 1,800,220 25,005,056
NVR, Inc. (a) 14,792 58,976,887
PulteGroup, Inc. (a) 1,107,348 41,525,550
Whirlpool Corp. (b) 260,721 35,147,798
435,704,914
4 v8—%y MRS - 8 OTBFE—23.5%
Amazon.com, Inc. (a) 27,918,631 3,154,805,303
eBay, Inc. 2,627,775 96,728,397
Etsy, Inc. (a) (b) 605,637 ____ 60,642,433
3,312,176,133
LY v—RR—03%
Hasbro, Inc. 620,889 41,860,336
WAMNEY —5.1%
DollarGeneralCorp. 1,085,807 260,441,667
Dollar Tree, Inc. (a) 1,009,580 137,403,838
Target Corp. 2,217,912 329,115,962
726,961,467
HFMFEY —18.0%
Advance Auto Parts, Inc. 290,023 45,342,196
AutoZone, Inc. (a) 93,271 199,779,953
Bath&BodyWorks, Inc. 1,091,997 35,599,102
BestBuyCo., Inc. 958,518 60,712,530
CarMax, Inc. (a) (b) 761,319 50,262,281
HomeDepot, Inc. 2,428,434 670,102,078
Lowe’s Cos., Inc. 3,057,086 574,151,322
O’ReillyAutomotive, Inc. (a) 304,995 214,518,233
Ross Stores, Inc. 1,673,767 141,048,345
TJXCos., Inc. 5,604,125 348,128,245
Tractor Supply Co. 530,909 98,685,365
UltaBeauty, Inc. (a) 247,865 99,440,959
2,537,770,609
i - 7800 - HRE—43%
NIKE, Inc.ClassB 6,044,221 502,395,650
Ralph LaurenCorp. (b) 205,122 17,421,011
Tapestry, Inc. 1,204,454 34,242,627
VFCorp. 1,579,467 47,241,858
601,301,146
EERXEH

(= A I $17,778,929,785) 14,080,678,105

EHEE—0.9%

State Street Institutional Liquid

B ZNAS TS TEal & 2,

Reserves Fund, Premier Class

XLY

3.01%(c) (d) 17,296,217 17,299,677
State Street Navigator Securities
Lending Portfolio I (e) (f) 115,679,767 115,679,767
sHRES
(2 AR $132,977,073) 132,979.444
BEER—100.8%
(= A b $17,911,906,858) 14,213,657.549
TOHMRELRBET HAM—0.9%
115,018,628)

PIRE —100.0%

(@)
(b)

(©

(d)

$14,098,638,921
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T HEEIT, DLTFTOBBREtRICER SR
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FLRIRIT 2022 429 A 30 HEEICRBITS 7
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PLFOFIE, 202249 A 30 HETEDOAIEMEE =7 VX —IZ L DK 7 7 > FOREMED

BMETH D,
LARJIL 2 — LRIL3—
ZTOMDEE EELHET
LRV — GEEAEL R AUTy
# W piske 1Tk [ & &
B E:
B &:
Wk $14,080,678,105 $— $—  $14,080,678,105
G 132,979,444 132,979,444
BRESE $14,213,657,549 $— $—  $14,213,657,549
BfFat®
®EOH ik BREO#
(021%E9 (202149 (2022 5 9 it
A3BE A3NER BHEFHT ERBEF REREEE ANBEE Q022498 SNE
#) %) MAER 4 #HAEX) DR %) 30 AERE) E]
State Street Institutional
Liquid Reserves Fund,
Premier Class 5,827,718 $5,828,883 $203,085,891 $191,616,109  $(1,359) $2371 17,296,217 $17,299,677 $138,429
State Street Navigator
Securities Lending
Portfolio 1T 88,081,524 _ 88,081,524 1,685,126,436 1,657,528,193 — 115,679,767 __ 115,679,767 _ 178,845
&t $93,910,407 _ $1,888,212,327 _ $1,849,144,302 _ $(1,359) $2,371 $132,979,444 $317,274
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2022 f£9 F30 H

—RERMEL
Jh-wos—
SPDR*Z7 Y K

" =&
BIR A A L TOARWIIT IR~ O GRAIER)* $14,080,678,105
BIER & A3 2 RAT IR~ B G RE) 132,979,444
BHEAE 14,213,657,549

S EE S GTAIAR) —
7'n— g —F B e -
Blax —
e EHE —
TV b+ 27 #—SPDRYZAEHEO BT 1 BId T 5 ULk O Es —

RINELY — BIREH L COARWEITIR 3,489,163
RINELY — BIREHT B RATIR 49,912
AMGREA ARG — BIRAAT L TRV RATIR 17,720
FAGES AU G — BIRE AT 5 %ATIR 23,870
WL 2 3 & O Do ¥ e 35,248

