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Fund Institutional
USD Accumulation
SSGAIUH State Street Global 497.37 200,707.88 40.54 200,707.88 35.69
Aggregate Bond Index
Fund | USD Hedged
46,128.73 9.32 46,128.73 8.20
PGTRBUI PGIM Global Total 12.73 46,128.73 9.32 46,128.73 8.20
Return Bond Fund |
USD Acc
Rushnsuims 33,897.40 6.03
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KBANK - S/A surAsnans e 41 33,841.61 33,883.71 6.03
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BANK 12.42 13.70 0.00
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Ay weiuns iy semadrandt FUIMIATETIYEN Ass BEE+, A4A(tha) BEB+ Baal Wasduatundes 102,397.50 0.02% 102,397.50
Fygweiuns iy semadranit UIMEATETaYEN Ass BEE+, A4A(tha) BEB+ Baal Jaaduarmdes 26,859.33 0.00% 6,859.38
Fyywieiunsaal semadiani SUIATIATETEESE Ass BEE+, A4A(tha) BEB+ Baal Waeduntundss 32,390.63 0.01% 32,390.63
a"aga;wwﬁun11d1aﬂ1=mﬁfi1m1.71 FURTTNNIT InEsuTR Non BEE, AA+{tha) EEE-/Sabla/a-3 Baal ifa m"umwnﬁlm (205,897.50) (0.04%4) {205,897.50)
Faawreiun il szmasaamh WIMIAgETagEe Asa BEE+, A44(tha) EEB+ Baal daaduntnndes (91,409.38) (0.02%) (91,409.38)
Fygweiun i ssmadiani suIaT Inemdid Non BEB, AA*(tha) | BBB/Stable/a-2 Baal Jasduarnuie (312,368.75) (0.06%) (312,365.75)
Ay wiedun il semadani UMM InEsuTA Mon BEE, AA-{tha) BEE-/Subla/a-3 Eaal MaaduaT e (280,779.65) (0.05%) (280,779.69)
Ay weiuns iy semadrandt FUIRTITNNIS InEsumA Non BEE, AA+{tha) BEE-/Smbla/A-3 Baal Wasduatundes (303,560.94) (0.14%) (803,560.94)
Fayaanedun e semedEtam bl tu*lmin';m'iaqu AAA BEE+, A44(tha) BEB+ Baal Jaadunrmdes (7,975,224.69) [1.42%) (7,975,224 69)
Fyywieiunsaal semadani FURITNNIT InEsuTA Non BEE, AA+{tha) BEE-/Smbla/a-3 Baal WadunInndss (26,410.31) 0.00% (26,410.31)
Fyywetunsaal semadiani AT Inamdsd Non BEB, AA={tha) | BBB/Stable/A-2 Baal Jasfunrmuies 485,383.98; 0.09% 435,883 98
vay s 3 :
Fygwsiun i ssmadaani 1T Inemdid Non BEB, AA*{tha) | BBB/Stable/A-2 Baal Jasdunrnude (308,084.77) (0.05%) (308,084.77)
Fygweiun i ssmadiani FWIMIATATIYEN Asa BEE+, A4A(tha) BEB+ Baal Jasiuniuudes (178,762.78) (0.03%) (178,762.78)
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A Prudential plc company ™5 5/

Description

Highest Credit Quality - exceptionally strong capacity

for payment of financial commitments

Very strong capacity for payment of financial
commitments - a minimal difference compared

With AAA

Strong capacity for payment of financial commitments -

it may, nevertheless, be vulnerable to changes in

economic cycle or circumstances

Adequate capacity for payment of financial
commitments - economic cycle and circumstances are,

nevertheless, more likely to impair this capacity

This group involves speculative elements — capacity for

continued payment of commitments is contingent upon a

sustained business and economic environment

High default risk - debtor’s capacity for meeting

commitments may be troublesome

Highly speculative obligations

Very low probability of timely and full payment of

obligations

10

Standard and

Poor’s

L
Long- | Short- § Long- | Short- §| Long- | Short-
term term term term term term

