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164,75 1
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. "”3\ o0 (o Prop
g\‘l [T Y T TR

EIRCTN Y T )
95!‘ T

nm"

Y

Ba. ENEE YL T Yo 3.0
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~ WSy 8 -0.8%
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v B gy S e 5 -05%
X, oL Py o cyss Aﬁ)

Number

of Shares

670

7,545
6,146
189
2,793
14,35,
1,660

5,750
2,310
1,980
430
840
4,895

247

95

4,690

. ""‘”L*Z& Iy s -03%

\L"ské

557

A, w A,
3 2 & }’;’ [3; ‘*.QR %‘»T"O-Z'/'

Visa w4 o f)
3 O o Pay ﬁ )

830
1,136

a ‘* ‘}p‘}ﬂ «; &.‘b ﬁSLL\'J- ;‘}_0.21/.

pt-\'h LY .,QﬁSS A

1,35

Fair
Value

5;,816

253,663
177,497

34,84
244,499
255,896
131,910

190,153
198,660
117,691

89,358
68,586
289,001

2.094 57,

179,99

8,407

188,399

153,58,

38,143

19,967

24,640

44,607

44,639



Number
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Fair
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Fair
Value

59,56
30,168
90,480
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State Street Small-Cap Equity V.I.S. Fund
Q& e 4 7&.-[ *s p" -T# Y 30,2022 (-\‘a'l_ L | )

Abbreviations:
R; }3:‘1 Sa ‘;f 7““ ;} I‘LS
. ‘wmmg 2 (MBS Dun 8. TRy P S FE AL i R sR kg oSS P ¥ 30,2053

Investments Level 1 Level 2 Level 3 Total

v My W Se W E

e & _& $33,481,874 $ $  $33,481,874
LR WA L 134,423 . 1234,423
o ity My Pse _WiE $34,716297 . $  $34,716397
w,ﬂ Y !.la‘.-\ ra S Ufas @S
ABg WLIEC® LS -3 X Moo e 22:362) . - 22,362)
.a ‘-‘w'ﬂ. } Ha‘v\‘z ray 8 e ;} S $ (22,36;) $l $- $ (22136;)
Affiliate Table
Number Proceeds Change in  Number of
of Shares from Realized Unrealized Shares

Held at Value at Cost of Shares Gain  Appreciation  Held at Value at Dividend
12/31/21 12/31/21 Purchases Sold (Loss) (Depreciation) 9/30/22 9/30/22  Income

R TS TR WA
eca , e Y o
7@ T3y ¥ &»?Lié
NI T 1,150,765 $1,150,765 $9,495,839 $9,413,181  §, $ 1234433 $1334433 $11350

y
YWe s e - Wiw 4w, P 189.

h @ » IS N
oa NP aa P ALY



Principal

Amount
Bonds and Notes - 94.5% T
‘. ;21 378 -34.3%
‘<. ;21 A & \s
1.88%, 03/15/41 - 03/15/51  $ 337,000
225", 08/15/464 ) 243,000
38'/- 02/15/4g, 29,000
3 00*%, 08/15/48 303,000
4.75%%, O~/1VJ37£ 239,000
40. Y-
02 5'/- O7/31b5£) 180,900
0.63%, 10/154 4 36,000
0.75%, 12/3183 437,000
0.75%, 01/31584 ) 333,000
1.13"%, 01/15R,5 179,000
1.;5'/-, 11/30/5,6 598,000
1.50%, 03 L9k 4 83,000
1.63%, 05/15/31 1,051,000

Fair
Value

227,557
174,884

22221
256,083
264,845

161,665

33,460
418,189
271,059
166,736
533 220

79,806
885,347



Principal Fair

Amount Value
5.00%, 03,5/38 -

05k,5/38 () $ 4,837 $ 745
5.50%, 134,5/33 (%) 2216 419
6.00%, 014,5/35 (¥ 3,990 708
7.50%, 114543 (%) 223 5
8.00%, 084,543 (3)** 5 :
8.00%, 074 5h 4 (%) 171 9

106,79
Rs‘: a2 y -9_;'/-
0NCI N 'A'*‘ ~ ¥ s
2020- u
0.56"%, 10/15k 4 26,401 26,069
26,069
oV ad? e $ -26.7%
3Lpe .
3.13%, 09/19/46.{ ) 2,000 1,33
7- 2\} L
0.95%, 0;/10%;6£ o) 7,000 6,039
A® z % °;:'s
3.75'%, 11/30/;6% ) 6,000 5,836
4.90%, 11/30/46£ ) 8,000 7,695
A ISP
2-60%, 1151544 ) 7,000 6,668
2:95%, 1151564 ) 5,000 4,574
330%, 05/14K,6 -
11};1};9% ) 13.000 10,759
4.05"%, 11@1/39£ ) 3,000 2,430
425%, 1151/494 ) 5,000 4,01y
4.40%, 11/06/4g, 2,000 1,660
4.63%, 10/01/4;% ) 2,000 1,700
4.88%, 11/14/48£ ) 3,000 2,634
A2 ‘:uAQJ_a;s-\,\ .

