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Bond Maturity Breakdown TLO

% Bonds Benchmark Category Avg Fund Weight H Benchmark Weight v Category Avg Weight
v
1to 3 Years 0.00 - 418 ]
3to 5 Years 0.00 - 0.4 |
5to7 Years 0.00 - 020
v
7t 10 Years 0.04 - 2443 |
10 to 15 Years 11.02 - 0.44 Jmmm
15 to 20 Years 3.53 - 36 W
20 to 30 Years 85.41 - 66.85 ————
Over 30 Years 0.00 - 050 T
Asset Allocation TLO
0 20 40 60 80 100
% % % Bench- Cat
Type Net Short Long mark Avg - -
® Cash 0.03 — 0.03 — -14.08 Fund Tup HUIdIngS
® US Stock 0.00 — 0.00 e 0.01 As of 01/13/2015
moniUS{Stocte 0200 - 0:00) - 0:00 NAME WEIGHT MARKET VALUE ISIN
* Bond 99.97 _ 99.97 —_ 114.07
US TREASURY 5.95% 12,683,550.51 US912810RED1
 Other 0.00 — 0.00 — 0.00 NIB 3.625
As of 01/13/2015 021512044
US TREASURY 5.68% 12,009,16527  US912810RG58
N/B 3.375
TLO: SPDR Barclays Long Term Treasury (15yr+) [
US TREASURY 5.65% 12,049,53673  USQ12810RD28
N/B 3.75
11/15/2043
Last Price 76.40
US TREASURY 5.38% 11,474,454.00 US912810RH32
N/B 3.125
Dividend * $1.92 08/1512044
-
Yield * 2.51 % US TREASURY 4.98% 10,610,678.85 US912810RB61
* 05/15/2043
Dlv' nd Pa 12 US TREASURY 4.96% 10,568,119.05 US912810RC45
N/B 3.625
08/1512043
Volatility * 9.7 % US TREASURY 364% 7,766,408.68 US912810QZ49
N/B 3.125
S&P 500 Volatility * 11.2 % 0211512043
US TREASURY 363% 7,740,085.44 US912810QE10
S&P 500 Correlation * -0.47 N
US TREASURY 3.58% 7,635411.12 US912810QY73
N/B 2.75
Net Assets (Million) $135 1111512042
US TREASURY 3.32% 7,077,781.99 US912810RJ97

First Data

May 23, 2007

N/B 3 11/15/2044

Quarterly / Annual Dividends

Q2

+4.70 %
-5.89 %

+11.08 %
+3.36 %
+11.94 %
-6.77 %
-2.11%

Fund Information

As of 01/15/2015
Ticker Symbol

Primary Benchmark

CcusIP
Short Selling Allowed
Options Available

Gross Expense Ratio

Inception Date
Investment Manager
Management Team
Distributor
Distribution Frequency

Exchange

Q3 Q4

+2.78 %
-1.88 %
-0.07 %
+25.24 %
+5.17 %
+4.78 %
+2.82 %

+8.72 %
-3.29 %
-1.52 %
+1.32 %
-8.69 %
-5.94 %
+18.53 %

TLO

Barclays Long U.S. Treasury
Index

78464A664
Yes
Yes

0.1366%

05/23/2007

SSgA Funds Management, Inc.
Fl ETF Management Team
State Street Global Markets, LLC
Monthly