Investment Grade

AAA

AA+

Al+
Al
A2
A3

BBB+
BBB

BBB-

BB+
BB
BB-

B+

CCC+
ccC
CCC-

CcC

Aaa

Aal
Aa2
Aa3 P1
Al p2
A2 P3

A3

Baal
Baa2

Baa3
Speculative Grade

Bal
Ba2
Ba3
B1
B2

B3

NP
Caal

Caa2
Caa3

CcC

AAA

AA+

F1+
F1
F2

F3

BBB+
BBB

BBB-

BB+
BB
BB-

B+

CCC+
ccC
CCC-

CcC

Default in payment of obligations - D
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& Prudential plc comparny o

navnutilasurnainauaa uaus flue

JUURAIFIULNITIU

oL Yufl 31 waratau 2566 wariudl 30 waadinnau 2565

Funsne
WURINULIAIMIAYRAILHTITN
Wushnsuag
anwil

nnduilunauavaanids
ANNTTEIURINY
ANATTEMDERINY
s adanaywus
Suniwedu
URUNINE
uilau
vl
nnstalduaimu
uilannduanauius
A ldaadn9ane
MEFRUlaA9E
nilgudy
uniau

[UNSnegnd

Fun3negnd
nuildsuanngdanthaainu
AMls(aanu)8eau
Teyflsusuna
Als(aanu)ggauannnisentfiuu
SINRUNINEFNE
Aundngndaaniiig

FunukaauiTIinauEIiviNe et fuean (Wiae)

(wihe:un)

31 waraau 2566

30 wadIniau 2565

(fo'lai'lddauniu)

495,034,126.70
33,854,078.63

(asradgauunal)

514,061,678.09
22,367,363.89

43,324.07 28,428.37
55,648,000.00 -
999.31 1,098.25
161,647.51 30,371,606.19
20.24 180.40
584,742,196.46 566,830,355.19

11,129,600.00
10,668,382.79

582,362.81 567,339.33
6,498.61 4,264.26
13,011.15 14,097.97
22,399,855.36 585,701.56

562,342,341.10

566,244,653.63

371,485,913.44

(339,295,466.78)
530,151,894.44

370,563,442.49

(339,777,636.57)
535,458,847.71

562,342,341.10

566,244,653.63

15.1376
37,148,591.3437

1"

15.2806
37,056,344.2485
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31 naun1nu 2566

31 ngun1nu 2565

flo'lal'ldigaunu

44,289.21

44,289.21

fla'lilagauniu

39,036.51

39,036.51

2,563,129.63
72,370.73
376,930.78

38,297.16

360.16

3,051,088.46

2,899,913.71
81,879.95
426,457.81
38,297.16
620.00

11,625.19

3,458,793.82

(3,006,799.25)

8,043,826.50
(4,159,401.19)
36,107,242.00
(40,878,341.47)

(1,406,836.33)

(3,419,757.31)

(2,293,510.49)

4,548,825.95

(44,698,625.50)

(13,488,850.00)
7,590,671.60

2,195,927.79

(43,852,050.16)

(5,300,309.74)

(6,643.53)

(5,306,953.27)

(47,271,807.47)
(5,855.61)

(47,277,663.08)
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PIMCO FUNDS: GLOBAL INVESTORS SERIES PLC
AS OF 31 MARCH 2023

Income Fund

* The Fund may invest primarily in fixed income instruments with varying
maturities.

» Investments in fixed income securities are subject to interest rate, credit and
downgrade risks. The Fund is also subject to risks of investing in high yield,
below investment grade and unrated securities.

* Itis subject to risks associated with emerging markets, mortgage-related and
other asset-backed securities, sovereign debt, currency, liquidity and
repurchase / reverse repurchase transactions.

* It may invest more than 10% in non-investment grade securities issued or
guaranteed by a single sovereign issuer (e.g. Ukraine, Sri Lanka and
Hungary) which may be subject to increased credit risk and risk of default.

* It may invest extensively in financial derivative instruments which may
involve additional risks (e.g. market, counterparty, liquidity, volatility, and
leverage risks).

* It may at its discretion pay dividends out of capital directly or effectively,
which amounts to a return or withdrawal of part of an investor's original
investment or from any capital gains attributable to the original investment.
Any distributions involving the payment of dividends out of the Fund's capital
may result in an immediate reduction of the Fund's net asset value per share.

* Investments involve risks and your investment may suffer significant losses.

« Investors should not rely solely on this material and should read the offering
document of the Fund for further details including the risk factors.

INSTITUTIONAL CLASS ACCUMULATION AND INCOME SHARES
Morningstar Rating™ * * % % %

Fund Description

The Income Fund is a portfolio that is actively managed and utilizes a broad range of
fixed income securities that seek to produce an attractive level of income with a
secondary goal of capital appreciation.