3.90%, 04 15/30£ ) 7,000 6,023
A‘a‘l’\ “ﬂ L& ) ] ,'¥ ‘;'\»\ .

4.39'%, 06/01/55, 5,000 4235
IV S

3.45%, 05/15/51 8,000 5,565
":'.» N -

3.50%, 11/15/;4£ ) 4,000 3,889
Atz S Yy .

425%, O6/15f;6£ ) 5,000 4,484

N . j . R s “ X
A:?*;&B)%B(%(\ )10.7()0 11-1.4444 BO0004 1(4.887%,)577.8(06/55/33)577.8( ))-8857.9(5)0(,000)-5493,5, 0,668
5 .95%, 04/41/5, 5,000 6,668;.95%, 04101/5,, 5,000

N



& “N -
3:30%, 06/01574 )
3.75%,06/01/314 )
385'/- 06/01/60 )
4.35%, 03/015,94 )
4.50%, 05/15/35 )
4.55%, 03/09/494 )
4.75%, 05/15/46£ )
A e g o
4.13%, 0113584 )
6.15%, 04/03/304 )
o) FA LY G
3.15%, 13/0154 )
a" galilpP:’-z v
T N
3.95%, 03110564 )
= ®ia “"a co M.
325%, 10157
4.18%, 11557 )

425%, 10/‘;;/‘;6£ )
ST skt
1.06% +aﬁ'.* - 33 Y

5.09%, 06/1459Y )

Ry O GOT%
L 074,1/51;
1563 {?f IR )

2.97%, 07/‘*1/5\;( )

® i Ry 9. (3.37%
3oy 2 ™ 3 015,355,
0817 +3 &+ ¢ »

s w A ‘;2 'A )

337'/- 01h3b6£ )
‘A“*” co M. (3.71%

&q Qs+t 04R4RT;

1512 +3, 8.+ ¢ B

. w . }2 Py )c
371‘/- 04/*4/*8% X )
= 8 ia kg 9P (385%

N I PR 03/918/3*
2-007+50 3500 5o
o ‘-}2
3.85%, 03/08/37y )

& X, oM. (3.95%

WY £ Re v 0143/48;

119%+3, 8.+ ¢ B

~ Vx B 4#2 7y)

395'/- O1/~3/49£ X )

o 8 i Ry OOP. (4.30%
\[A&H; Qs+ 012,84 5;

2.66%+3 e - 4 “»

SNy - 33
430'/- 1f\/31/99£ X )

a A Ve a Xy
ua- e
5.70%, 05/30/41£ )

A Qﬁ"ﬁ No W
2-73%,0355/314 )

4.39%, 08/15/37£ )
4.54°, 08/15/47£ )
4.70°%, 0410357 )
4.91%, 04/03/304 )

A'w ‘*a '»‘\‘a:‘ HZ'\‘\ ‘f)/Q
167, 03554564 )

a &‘}1, ‘*a .!a ray .
1.9 %, 03/01R7
227%,12/01L8
‘i} [ N A' . SO, &C’ .
3.70*%, 06/06/;7£ )

4.67%, 06/06/47£ )

Principal
Amount

9,000 $
6,000
9,000
2,000
5,000
2,000
000

~
-’

4,000
7,000

6,000

8,000
3,000

6,000
6,000

5,000

9,000

2,000

-

6,000

6,000

6,000

7,000

3,000

4,000
5,000
2,000
5,000
4,000

5,000

11,000
11,000

7,000
3,000

Fair
Value

7,88
4,811
6,055
1,870
4,39
1,596
1,676

3,600
6,743

5,734

2,691
5,559
5,707

4,060

5,509

1,893

5,461

4,848

4,415

5,779

2,853

2,956
3,67
1,33
4,670
3,54

4,319

9,546
9,090

6,518
2,58

4.69%, 10/15/44£

EX IR
Q’

v
Zaz;'\ i

5%, 04/15#8% )
3 70'/- 07/15/30% )
380'/- 07/15/48 ﬁ )
5%, 10/15/50 é )
6 13'/- 04/01/36% )
EX RN
co .
2-85%, 10/15/50£ )
3.85'%, 03/15/5,
425%, 01/15/49£ )
EZET a v
4.88%, 07/15};6% H)
XS] Py .
225%, 05/01/30% )
LY !Jz'v\ 4 Voo
2.50%, 07/1548
3.88"%, 08/15/30£

N2
" aq‘a Marh

LIV _»P‘& ‘:/)
488'/- 05/03/‘*9%
) %; s

3.00'/., o;;;4/50£ )
3.38%, O‘E/|08/6}1£
'(4%38‘7 J\}b i
0642/30; 4.4b% + 57 3
elisg ™ 53 )"
4. 88'{;T 10/31/99£ )
50V 7y IR,
1.45%, 11/13/3 ﬁ )
2-35%, 11/13/40% )
95"/- 03/15/3g,

0%, 06/15/\6% )
340'/- 07/\6#9% )
4 13%, 06/15/39£ )

