SSGA Mutual Funds

Percentage of Exposure to Securities in the “White List”

First Semester 2017

Fund House/UCITS
Description

SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV

ISIN Description

SSGA Global Treasury Bond Index Fund
SSGA Global Treasury Bond Index Fund
SSGA Global Treasury Bond Index Fund
SSGA Global Treasury Bond Index Fund
SSGA Global Treasury Bond Index Fund
SSGA Global Treasury Bond Index Fund
SSGA Global Treasury Bond Index Fund
SSGA Global Aggregate Bond Index Fund
SSGA Global Aggregate Bond Index Fund
SSGA Global Aggregate Bond Index Fund
SSGA Global Aggregate Bond Index Fund
SSGA Global Aggregate Bond Index Fund
SSGA Global Aggregate Bond Index Fund
SSGA Euro Corporate Bond Index Fund
SSGA Euro Corporate Bond Index Fund
SSGA Euro Corporate Bond Index Fund
SSGA Euro Corporate Bond Index Fund
SSGA EMU Government Bond Index Fund
SSGA EMU Government Bond Index Fund
SSGA EMU Government Bond Index Fund
SSGA EMU Government Bond Index Fund
SSGA Euro Core Treasury Bond Index Fund

STATE STREET
GLOBAL ADVISORS.

ISIN Code
LU0956451271
LU0956451438
LU0956451354
LU0773065791
LU0522796233
LU0438093345
LU0438093428
LU0956450893
LU0956450547
LU0956450976
LU0773065361
LU0956450620
LU0438093188
LU1475071517
LU0773064711
LU0438092701
LU0438092883
LU0773065015
LU0963596084
LU0438092966
LU0438093006
LU0773064984

Base CCY

usb
GBP
EUR
usD
usD
usb
usD
GBP
EUR
CHF
usb
usD
usD
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

% White List
And Similar

96.77
96.77
96.77
96.77
96.77
96.77
96.77
59.84
59.84
59.84
59.84
59.84
59.84

018

018

018

018
98.97
98.97
98.97
98.97
97.49

Begin Validity
Period

1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017

End Validity
Period

6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017

% White List
(Next-To-Last
Report Available)

96.30
96.30
96.30
96.30
96.30
96.30
96.30
59.28
59.28
59.28
59.28
59.28
59.28

0.21

0.21

0.21

0.21
99.41
99.41
99.41
99.41
99.74

Calculation Date % White List
(Next-To-Last  (Last Report
Report Available) Available)
12/31/2015 97.24
12/31/2015 97.24
12/31/2015 97.24
12/31/2015 97.24
12/31/2015 97.24
12/31/2015 97.24
12/31/2015 97.24
12/31/2015 60.41
12/31/2015 60.41
12/31/2015 60.41
12/31/2015 60.41
12/31/2015 60.41
12/31/2015 60.41
12/31/2015 015
12/31/2015 015
12/31/2015 015
12/31/2015 015
12/31/2015 98.52
12/31/2015 98.52
12/31/2015 98.52
12/31/2015 98.52
12/31/2015 95.24

December 2016

Calculation
Date (Last
Report Avail able)

6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016



SSGA Mutual Funds Percentage of Exposure to Securities in the “White List”

Fund House/UCITS
Description

SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV
SSGA Luxembourg SICAV

ISIN Description

SSGA Euro Core Treasury Bond Index Fund

SSGA Euro Core Treasury Bond Index Fund

SSGA Euro Core Treasury Bond Index Fund

SSGA Euro Sustainable Corporate Bond Index Fund
SSGA Euro Sustainable Corporate Bond Index Fund
SSGA Euro Sustainable Corporate Bond Index Fund
SSGA Euro Sustainable Corporate Bond Index Fund
SSGA Euro Sustainable Corporate Bond Index Fund
SSGA Euro Issuer Scored Corporate Bond Index Fund
SSGA Euro Issuer Scored Corporate Bond Index Fund
SSGA US Issuer Scored Corporate Bond Index Fund
SSGA US Issuer Scored Corporate Bond Index Fund
SSGA US Issuer Scored Corporate Bond Index Fund
SSGA US Corporate Bond Index Fund

SSGA US Corporate Bond Index Fund

SSGA US Corporate Bond Index Fund

SSGA EMU Government Long Bond Index Fund
SSGA Euro Corporate ex-Financials Bond Index Fund
SSGA Euro Corporate ex-Financials Bond Index Fund
SSGA Euro Corporate ex-Financials Bond Index Fund
SSGA Euro Corporate ex-Financials Bond Index Fund
SSGA Euro Inflation Linked Bond Index Fund

SSGA Euro Inflation Linked Bond Index Fund

State Street Flexible Asset Allocation Fund

State Street Flexible Asset Allocation Fund

State Street Flexible Asset Allocation Plus Fund
State Street Flexible Asset Allocation Plus Fund
State Street Flexible Asset Allocation Plus Fund
State Street Global Green Bond Index Fund