This fund seeks to meet the needs of investors who are targeting a competitive and
consistent level of income without compromising total return. The fund aims to
achieve this by employing PIMCO’s best income-generating ideas across global fixed
income sectors with an explicit mandate on risk-factor diversification. The fund offers
daily liquidity.

The fund taps into multiple areas of the global bond market, and employs PIMCO’s
vast analytical capabilities and sector expertise to help temper the risks of high
income investing. This approach seeks to provide consistent income over the long
term.

The Fund may use or invest in financial derivatives.

About the Benchmark

Bloomberg U.S. Aggregate Index represents securities that are SEC-registered,
taxable, and dollar denominated. The index covers the U.S. investment grade
fixed rate bond market, with index components for government and corporate
securities, mortgage pass-through securities, and asset-backed securities. These
major sectors are subdivided into more specific indices that are calculated and
reported on a regular basis. It is not possible to invest directly in an unmanaged
index.

Unless otherwise stated in the prospectus, the Fund is not managed against a
particular benchmark or index, and any reference to a particular benchmark or
index in this factsheet is made solely for risk or performance comparison
purposes.

14
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PIMCO

Key Facts

Accumulation Income
Bloomberg Ticker ~ PIMINIA PINCMII
ISIN I[E00B87KCF77 IEO0B8JDQ960
Sedol B87KCF7 B8JDQ96
CUSIP G7113P361 G7112M427
Valoren 19931094 19762787
WKN A1J7THG A1J5ZC
Inception Date 30/11/2012 30/11/2012
Distribution - monthly’
Al 0.55% p.a. 0.55% p.a.
Management Fee
Fund Type UCITS

Joshua Anderson, Alfred Murata,
Daniel J. Ivascyn

63.1 (USD in Billions)

Portfolio Manager

Total Net Assets

Fund Base USD
Currency

Share Class USD
Currency

Fund Statistics

Effective Duration (yrs)" 3.08
Benchmark Duration (yrs) 6.33

Estimated Yield to Maturity (%)®  6.39
Annualised Distribution Yield® 6.23
Effective Maturity (yrs) 4.69

Average Credit Quality A+

This share class aims to pay dividend on a monthly
basis. Dividend payout is not guaranteed.
MANAGER

PIMCO Global Advisors (Ireland) Limited

INVESTMENT ADVISOR

Efgific Investment Management Company
For questions regarding the PIMCO Funds:
Global Investors Series plc, please call
+852 3556 1498.

Visit our website for a full menu of products
and services at pimco.com.hk*

*This website has not been reviewed by the
Securities and Futures Commission.
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INCOME FUND P I M C O

Performance (Net of Fees)

200 ——Fund —— Benchmark
150 7“&#
50
0
\Z » A ) N »
) 9 9 9 & &
Chart shows performance from the first month-end, rebased to 100, for the Institutional Inc USD
class. Past Performance is not a guarantee or reliable indicator of future results and no
guarantee is being made that similar returns will be achieved in the future. Source: PIMCO
Performance (Net 1 o 3Mos. 6Mos.  1Yr. 3Yrs. 5vrs. 10¥rs. S
of Fees)
Institutional, Acc (%) 132 2.22 6.74 -0.98 4.09 253 3.96 4.75
Institutional, Inc (%) 138 2.23 6.68 -0.91 4.0 2.54 3.96 4.76
Benchmark (%) 2.54 2.96 4.89 -4.78 2.1 0.91 136 -

Past Performance is not a guarantee or reliable indicator of future results and no guarantee is being made that similar
returns will be achieved in the future.

Calendar Year (Net .13 5614 2015 2016 2017 2018 2019 2020 2021 2022 YTD

of Fees)

Institutional, Acc (%) 470 728 293 830 736 021 915 653 258 -749 222
Institutional, Inc (%) 479 720 29 837 736 021 911 652 260 -7.52 223
Benchmark (%) 202 597 055 265 35 001 872 751 -154 -13.01 296

"Since launch date to end of launch year. Past Performance is not a guarantee or reliable indicator of future
results and no guarantee is being made that similar returns will be achieved in the future. The benchmark is
the Bloomberg U.S. Aggregate Index. All periods longer than one year are annualised. Sl is the performance since
inception. Performance shown is on a NAV-to-NAV basis in the denominated currency and are net of fees and other
expenses and include reinvestment of dividends, as applicable.