435%,105,6/491 )
455'%- 0"/*0/48% )
-.?.7 P%“Q

n°5/- 04/01/\8% )
Ao AR
3.14%, 11/15/35¢ )
3.45%,04/15/334 | )
3.47°, 04/15/344 )
4.15%, 11/15/30 é )
4.30°%, 11/15/30% )
4.93%, 05/15/37¢ )
L ST N g5 09
4.87%,08/05/3%d )
LRI L e
4.00*%, 04/15/38% )
s cop.
2 48% 08/18/31
Usg Pay > N LY e F.2

3.75%, (y\Sb 7,&
W h:g [N
us- C
4.15%, 1~/15/48£ )
4.55%, 09/01/44%

Z“ VLLL,\ KU

/

3.85'/-, 06/01/;7% )
4.95"%, 06/01/47% )

$

Principal
Amount

2,000 $

2,000
3,000
3,000
2,000

3,000

8,000
6,000
4,000

8,000
3,000

5,000
3,000

6,000

4,000
5,000

7,000

2,000
2,000
5,000
2000
2,000
3,000
3,000
2,000

8,000
3,000
4,000
2,000
2,000
4,000
1,996
11,000
2,000
5,000

3,000

4,000
7,000

5,000
4,000

Fair
Value

1,713

1,813
2705
2347

1,615

3,043

5,154
4,607
3,348

7,519
2,371

4,139
2,560

-’

5,519

2,598
3267

6,045

1,543
1,336
429
1,895
1,817
280
2,513
1,757

6,475

2,103
3,069
1,504
1,729
3,369
1,651

10,056

1,675

3,30
6,115

4,613
3,40



Principal

Amount

Craty e Ve f‘ma‘! ce.

1.75%, 12/02 6 $ 5,000 $

2.45%, 1;/0;/31 5,000
CA ®;ug “,

4.88%, 05/01/~4£ o) 7,000
%M N Ny o9

3.75%, 07,8464 ) 7,000
Carhg:? 3m

3.08"%, 06/15/;4£ ) 4,000

7-‘:334\-‘[,’!,-, Pa\» .8 L

220%, 03/01/3 7,000

#y e a2 oo

272 %, 03/15/304 ) 3,000

3.58%, 04/05/50£ ) 3,000

‘-)P.% P -

325%, 09/19/49£ ) 5,000

325%, 04/09/50 5,000
cYeus B Y-

2.65%,01/15/3 5,000

3.75%, 03/15/5, 5,000
c¥ P peP.

3.00*, 10/15/30 3,000

3.38%, 03/15/304 ) 14,000

435%, 1215574 ) 23,000
c¥ ‘-y/_pﬂ, -~ Y

2.65%, 06/01/31 5,000
Q§7 R4e TR g™ S
xrg L £,

Jo. T TPN P s\iiP % %

Gl

3.50"%, 06/01/41% ) 4,000

3.70'%, 04/01/51% ) 9,000

4.80%, 03/01/504 ) 7,000

4.91%, 0753554 ) 5,000

5.05'%, 03/30594 ) 8,000

5.75%, 04/01/48£ ) 5,000
o2 Yo R s o s

‘omgs O

5.88"%, 03/31/‘;5£ ) 7,000
oe Jp AN

3.85%, 017154584 ) p.

G #8398 8%,

Fair
Value

4,381
4,007

6,861
6,476
3,866
5,184

2,476
2,073

3,690
3,689

3,864
3,388

2,374
11,446
21024

3,994

2,556
5,467
5,007
4,879
7,349

4,043

7,017






Tyem ¢ e gy
3.45%, 01/15/50% )
) = e ¥ B
4.05%, 04/15/30% )
4.45%, 04/1 5/46£ )
4'70./V'I’ 04/15/50
PR LYo ¥ 3
2-61%, 10/15/30{ )
3.45%, O4/15/51£ )
T e ¥
4.10"%, O;/O1/45a( )
WYV 8 0 e,
o T B
1.15%, 03/014 6
1.65%, 03/015,84 )
uB u g Y g % SSe O
4.55"%, 04/01/49£ d)
By Ay .
3.50"%, O7/O1/;9£ )
4.40%%, O7/O1/49£ )
® ¥&g- .
-
- ’ -
4.13%, 03/01/4g { )
® I e \Say .
2-40%, O3/15/31£ )
® sy Pcep.
2-80%,01/15/3
LAY F¥e I8
4.35%, 13/085,6 )
(Ve ¥
3.50"%, 04/08/30£ )
TRY. JIEN L.Ra"’ “n -
455, 03/01/30
1€y 1@ 457

Principal
Amount

5,000 $

5,000
5,000
4,000

6,000
6,000

8,000

4,000
3,000

7,000

3,000
3,000

7,000
6,000

3,000

7,000

6,000

4,000

5,000

Fair
Value

3,479

4,53
4,09
3,35,

5,093
4,461

3,458
5,457

-’