State Street Global Green Bond Index Fund

State Street Global Green Bond Index Fund

State Street Global Advisors

ISIN Code
LU0773064802
LU0570151364
LU0570151448
LU1259993019
LU1266655395
LU0956452329
LU0579408914
LU0579408831
LU0956151988
LU0704618890
LU0868465948
LU0956151715
LU0704618544
LU0956452758
LU0956452675
LU0959970749
LU0956453301
LU1112176968
LU0956453566
LU0956453640
LU0956453996
LU0956454028
LU0956454291
LU1112178584
LU1112178402
LU1112178238
LU1112178154
LU1112178071
LU1172716760
LU1205758482
LU1159226452

Base CCY

EUR
EUR
EUR
EUR
EUR
CHF
EUR
EUR
CHF
EUR
EUR
CHF
usD
usb
usb
usD
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
usb
EUR
EUR

% White List
And Similar

97.49
97.49
97.49
0.31
0.31
0.31
0.31
0.31
0.41
0.41
0.00
0.00
0.00
0.00
0.00
0.00
99.80
0.29
0.29
0.29
0.29
99.72
99.72
28.82
28.82
27.01
27.01
27.01
29.99
29.99
29.99

Begin Validity
Period

1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017
1/1/2017

End Validity
Period

6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017
6/30/2017

% White List
(Next-To-Last
Report Available)

99.74
99.74
99.74
0.36
0.36
0.36
0.36
0.36
0.29
0.29
0.00
0.00
0.00
0.00
0.00
0.00
9973
0.40
0.40
0.40
0.40
99.53
99.53
18.98
18.98
26.20
26.20
26.20
3014
30.14
30.14

Calculation Date % White List
(Next-To-Last  (Last Report
Report Available) Available)
12/31/2015 95.24
12/31/2015 95.24
12/31/2015 95.24
12/31/2015 0.27
12/31/2015 0.27
12/31/2015 0.27
12/31/2015 0.27
12/31/2015 0.27
12/31/2015 0.54
12/31/2015 0.54
12/31/2015 0.00
12/31/2015 0.00
12/31/2015 0.00
12/31/2015 0.00
12/31/2015 0.00
12/31/2015 0.00
12/31/2015 99.86
12/31/2015 019
12/31/2015 019
12/31/2015 019
12/31/2015 019
12/31/2015 99.92
12/31/2015 99.92
12/31/2015 38.66
12/31/2015 38.66
12/31/2015 21.82
12/31/2015 27.82
12/31/2015 27.82
12/31/2015 29.83
12/31/2015 29.83
12/31/2015 29.83

Calculation
Date (Last
Report Avail able)

6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016
6/30/2016



SSGA Mutual Funds Percentage of Exposure to Securities in the “White List”
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Marketing Communication. For investment professional use only. Not for public use.

State Street Global Advisors Limited, Milan Branch (Sede Secondaria di Milano) is a branch of State Street Global
Advisors Limited, a company registered in the UK, authorised and regulated by the Financial Conduct Authority (FCA ), with
a capital of GBP 71'650'000.00, and whose registered office is at 20 Churchill Place, London E14 5HJ. State Street Global
Advisors Limited, Milan Branch (Sede Secondaria di Milano), is registered in Italy with company number 06353340968 -
R.E.A. 1887090 and VAT number 06353340968 and whose office is at Via dei Bossi, 4 - 20121 Milano, Italy. T: +39 02 32066
100. F: +39 02 32066 155.

The information provided does not constitute investment advice as such term is defined under the Markets in Financial
Instruments Directive (2004/39/EC) and it should not be relied on as such. It should not be considered a solicitation to buy

or an offer to sell any investment. It does not take into account any investor’s or potential investor’s particular investment
objectives, strategies, tax status, risk appetite or investment horizon. If you require investment advice you should consult your
tax and financial or other professional advisor. All material has been obtained from sources believed to be reliable. There is no
representation or warranty as to the accuracy of the information and State Street shall have no liability for decisions based on
such information.

The information contained in this communication is not a research recommendation or ‘investment research’
and is classified as a ‘Marketing Communication’ in accordance with the European Communities (Markets
in Financial Instruments) Regulations 2007. This means that this marketing communication (a) has not been

State Street Global Advisors

prepared in accordance with legal requirements designed to promote the independence of investment
research is not subject to any prohibition on dealing ahead of the dissemination of investment research.

Investing involves risk including the risk of loss of principal.

All the information contained in this document is provided by SSGA unless otherwise noted. The whole or any part of this
work may not be reproduced, copied or transmitted or any of its contents disclosed to third parties without SSGA's express
written consent.

This document is for informational purposes only and is not an offer to sell or the solicitation of an offer to buy an interest
in any funds and is not intended for public distribution. This document is issued in the UK by State Street Global Advisors
Limited, 20 Churchill Place, London E14 5HJ.

This document should be read in conjunction with its Key Investor Information Document/Prospectus. All
transactions should be based on the latest available Key Investor Information Document/Prospectus which
contains more information regarding the charges, expenses and risks involved in your investment.

This communication is directed at professional clients (this includes Eligible Counterparties as defined by the Commissione
Nazionale per le Societa e la Borsa (CONSOB)) who are deemed both Knowledgeable and Experienced in matters relating to
investments. The products and services to which this communication relates are only available to such persons and persons of
any other description (including Retail Clients) should not rely on this communication.
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