Top 10 Holdings (% Market Value)* Sector Allocation (Duration in Years)
FNMA TBA 3.5% FEB 30YR 6.4

Government Related 1.1 h
FNMA TBA 4.0% MAR 30YR 55
FNMA TBA 6.0% JAN 30YR 2.9 Securitized I 2.5
BNP PARIBAS ISSUANCE BV SR SEC **ABS** 2.8

Invest. Grade Credit I 0.7
FNMA TBA 3.0% FEB 30YR 2.6
FNMA TBA 4.5% FEB 30YR 25 ron et et g4
FNMA TBA 60% FEB 30YR 21 Emerging Markets l 0.2
FNMA TBA 5.0% FEB 30YR 1.5

Municipal/OtherA 0.0

U S TREASURY INFLATE PROT BD 1.4
U S TREASURY NOTE 13 Duraion numens= . 06
*Top 10 holdings as of 31/12/2022, excluding derivatives. 2 i 0 ! 2 3
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pimco.com.hk

Top 10 Industries (% Market Value)

Banks

Electric Utility
Aerospace/Defense
Technology
Satellites
Healthcare

Airlines

Real Estate
Independent E&P

Wirelines

Maturity (% Market Value)

0-1yrs

1-3 yrs

3-5yrs

5-10 yrs

10-20yrs =

20+ yrs

* 8.9

I 2.7

I 1.7

038

038

N 0.8

0.8

038

0.8

-20 0
Market Value % may not equal 100 due to rounding.

PIMCO

Duration (% Duration Weighted Exposure)

<Ayr I 101
13yrs I 314
35y1s I, /7.9
510y1s -0.4
1020 yrs I 166
20+yrs -14.6 [N

Source: PIMCO

Top 10 Countries by Contribution to Total Duration (%
Duration Weighted Exposure)

United States ﬂ 118.9

Australia 127

Netherlands 1.6

South Africa [1.0

Mexico 0.5

Italy 0.3

European Union 0.3
Germany 2411
United Kingdom 401
Japan  |-20.4 I

-50 0 50 100 150

Countries are categorized by currency of settlement. EMU-member
countries reflect the country of exposire for EUR-denominated
securities. Europe represents European Union instruments that cannot
be separated by specific country.
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pimco.com.hk P I M C O