5,437



Principal Fair
Amount Value

435%, 05/1557 $ 10,000 $ 9,38
LA 25" Pa‘gnl'.
3-45%, 01/09/30 ) 9,000 7,564
. 58 &b S8
3.63%, 03/03/37£ 3,000 2,595
LR e I T TRl N
g
4.50°%, ow/15/47£ 3,000
i_ Log oS 2&0e .
(’;9@'/' ’*ﬂ,f, N
05/13/30; .53 % + j "
=¥y )
M%'/. 05/13/31_‘; X ) 5,000 3,974
.\&gp
(3 1&. ’&ﬂ I{q 5 »
O4hn/41 1.48% + V %
Y :.; )
3 VI16'/. 04k /4 ) 4,000 2,739
i SN&e .
4 3. sé‘/-- =~§ 2 Te
07K 4B 1. 38% + 3, ®, »
4 ,' w‘m‘g 7y)
3. VI88'/. 074541384 X ) 2,000 1,569
LS 8.
(395‘/. SR
014 3/48; 1~»'/- +a . -
‘ » N, ¥3 7¥)
3m90-/- 01/~ 3/49£ X ) 10,000 7,417
I_ sV &pe .
4. oF/... u.ﬁ PR
044,35 8; 1. 1‘n"/.+2h . -
‘ NG ¥3 7¥)
4, 01-/. 04h 3;» 594 X ) 4,000 3,618
i $28&0e.
‘(@ o?‘/--.‘ R ot o
0744/AT; 1.45% +3, &, »
‘ » - Y3
4, mos'/- 07h4/48£ X ) 5,000 3,789
[ Le 0 s &0,
4 (4. YRR RSO
035,4/30; 3.75% + X' g

2,393

-’

“ ‘-}‘_; 7Y)

4m49‘A 03/«4/31% X ) 4,000 3,645
i . s2&ce .

(4 65‘% m 2 Qe

0,/0155; 3.18% + V %

. ‘-vg )

4.60%, 1;/31/99£ X)) 6,000 5219
s R TEN L ‘osl',z s

3.00%, 06/01/51 5,000 3,304
xS0 Y oL RN Y

3.50%, 05/01/50 3,000 2,099
&g ,B PP

3.;0'/-, 05/01/30£ ) 3,000 2,560

3.80'/;(1 05/01/50£ ) 2,000 1,423
v Bep oy

ak B,

4.70%, 11/01/42£ ) 2,000 1,563

5.00*%, O3/O1/43£ ) 2,000 1,621

6.38'{-/' O3/O1/41£ ) 4,000 3,722
R L.ga-.- L G

1.75%, 11/15,6 10,000 8,668

5.05%, O;/15/46£ ) 8,000 6,550
~ Agn?.

3.30"%, 03/01/50£ ) 3,000 2,109

2,000 1,995

4.65"%, 11/O1f;4£ )
LT eeysce.
520%, 07/15/45 4,000 3,478

- 3'aii$ PPN 0. s By -
3.85%, 13/154 6£ 4,000 3,77,






Principal Fair
Amount Value

; 58, S soom.



Principal Fair

Amount Value

ag oo

2.50%, 04/1 5/;6% ) $ 3,000 $ 2,783
R RS R RE

5.40%, 0;/01/43% ) 2,000 1,65
‘:gs-, Sty = San .

3.88"%, O3/15/39£ ) 4,000 3,457
4 2 ASZ {C’}P

4.;0'/-, 1;/15/46{ ) 6,000 4,995

a2 gs_ Sce P (5.75%
W8P g 081553,
2.94%+3 84 4
4 A, @
Ve V: bl 4;2 J})
5.75%, 08/15/53 X ) 9,000 829

v 4 0¥ 97 L
OB (46374 Y 5 Ta
094056;3.13% +%, o «
« P VR A ‘#2 i‘¥)
e
4.63', 1259149 X ) 5,000 4,426

‘} a3 o ve \.
AN
1001522657 + 3, & »
« BNT ey

»

4565%, 13/31/995 ) ) 8,000 6,90
o e ‘o}g e .
2.70%, 03101574 ) 6,000 5516
2.95%, 0;/01/30£ ) 6,000 4,830
335%, 03/0158% ) 3,000 2,601
3.75%, 03/01/50% ) 2,000 129
5.04%, 05/01/;7% ) 7,000 6,741
5.15%, 05/01/30£ ) 7,000 6,483
5.81%, 05/01/50£ ) 5,000 4,351



w St Y 3oC
9[55'/-, 05/01/37£ )
1o ¢ e
3.50"%, 04/15/05
3.75%, 04/15K 7
3.88"%, 04/15/30
4.50%, 04/15/50
R s
*q N ) " 1 - A
346'/- 0\/19/‘;9£
P 08y E
1 4.,.} oLy mon ‘:p'A'
3.55%, 11/01/;4£ )
3.80%,035,15,94 )
L sg:a-fz»h/-.l")» R VAR
425%, 05/15/;8£ )

il S ) \.L:~s05(/'§.06/'§5{;
3537 +3, 8.+ ¢ D
- g3y )
5.63'%, 055,0/754 X )

P_ LS A

éﬂqa:(‘:, ;1aV/IgP/ g
4.00"%, O3/15/~8£ )

R T UL go;l' (4.80%
Loy 2w 0o/ 4;
3007-+5Vi;r‘L % R
o ‘?2
4.80%, 1;/31/9% X )

”9,"‘ IP:s s 1800 P
4.13%, 06/01/444 )

Ke N NI P‘:.A
3.13'%, 08/15R7
Vsl A0 S
4.00"%, O3/O1f;6£ )
P
3-10%, 08/01/3; £ )
3.00*%, 08/15/31£ )

4.0, Ja N o8 ».