HEA 14,217,273,462

R

N A NF 4 T AKT B 3,327
{EAGESBR I HS 115,679,767
BEEEAME —

TV b2 #—SPDR™SAHE D BRSBTS LR O 5 72,503
Tu— =R — RS O BRI B LG —

ARALBRERR S L 0T =2 kL= 3 A 398,375
ESI S AR ] 89,412
AALIETH 492,868
AADI—FHokt 291,506
ZREH ORALHIM B L O 19
RALT A & 2k 1,168,549
FANB SR L OVE H T4kt 59,577
AALEE S 73,340
AALFIRE 5 & OV %2 302,469
Rtz B L O Ofho Al 2.829
bl ESTEYGYETT]
HRE __$14,098,638.921
HREDOAR :
HiAEAR $20,299,491,170
4 AT RERI R (R 0 i —(6:200852,249)
B ® = 514098638921
S 1 O %7 YRS
ZEHEL R Y L PEAAR $142.48
FEATHZ AR O EIR7e U, HEfIAR 0.01 Kby 98.953.252
BREA -
BIR & L CORWRITIRA~ OB $17,778,929,785
BIR & H T D RATRA~ DR G 132,977,073
B R
SMEE IS5
S AES ~ O BB A S T (A4 $194.888.318
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LY k-9 2—SPDR®+S X b+
BEHESE
2022 f£9 30 AR TEE

—fEEMEL
VALER 22 bl
SPDR*T7 v I
BEME
ZEY — BIREA LTV ARWFEITIA $150,456,212
ZWEY — BARE AT L RATIR 138,429
BIR & AT L TR ORI TR O A7 (iR 5 BRI A 197,485
Bt 24 5 FATIRO AT MAES S I 4 178,845
VAR SO A B —
BEREER)AEH 150,970,971
B H
BERMB L7 FI =2 b L— = i 5,742,805
e FHOR} 4,411,917
FA L REH 5,927,824
AANT 4T i 112,998
B — TRkt 1,473,297
ZREH OIS KO 226,616
s & OV TRk 60,125
LabES ] 100,059
FIR# 5 & O 62 677,580
TRERTE 44,459
ML 377,717
BRAH 19,155,397
SR E R IK) $131,815,574
ERB X URERHEEE)
FEBLRIZEERS) DR
BB — BREA LT RVEITE (1,186,389,835)
i — BRE AT L RBITER (1,359)
B — BREA L TOARVRITE 2,646,179,518
S EE | —
PR /eSS —
HEBFIZEARK) 1,459,788,324
AL O AT AED PR
BB — BREA LT RVETE (5,746,430,837)
il — BRE AT SRR 2,371
Pat/E 2! —
A FEBUH DAl o Al B (5.746.428.466)
MERBL & CRERAEMK) (4,286.640,142)
ERIC & MR EQSLEMMD) $(4,154,824,568)
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MEEEBHEE

ERICKZMEEDMED) :
MR A (HR)
MIFEBLRIZEHE )
RSB CRA) O MA By 4e
BRI & 280 i #utEn L)
ME-AE LR TR L OB e gE
A ~DSE A

SAEEEFSMEICLDAMR :
ZARMETEHI T G
35 5% 2 HE 20
R - A b
ZIEHEIES)MEI< & ZHEEDMIGIMRD)
I o O REE PE O RN
W2 BT 5 M PE

HKICH 1T ZHRE

RGO :

TEHIZ AEHES
RS2 2 HES
SAFHEEIIT & SHEMNED)
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—BHRMEL F 2o 48—
SPDR*Z7 VK

2022498300
BTHEE

202149 A 308
RTEE

$131,815,574
1,459,788,324

$122,881,343
2,727,630,494

(5,746.,428,466) 894,744,506
(4,154,824,568) 3,745.256,343
(944,319) 723,053

(129,853,122)

(123,348,978)

21,602,723,713
(22,853,143,682)

16,887,124,159
(16,684,493,391)

944,319 (723,053)
(1,249.,475,650) 201,907,715
(5,535,097,659) 3,824,538,133
19,633,736,580 15,809,198.447

$14,098,638,921

$19,633,736,580

123,600,000 102,250,000
(134,000,000) (100,450,000)
(10,400,000) 1,800,000
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2L k-9 4%2—SPDR®° S X |+
BMBENLS514 +
BRRTAD 1 057 Y DRITHBHMEIZET SEELT—H

—HEMELO - 98 —SPDR® T 7V K

20224598 2021498 2020598 201998 201849A
3088 TH 30BH¥ETHE 308ETHE 0HLTHE 308LTH

: 4 : 4 : 4 E@ E(a)
e pE e $179.54 $146.99 $120.69 $117.19 $90.09
BEEBIC & HFIEIER)
Mg ERIERFERR) (b) 1.23 1.09 1.46 1.58 1.49
FEH I L OREBOHFIZRFEK) (o) (37.06) 32.54 26.34 3.51 26.81
BEIRENC L DA (35.83) 33.63 27.80 5.09 28.30
ML AT L OMERLAE(D) (0.01) 0.01 (0.06) (0.02) 0.09
ZBE~DHEEFREOAR :
eSS S NIE (1.22) (1.09) (1.44) (1.57) (1.29)
HAR M EE(EE $142.48 $179.54 $146.99 $120.69 $117.19
k=32 -1)3—2() (20.06)% 22.93% 23.25% 4.45% 31.63%
BESLIUGBRT—4 :
WA FECHAL < 1,000) $14,098,639 $19,633,737 $15,809,198 $13,928,314 $16,218,942
ERMEEICTT HHE
HHAF 0.10% 0.11% 0.13% 0.13% 0.13%
HIBCE TR L) 0.70% 0.65% 1.17% 1.40% 1.43%
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