Source: PIMCO, index provider for benchmark data. Differences in the Fund’s performance versus the index and related attribution information with
respect to particular categories of securities or individual positions may be attributable, in part, to differences in the pricing methodologies used by the
Fund and the index.®PIMCO calculates a Fund's Estimated Yield to Maturity by averaging the yield to maturity of each security held in the Fund on a
market weighted basis. PIMCO sources each security's yield to maturity from PIMCO's Portfolio Analytics database. When not available in PIMCO's
Portfolio Analytics database, PIMCO sources the security's yield to maturity from Bloomberg. When not available in either database, PIMCO will
assign a yield to maturity for that security from a PIMCO matrix based on prior data. The source data used in such circumstances is a static metric
and PIMCO makes no representation as to the accuracy of the data for the purposes of calculating the Estimated Yield to Maturity. The Estimated
Yield to Maturity is provided for illustrative purposes only and should not be relied upon as a primary basis for an investment decision and should not
be interpreted as a guarantee or prediction of future performance of the Fund or the likely returns of any investment.AWhere permitted by the
investment guidelines stated in the portfolios offering documents, “other” may include exposure to, convertibles, preferred, common stock, equity-
related securities, and Yankee bonds.Dividends are payable out of the capital of the Fund. As a result capital will be eroded and distributions
will be achieved by foregoing the potential for future capital growth and this cycle may continue until all capital is depleted."Duration is a
measure of a portfolio’s price sensitivity expressed in years. PIMCO duration calculation that adjusts the durations of credit securities to account for
the potential that in the event of default investors will receive the recovery amount prior to the maturity of the security.” Net Other Short Duration
Instruments includes securities and other instruments (except instruments tied to emerging markets by country of risk) with an effective duration less
than one year and rated investment grade or higher or, if unrated, determined by PIMCO to be of comparable quality, commingled liquidity funds,
uninvested cash, interest receivables, net unsettled trades, broker money, short duration derivatives and derivatives offsets. With respect to certain
categories of short duration securities, the Adviser reserves the discretion to require a minimum credit rating higher than investment grade for
inclusion in this category. Derivatives Offsets includes offsets associated with investments in futures, swaps and other derivatives. Such offsets may
be taken at the notional value of the derivative position.'Annualised distribution yield= ( Dividend Rate * 12 ) / NAV on ex-dividend day. Annualised
Distribution Yield is as of 31/03/2023. Dividend is not guaranteed. A positive distribution yield does not imply a positive return.Negative allocations
may result from derivative positions and unsettled trades and does not imply the fund is short cash, is levered, or that the derivatives are not fully cash
backed. Duration is the sensitivity of a fixed income security to a change in interest rates. The longer the duration of a fixed income security, the
higher its sensitivity to interest rates. Duration Weighted Exposure (DWE%) is the percentage weight of each sector’s contribution to the overall
duration of the fund. Morningstar ratings are shown for funds with 4 or 5 star ratings only. Other share classes ratings are either lower or unavailable.
A rating is not a recommendation to buy, sell or hold a fund. Copyright © 2023 Morningstar Ltd. All Rights Reserved. The information contained
herein: (1) is proprietary to Morningstar and/or its content providers; (2) may not be copied or distributed; and (3) is not warranted to be accurate,
complete or timely. Neither Morningstar nor its content providers are responsible for any damages or losses arising from any use of this information.
Past performance is no guarantee of future results. Investment involves risk including possible loss of the principal amount invested. Investment
involves risk. Past performance is not a guarantee or a reliable indicator of future results and no guarantee is being made that similar
returns will be achieved in the future. Investment returns not denominated in US/HK dollar will expose US/HK dollar-based investors to exchange
rate fluctuations. The Funds typically offer different share classes, which are subject to different fees and expenses (which may affect performance),
have different minimum investment requirements and are entitled to different services. In an environment where interest rates may trend upward,
rising rates will negatively impact most bond funds, and fixed income securities held by a fund are likely to descrease in value. Bond funds and
individual bonds with a longer duration (a measure of the expected life of a security) tend to be more sensitive to changes in interest rates, usually
making them more volatile than securities with shorter durations.

PIMCO Funds: Global Investors Series plc is an umbrella type open-ended investment company with variable capital and is incorporated with limited
liability under the laws of Ireland with registered number 276928. Investors should consider the investment objectives, risks, charges and expenses of
this fund carefully before investing. This and other information are contained in the fund’s prospectus, which may be obtained at www.pimco.com.hk
or by contacting the Hong Kong Representative or your fund distributor and/or financial advisor. This document is issued by PIMCO Asia Limited
(Suites 2201, 22nd Floor, Two International Finance Centre, No. 8 Finance Street, Central, Hong Kong) and has not been reviewed by the Securities
and Futures Commission. No part of this publication may be reproduced in any form, or referred to in any other publication, without express written
permission. Unified management fee is a single fixed Management Fee out of which the fees of the Investment Advisers, the Administrator and
Custodian shall be paid, and certain other expenses including the fees of Paying Agents (and other local representatives) in jurisdictions where the
Funds are registered. PIMCO is a trademark of Allianz Asset Management of America LLC in the United States and throughout the world. © 2023,
PIMCO.
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State Street Global Advisors Luxembourg SICAV