3.55%, 054,0/61
3.80%, 04/06/71
4.10"%, 09/15/67£ )

o, ‘g{‘ %"‘!‘ oL Py .
2-00%, 05/15/30£ )
450%, 05/15/3,,

4.45'%, 13/15/48 )
4.75%, 07/15/45£ )
4.75%, 05/15/5,,

R ekt I SR
3.95%, 06/15/’\6%

p’ SX o "//.

355%, 1015564 )

i e e g &S

,.36'/., 03/15/3
3.00%, 0363574 )
3.40%, 0353/414 )
3.55%, 0343/514 )
)
)

2.10%, os/rm/nsag )

3.70"%, O3f;;/61£
4.40"%, 11/01/34£
"gﬂ' - “f\’ A &/.t 3(«‘ .
4.00"%, 11/15/46% )
bl RN
70'/- O4/15/40£

or XA s

5

3.55'/-, O7/15/;4£ o)

$

Principal
Amount

3,000 $
7,000
6,000

9,000
5,000

5,000

7,000
4,000

7,000

9,000

4,000

9,000
4,000
3,000
5,000

5,000
5,000

4,000
5,000
5,000

8,000
5,000
4,000
6,000
4,000

2,000
7,000
8,000
8,000
4,000
4,000
3,000
8,000
5,000
5,000

4,000

6,000

Fair
Value

6,697
5,546
7,976
4,021

4,563

6,780
3,595

6,490

8,376

3,663

4,795

3,654
4,001

2,781
3,59
3,779

6,454
4,649
3,386
5,405
3,577

6,751
6,155
3,643
%8
2,118
5,444
4,373

3,971

2,895

5,715

Py & 2o Pc
4.38'%, 05/30/;8£ )
525'%, 05/30/48% )

Py ‘-}g’ ».
2.40%,04/014,,8
2-95%, 04/01/31

PEz 0 3V,
2-15%.06/014,6

'l" o [71 }z SCe.

3. 90'/- 04/01/*7;‘(

Foan-

1.80"/-, 09k /31

2.50%, 0943 /41

S S8 V8 Say .

220%,01/15/33

2.95%,01/15/5,

cx Yy oL Py .

3.55%, 06/15&5% )
hos yg® &co.

4.15%, 01!;4/;9£ )

4.75%, 1~/07/46£ )
”:s g9® &ce . (3.19%
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Fair
Value
2+43,0,094

1,793,095

767,354
1,383,996
1259,113
1,121,680

744,481
1,339,634
2,508,316
1,072 240

476,383
1,056,053
1,313.,85

21,797,187
3,989,785
6,148,941
3,754,585
4,083,575
1,648,559
1,490,494

2,745,375
3,454,973
2,551,656
1,614,913
1,909,378
2,937,957
1,155,469
4,763 377
2,751,770

558,133
4,388,285
1,800,707
1,603,629
2,365,468
1,407,885
1,148,310
4,645,631
3,037,551
7394,656
3555,147
6,371,724
8,045,868
5,036,813
2289,089
1,115,542

995,937

450211

169,590,988

Principal
Amount

0.63% 07/15/3 - 03/15/43 2,815,135 §
0.75% 03/15/4g - 03/15/45 2271777
0.88' 03/15/47 975,759
1.00% 03/15/46 - 0y /15/49 1,701,009
1.38% 0y /15/44 1,411,087
1.75% 01/15,8 1,131,384
;.OO'/- 01/15,6 746,375
213" 03/15/40 - 03/15/41 191,968
2-38"% 01/1555 - 01/154,7 2,487,449
;.50'/- 01/15,9 1,034,970
3.38% 04/15/33, 417293
3.63% 04/15,8 970,859
3.88% 04/15,9 1,171,463

4\7 s ;“5 N R Rt
0.13% 07/154 - 07/15/31 23,686,966
035" 01/1545 - 07/154,9 479,730
0.38% 07/15R,5 - 07/15R,7 6,536,307
0.50"% 04/154 - 01/154,8 3,931,489
0.63% 01/154,4 - 01/154,6 4520,568
0.75% 07/15,8 1,753,760
0.88*% 01/15K 9 1,584,036