NYSE ARCA EXCHANGE

Fund Characteristics

As of 01/13/2015

Average Maturity in Years

Average Price
Average Spread

Average Yield To Worst
Current Yield
Modified Adjusted Duration

Number of Holdings
Yield To Maturity

25.10

$126.98
0.0
2.37%

3.11%
17.41 years

45
2.37%




Growth of 10,000 TLO

® TLO (Price) * TLO (NAV) ® SPY (Price) SPY (NAV) ® Long Government (Price) ® Long Government (NAV) ® Long Government (Gross)
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History 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 Investment Objective and Strategy
TLO (Price) _ _ _ _ 23.86 S13.11 8.75 30.37 2.86 -12.26 25.31 The investment seeks to provide investment results that, before fees and expenses,
4' ) . . '44 '7 4' correspond generally to the price and yield performance of an index that tracks the long
ELOKNAV) - - - - 2825 pa2.80 21 2975 <k pi2.Z8 2882 term (10+ years) sector of the United States Treasury market. The fund employs a sampling
SPY (Price) 10.70 4.83 15.85 5.14 -36.81 26.37 15.06 1.89 15.99 32.31 13.46 strategy in seeking to track the performance of Barclays Long U.S. Treasury Index. It
SPY (NAV) 10.75 4.79 15.69 5.39 -36.97 26.42 14.93 2.06 15.84 32.21 13.53 generally invests at least 80% of total assets in securities comprising the index or in
Long Government (Price) 8.55 8.56 1.76 10.29 28.82 -16.30 9.23 31.45 2.90 -11.92 24.36 securities that the investment adviser determines have economic characteristics that are
Long Government (NAV) 8.88 8.44 1.74 10.18 28.81 -16.11 10.14 29.33 3.25 S11.61 24.45 .substantlally |der1t|ca| to‘the gconomlc characteristics of the securities that comprise the
index. The fund is non-diversified.
Annual Report Net Expense Ratio —_ — 0.14 0.14 0.14 0.14 0.15 0.14 0.14 0.14 —
Turnover Ratio — — 4 11 17 54 26 22 20 24 —
Style Details TLO L. Volatility Measures TLO
MPT Statistics TLO ¥
Fixed-Incomesmioy . Fixed-Income Style History
ioh vear style % Bonas ¥ ¥y -~ ¥
° 2015 2] 99.97 3-Year 5-Year 10-Year 15-Year 3-Year 5-Year 10-Year 15-Year
e m
- = o Treynor Standard
Low 2012 2] 99.71 | 3-Year Trailing Index R-Squared Beta Alpha Ratio Currency 3-Year Trailing Deviation Return Sharpe Ratio Sortino Ratio
= v ps 2011 =] 99.71
e S Seii/30/308% vs. Best-Fit Index TLO 10.01 4.06 0.44 0.73
Morningstar Risk & Rating Statistics TLO L0 Yk 10000 BN E 00 0 S - USD | Barclays US Agg 2.66 2.66 0.98 1.62
Treasury Long TR Bond TR USD
uso
12/31/2014 3-Year 5-Year .
vs. Standard Index Category: GL 10.06 3.81 0.43 0.71
Morningstar Return Fees and Expenses TLO
o ~ A TLO Barclays US Agg 71.60 3.18 -3.86 1.26 usb
verage verage
g 8 Bond TR USD Net Expense Ratio: Prospectus 0.14%
sl T Category: GL Barclays US Agg 7478  3.17 -3.98 1.19 USD | Net Expense Ratio: Category Average 0.15%
TLO Average Average Bond TR USD Gross Expense Ratio: Prospectus 10/31/2014 0.14%
Morningstar Rating o Expense Waiver* No
Yields
TLO 2.8 8 ¢ ok
# of Funds in Category 9 9 As of 01/13/2015 Coupon Range
30 Day SEC Yield 231%
2 Q,
Management and Contact Information TLO Fund Dividend Yield 2.52% Type Yo Bonds
Fund Inception Date 05/23/2007 0% 0.00
Name of Issuer SPDR State Street Global Sector Weightings TLO
Advisors Credit Quality 0% to 4% 59.00
Investment Advisor SSgA Funds Management Inc Fixed-Income Sectors Type % Bonds =
Address State Street Global Advi a0 200:00 4% to 6% 33.22
isors, Type % Bonds
State Street Financial Center, 1 AA 0.00 o
Lincoln Street, US 02111-2000, | ki Government i A 5.00 6% to 8% 7.79
U.S. Treasury 89.97 .
Phone 866-787-2257
X 90,
w n htto:// q U.S. Treasury Inflation- 0.00 EBE 0:00 Sq,u to 1 o /D 0 -00
ebsite to://www . sedrs.com Protected BB 0.00
10% to 12% 0.00
Top 10 Country Breakdown TLO O-STAgency 0:008(e 0.00
Non-U.S. Government 0.00 Below B 0.00
Other Government Related 0.00 More than 12% 0.00
% Bonds . Not Rated 0.00
. . . AR T .
United States 100.00 Ficha realizada con documentacion publica de www.etfreplay.com y www.morningstar.com