State Street Global Aggregate Bond Index Fund

ok kok

Morningstar Rating”
As of 31 July 2022

STATE STREET ioiisoes

Fixed Income

31 May 2023

Share Class Performance
[ USD Portfolio Hedged] Institutional Investors Annualised Benchmark Fund Gross Difference Fund Net Difference
Fund Objecti 1 Year (%) -0.95 -1.04 -0.09 -1.26 -0.31
und Dbjective 3 Year (%) -2.70 -2.70 0.00 -2.95 -0.25
The objective of the Fund is to track the performance of 5 Year (%) 0.98 097 001 0.74 0.24
the global bond market. - 2 : : - - -
Since Inception (%) 1.92 1.88 -0.04 1.64 -0.28
Investment Strategy Cumulative
The investment policy of the Fund is to track the 1 Month (%) -0.39 -0.44 0.04 045 -0.05
performance of the Bloomberg Global Aggregate Bond 3 Month (%) 2.34 2.30 -0.04 2.24 -0.10
Index (or any other index determined by the Directors from
time to time to track substantially the same market as the 1 Year (%) 0.95 -1.04 -0.09 -1.26 -0.31
Index) as closely as possible while seeking to minimize as 3 Year (%) -7.89 -7.87 0.01 -8.58 -0.69
far as possible the tracking difference between the Fund's 5 Year (%) 4.99 4.94 0.05 3.76 123
performance and that of the Index. Since | . o 19'02 18‘59 0'43 16-02 2'99
The Index measures the performance of the global bond ince Inception (%) : - ~ - -
market. The Index includes government, government- Calendar
related and corporate bonds, as well as asset-backed, 2023 (year to date) 3.03 203 -0.10 283 -0.19
mortgage-backed and commercial mortgage-backed
securities from both developed and emerging markets 2022 -11.22 -11.15 0.07 -11.34 -0.13
issuers. Securities must be fixed rate and rated investment 2021 -1.39 -1.36 0.03 -1.57 -0.18
grade as defined by the Index methodology. 2020 558 556 002 532 026
In relation to corporate bonds, the Investment Manager 2019 8.22 8.17 _0.05 7.91 _0.30

employs a negative and norms-based ESG screen prior

to the construction of the portfolio of the Fund and on an

ongoing basis.

Benchmark

Bloomberg Global Aggregate Bond Index (USD hedged)

Structure

Investment Company

UCITS Compliant

Domicile

Luxembourg

Fund Facts

ISIN LU0956450620

NAV 11.60 USD as of 31 May
2023

Currency usbD

Net Assets(millions)

5,729.98 USD as of 31
May 2023

Inception Date 10 April 2014
Investment Style Index

Zone Global

Settlement Redemption Settlement

Cycle, DD+2; Subscription
Settlement Cycle, DD+2

Notification Deadline

DD-1 2:00PM CET time

Valuation

Daily market close

Swing Factor!

Subscription 0.10%
Redemption 0.01%
Minimum Initial UsD 3,000,000.00
Investment
Minimum Subsequent USD 1,000.00
Investment
Management Fees 0.18%
Actual TER 0.22%
Charge Subscription  Redemption
Paid to the fund N/A Upto 2%

1 Indicative as at the date of this factsheet and is subject to change

Past performance is not a reliable indicator of future performance.
Investing involves risk including the risk of loss of capital.
The performance figures contained herein are provided on a gross and net of fees basis. Gross of fees do
not reflect the deduction of advisory or other fees which could reduce the return. Index returns reflect capital
gains and losses, income, and the reinvestment of dividends. The performance includes the reinvestment of
dividends and other corporate earnings and is calculated in the currency stated in the Fund Facts.
Calendar year inception performance returns will be partial for the year where the inception date for either the
Fund in question or the historic performance-linked Fund (whichever is the earliest) falls within that period.
The calculation method for value added returns may show rounding differences.
When the Fund is closed according to its official Net Asset Value (NAV) calendar but, nonetheless, a significant
portion of the underlying security prices can be determined, a Technical NAV is calculated. Past Performance
indicated herein has therefore been calculated using a Technical NAV when required, as well as the official NAV

of the Fund as at each other business day for the relevant period.

Previous to 1 December 2021, this Fund's Benchmark was the Bloomberg Barclays Global Aggregate Bond

Index.

Source: SSGA.
All data is as at 31/05/2023

Annualised Performance

%

3.00 001 -0.24 -07'04 —ov.28 M Fund Gross

2.00 vV Vv Fund Net

1.00 [ | . Benchmark

_(1):88 ! I ¢ If)ifference

-2.00 vV v om

oo 009 431 000 Benchmark

-4.00 -V

5.00 -0.25

-6.00 1 Year (%) 3 Year (%) 5 Year (%) Since Inception (%)
Fund Characteristics Fund Benchmark
Number of Issues* 8,496 29,389
Average Yield To Worst (%) 3.63 3.66
Yield to Maturity (%) 3.63 3.66
Current Yield (%) 2.50 2.64
Average Coupon (%) 2.36 2.52
Option Adjusted Spread (bps) 49.32 53.30
Effective Duration (Years) 6.77 6.77
Average Maturity (Years) 8.62 8.61
Effective Convexity 0.83 0.83
Average Credit Rating Quality AA3 AA3
Ratios 3 Years
Standard Deviation (%) 4.86
Tracking Error (%) 0.10
Beta 1.00

* Number of Issues quoted for the Fund may include Cash related items.
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State Street Global Aggregate Bond Index Fund 31 May 2023  State Street Global Advisors

For More Information
Visit our website www.