‘<. ;‘,&\a_ A V: s
0.13% 13/15K,3 - 03 /1544 2,900,000
0.35'/- 03/15,4 - 10/31R,5 3,800,000
0.38% 08/15k,4 - 09/30R,7 2,900,000
0.50% 11/304,3 - 03,856 1,750,000
0.63% 11/3047 - 08/15/30 2,350,000
0.75% 13/31K43 - 03/3146 3,150,000
0.88% 11/15/30 1,450,000
1.13% 01/15R,5 - 02,/15/31 5,475,000
155% 03/3148 - 06/304 8 300,000
1.38 01/31R,5 - 08/314,6 600,000
1.50* 09/30k,4 - 03/15/30 4,900,000
1.63"% 03/15k6 - 05/15/31 2,135,000
1.75% 06/30h4 - 11/1549 1,750,000
1.88% 06/304,6 - 0358k 9 2,600,000
2.00% 03/1545 - 11/15K6 1,494,000
2.13% 11/3043 - 05/314,6 1,200,000
225% 1313153 - 03/15/5; 530,000
.38 08/15k4 - 05/154,9 350,000
2-50 YA 01/31R4 - 03/31K7 7,550,000
2.63"% 04/1555 - 03/154,9 3,450,000
2.75% 0358k 5 - 08/15/3 6,750,000
;.88‘/- 10/315,3 - 05/15/3g, 8,480,000
3.00% 06/304 - 10/31R,5 5200,000
3.13% 08/15/,5 - 08/31K,9 2,400,000
3.;5'/- 08/31R,4 - 06/304,9 1,150,000
3.88% 09/30/2,9 1,000,000
455% 09/304 4 450,000
“ 2 “

a Ay L.;gag a0 -5.8"%

U R A CF N
L S Un ¥g (9 ».
035% 0346k 4 360,000
3.38% 084644 250,000

U e e s
0.50" 04/14/25 650,000
1.88% 09/11kL,6 500,000
3z5% 1111658 155,000

PNE e Y. (85 g Y
ol
0.13% 10/16/2,3 380,000
0.38% 07515 500,000
1.50% 04/01/37 - 11/01/51 943,614

340,009
245,725

591,416
455505
119,359

364,130
448,80
746,058

o P 3302053 (¥ N)
Principal Fair
Amount Value
2.00% 01/01/36 - 03/01/5 $ 10,735,046 8,771,571
2.00% 09/01/50 () 573260 466,805
2.50% 01/0148 - 09/01/50

() 1304291 1,044,105
2.50% 06/01/51 - 05/01/53, 2,930,831 2,467,688
3.00% 07/01/30 - 08/01/50

() 1,638376 1,465,976
3.00% 13/01/46 - 06/01/51 422,949 373,358
3.50% 03/014,6 - 11/01/49

() 1,119,422 1,095,310
4.00% 06/01/4, - 08/01/48

() 426,993 405,014
4.50"% 05/01/4g, - 11/01/48

() 81,776 79,433
5.50*% 01/01/38 - 04/01/39

() 155,643 156,548
6.00% 06/01/37 - 11/01/37

() 144296 150,71,
635" 07/15/3 250,000 291,708

e L
R .
0.50% 11/07/5 250,000 222,775
0.88' 08/05/30 250,000 195573
1.50% 04/01/36 - 11/01/41 1,477,831 1,349,496
1.50% 13,/01/50 - 03/01/51

() 776,578 596,574
1.75'% 07/03 1 4 225,000 215,513
2.00% 11/01/35 - 04/01/51

() 4,475,878 3,704,165
2-00% 06/01/36 - 03/01/55 5,444,614 4,479,5;3
2.13% 045456 200,000 186,304
2.50% 09/014,8 - 04/01/51

() 3,190,003 2722716
2-50% 06/01/3; - 03/01/55 7,194,803 6,134,630
3.00% 04/01/30 - 13/01/49

() 2281476 2,048271
3.00% 13/01/35 - 05/01/53, 3,734,894 3564,719
3.50% 01/014,7 - 03/01/49

() 1,089,587 1,001,963
3.50% 11/01/48 - 06/01/53, 656,310 593,618
4.00% 10/01/41 - 03,/01/50

() 1,139,357 1,077,630
4.00% 07/01/47 - 08/01/55 229,859 213289
4.50% 01/01k,7 - 09/01/49

() 431,485 420,022
5.00% 13/01/39 - 05/01/41

() 87,300 87,780
5.50% 13/01/35 - 04/01/38

() 515,044 55,82
6.00% 03/01/34 - 08/01/37

() 660,843, 688,93

. uv‘ o . Lvl. 5
1 5 &%a 0w
B A
1.50% 10/01/37 () 835,000 706,650
2.00% 10/01/37 () 1,250,000 1,099,941
2-50% 10/01/37 () 650,000 588,085
3.00% 10/01/37 - 10/01/53,

() 1,000,000 886,611
3.50% 10/01/37 - 10/01/53,

() 2,800,000 2,535,618
4.00% 10/01/53, () 2,025,000 1,876,756
4.50% 10/01/53, () 1,735,000 1,641,415
5.00"% 10/0]/5; () 300,000 293245
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2.50% 074,0/50 - 084,0/50
() 519,725 450,197
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State Street Total Return V.1.S. Fund
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3.00% 10/15/4g - 05 0/50
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3.00% 014,0/46 - 094,0/51

3.50% 114,0/43

3.50% 03k,0/45 - 084,0/49
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@
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1.48% 04k,5/30

1.56 044,5/30

1.87* 014,5/30

3.00% 135545

3.39% 03544

3.78" 084548

3.90% 044,548

3.90% 084,548 - 1355/30

)

3.95% ‘1 1/;5/30# )
A L

R .

137% 0745/30

1.51% 03455/31¢ )

1.73% 1055/31¢ )

5.70% 035546

3.16% 0655474 )

Rs“: 2 ;‘-0.1:/-
E N 188 Cr N
.A»&«» ‘ lzs JYus
0.90% 11/1546
’,pi‘gq, G s
0.44* 09/1546

o BN S - sy
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Foho U @9 W P/ VE
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1.64% 15/1057

R P oA e
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1.03 09/154,8
Oy Yy e 0.0
ey v ous 3033
421 01/15k,6
Ve Ly U @9 @ P/ T
38 NYERNE
0.74* 05/154,6

L

e e

v ca

Principal
Amount

$ 1,093,464 $
1,619,453
188,036

1,155,138
633,184

286,745
500,763

100,000
575,000
1,100,000
675,000
550,000

100,000

74,537,437

Fair
Value

98,653
1,441,354
174,576

1,063,030
604,780

279,904
514,013

85,708
507,038
997,983
639,470
5,5,707

83,514

N 9z & s -0 %

69,643
40,000
58,333

300,000

200,000

178,178
100,000

535,000
380,000

80,000
145,000
100,000
179,700
180,906

56,378
35,566
48,958

286,449

197,195
173,647
96,685

513,695
364,470

65,955
113,676

78,713
169,659
170,114

2,365,157

184,000

9,000

100,000

150,000

81,000

200,000

100,000

‘%‘\} -: 7“."‘\* 7;.-[ "\} S .
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170,781
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975,09

133,438

70,013
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2.65% 04/1545
3.38' 03/014,9
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4.90% 11/30/46
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350% 05/144 6
3.80% 03/15k5
425% 11/145,8 - 115,1/49
4.30* 05/14/36
4.75% 03/15/45
4.85% 06/15/44
4.88*% 11/14/48

we oA, o e
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A® R
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{&_ 2 Du &TesP_ s
Aoh. 3 a

3.39' 10/15/49
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325% 10/0149
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5.05% 05/15/30
2.70"% 05/15/40
Az .
4.13% 05/014R4
Aang,® I
3.45% 10’01/49
A Rg e p.
5.05% 06/01/33

W . j R ;/ s 4\}
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3.55% 03/15/53,
4.85% 04/15/49
Az z oLP g o .
4.00% 13/06/37
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3.50* 10/014,9
P L
2-90% 11/15/51
A Mg e
8.00% 11/01/31
Sy
0.80* 08/15k,7
2-05% 08/15/50

A,
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$

30,2023 (vt ¥ )
Principal Fair
Amount Value

100,000 $ 95,890
868,450

100,000 94,421
25,000 22296
100,000 96,186
25,000 22,872
50,000 46,751
75,000 72,616
60,000 50217
50,000 43,337
150,000 128,607
50,000 43,604
25,000 21,953
50,000 30,423
70,000 67,931
25,000 18278
35,000 24,347
250,000 233,513
100,000 9,789
25,000 21,005
15,000 13,398
100,000 81313
100,000 98541
10,000 8,193
25,000 17,979
20,000 19258
50,000 35,420
25,000 23203
50,000 34,068
50,000 41,99
100,000 76,751
15,000 12,700
10,000 6,483
50,000 53,857
50,000 43,153
50,000 29,446
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225% 03/01/3
3.50% 06/01/41 - 09/15/53
3.65% 09/15/59
4.30% 03/15/30
4.35% 06/15/45
4.75% 05/15/46
A IR SN
3.50% 01/15/31
LI R Y.
4.30*% 10/01/48
5.45% 10/15/33, ()
szt &V i
5‘\3.? ég |Oﬂ P/gr !
3.70% 11/16K5
L 3 ]
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1.7(‘)'/- 05/154,8
Uy QVZ & Ay .
2-40% 08/01/31
Uy OB R

$

Principal
Amount

50,000 $

25,000
275,000
100,000
270,000
200,000

50,000

10,000

50,000
15,000

50,000

20,000

50,000

Fair
Value

47,366
18,917
185,96,
64,94
247,104
155,954
41,890

8,004

4,128
15,159



State Street Total Return V.1.S. Fund
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aaa
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4.30% 08h43/3;
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PRI SR VL
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4.35* 05/01/33
AR SR
240 04/30/30
325% 04/3049
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ILh j
2.63% 13/1546
i S& 3 WA Pag
e
2.13% 03/154 7
P, ://_
3. 68 '/- 09/01/30
0 . ‘..‘h,g San .
3.60% 06/014,6
LEL f 1IN ‘s/‘,
2.55% 04/01/3;
3.40% 064149
058 W9
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U
WORg YN
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433% 11/064,8
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e Y o Npe
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3.85% 13ka /51
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3.55% 03/15/4g,
3.70% 03/15/5;,

Principal
Amount

100,000 $
100,000
100,000
100,000
25,000
50,000
100,000
75,000

135,000

66,000
10,000

100,000
25,000

150,000
100,000
30,000

20,000
60,000

150,000

150,000
25,000
75,000

75,000
50,000

50,000

35,000
25,000
100,000
25,000
50,000

50,000

295,000
50,000

100,000
17,000
15,000

20,000

Fair
Value

87,074
91,090
95,163
87,808
15,451
35,721
73,869
68,857
103299

61,460
9,137

64,430
21,081

156,993
97,07,
26,501

16,543
53,907

153,334

131,377

55,391
4,319

43330

28428
15,509
63,495
23537
47,019

49,090

22,118

30,467

94,745
15,445
11,769
15,353
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Principal Fair
Amount Value

$ 15,000 $ 13,099
150,000 131,778
50,000 57,784
150,000 136,387
150,000 115,086
50,000 33,723
25,000 21,059
100,000 93,470
100,000 93,948
75,000 73,037
50,000 45,163
15,000 12.899
50,000 37,356
50,000 49,400
50,000 48,855
75,000 75,826
20,000 12.523
10,000 6,959
10,000 9,355
15,000 11,970
10,000 8,465
25,000 24,165
55,000 52,981
25,000 22839
100,000 91,410
50,000 43,811
20,000 16,035
50,000 47,633
75,000 71,963
25,000 18,768
50,000 48,646
50,000 46,773
75,000 72,613
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Amount
S e B ’Ei." s By .
220% 03/01/3 $ 50,000
%""’ L JeaYe V.8
224" 03/15h5 65,000
2.49% 03/15K 7 15,000
3.58% 04/05/50 25,000
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State Street Total Return V.1.S. Fund
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Principal
Amount
e, ‘;\3 RA N
4.00% 03/0159 $ 50,000 $
[0 TR :a?"‘ PR e
3.13%03/15/51 50,000
4.60* 08/15/43 100,000
O% g & & ASan
4.30% 05/0144 5,000
5.40* 11/01/48 75,000
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6.50"% 03,/01/39 50,000
C8 9L X tse o, By
o 3 \9} N -
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o I PR AR R I
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5.75% 12,/01/43 100,000
e 4 K Mg -
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3.80% 03/1548 25,000
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435% 03/1559 50,000
4.65"% 03/01/68 85,000
6253 % 04/30/40 75,000
g Wzl
4.38% 03/1549 15,000
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3.88Y% 075045 50,000
4.10'% 03kL 5k 5 163,000
4.30% 03R54L 8 93,000
4.78% 03k,5/38 95,000
5.05'% 0345/48 140,000
z.ij Py Wi sa
4.55% 0/15/48 15,000
32800 .
2.75% 04/1555 25,000
7.13% 03/03/31 75,000

Fair
Value

46,429

34,033
88316

4,93
65,493

54534

153,000
23,130
3,651
48,035
13,483
40,753
85,433

70,837
91,301

137,064
17,740
44,730

86,414

73,133

47,645
70,419

35,591

44,885

22229

43,178

22,648
47,178
69,093
78,344

13,869

48,501
159,569
87,961
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123246
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23,876
85,558
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o P 330,305 (v d W)
Principal Fair
Amount Value

$ 75,000 $ 81311
100,000 76,128
50,000 57,338
25,000 20,831
75,000 64,075
25,000 17,785
100,000 77,48
25,000 18,881
100,000 95,595
125,000 85,671
150,000 110,943
25,000 23,613
50,000 48,461
50,000 48,197
50,000 46,870
50,000 45,076
150,000 134,083
25,000 18,399
250,000 259,943
100,000 91,603
100,000 80230
50,000 39,003
15,000 13,651
40,000 35,944
25,000 18243
30,000 27,103
50,000 43,809
100,000 87,885
25,000 19,773
100,000 98,037
135,000 117,916
25,000 22,048
65,000 54,047
50,000 43,099
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Principal
Amount

50,000 $
22,000
13,000
60,000
50,000
40,000
75,000
75,000
25,000
100,000
60,000
100,000
50,000
50,000
10,000

135,000

100,000

43,000

200,000

50,000
25,000

65,000
65,000

75,000
100,000

75,000
25,000

150,000

25,000

150,000
100,000
50,000
385,000
20,000
90,000

100,000

Fair
Value

31,031
21,043
13,060

84,885
55,948
79,975
43,319
46,504

7,057
85,607

95,600

37,770
24231

49,838
61,438

71,545
77,623

63,458
20,589

135,083

23,731

131,605
94,569
48,305

375,841
19,161
86,303

81,673
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4.80% 04/01/44
5.65% 12,/01/41

Principal
Amount

$ 75,000 $

250,000
100,000
25,000

‘&

100,000
15,000

75,000
25,000

75,000
50,000
50,000
50,000

Fair
Value

63,769

203,487
99,993
300

NN
r . A

84,659
14223
63,003
23,458

71,358
49344
43,636
48,635



State Street Total Return V.1.S. Fund
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Amount
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Affiliate Table

Number Proceeds Change in
of Shares from Realized Unrealized
Held at Value at Cost of Shares Gain Appreciation

12/31/21 12/31/21 Purchases Sold (Loss)
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To-Be-Announced Transactions
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