Country Allocation Fund  Benchmark  Sector Allocation Fund  Benchmark
(%) (%) (%) (%) ssga.com or contact your
United States 40.48 40.11  Treasury 53.71 5253 representative SSGA office.
Japan 12.31 12.15  Mortgage Backed Securities 12.38 12.69 SSGA Belgi
China 9.15 941 Corporate - Industrial 9.20 9.55 . 2'3533'";016
France 4.96 4.97  Corporate - Finance 6.88 7.12 *
Germany 473 468  Agency 6.67 6.94 SSGA France
United Kingdom 4.05 4.14 Non Corporates 5.59 5.70 +33(0) 144454048
Canada 3.86 3.48  Other 2.51 2.95 SSGA Germany
Italy 3.01 3.00  Corporate - Utility 1.46 1.57 +49 (0) 89 55878 999
Supranational 2.23 2.25 Cash 1.16 - SSGA Ireland
Spain 2.19 2.18 CMBS 0.41 0.72 +353 (1) 776 3188/ +353 (1)
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Source: SSGA.

Characteristics, Credit Rating Exposure Allocation, country allocations and sectors shown are as of the date indicated at the top of this factsheet and are subject to change.
Within Country Allocation, 'Other' denotes the consolidation of any countries which are not already included in the Fund’s top 10.

Credit quality rating is based on an average of Moody's, S&P, and Fitch.

PLEASE NOTE THAT FULL DETAILS OF UNDERLYING FUND HOLDINGS CAN BE FOUND ON WWW.SSGA.COM

Marketing Communication — General Access. Professional Clients Only.

This material is for your private information. The information provided does not constitute investment advice as such term is defined under the Markets in Financial
Instruments Directive (2014/65/EU) or applicable Swiss regulation and it should not be relied on as such. 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.

Please refer to the Fund’s latest Key Information Document (KID)/Key Investor Information Document (KIID) and Prospectus before making any final investment decision.

The latest English version of the prospectus and the KID/KIID can be found at www.ssga.com. A summary of investor rights can be found here: https://www.ssga.com/
library-content/products/fund-docs/summary-of-investor-rights/ssga-investors-rights-summary-template-non-etf-Lux.pdf Note that the Management Company may decide to
terminate the arrangements made for marketing and proceed with de-notification in compliance with Article 93a of Directive 2009/65/EC.

This communication is directed at professional clients (this includes Eligible Counterparties) who are deemed both Knowledgeable and Experienced in matters relating to
investments.

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 Markets in Financial Instruments Directive (2014/65/EU) or applicable Swiss regulation. This means that this marketing communication (a) has not been prepared in
accordance with legal requirements designed to promote the independence of investment research (b) is not subject to any prohibition on dealing ahead of the dissemination
of investment research.

This collective investment scheme and its distributor are authorized by the Swiss Financial Market Supervisory Authority (FINMA) in accordance with the Swiss Collective
Investment Schemes Act (CISA) and the Swiss Ordinance on Collective Investment Schemes (CIS0). The collective investment scheme is organized as an Undertaking for
Collective Investment in Transferable Securities (UCITS) under the laws of Luxembourg and authorized as a UCITS by the Commission de Surveillance du Secteur Financier
(CSSF). Prospective investors may obtain the current prospectus, the articles of incorporation, the KIID as well as the latest annual and semi-annual report free of charge
from the Swiss Representative and Paying Agent, State Street Bank International GmbH, Munich, Zurich Branch, Beethovenstrasse 19, 8027 Zurich.

© 2021 Morningstar, Inc. All rights reserved. The information contained herein: (1) is proprietary to Morningstar and/or its content providers; (2) may not be copied or
distributed; and (3) is not warranted to be accurate, complete, or timely. Neither Morningstar nor its content providers are responsible for any damages or losses arising from
any use of this information.

“Bloomberg®” and all Bloomberg Indices are service marks of Bloomberg Finance L.P. and its affiliates, including Bloomberg Index Services Limited (“BISL”), the administrator
of the index (collectively, “Bloomberg”) and have been licensed for use for certain purposes by State Street Bank and Trust Company, through its State Street Global Advisors
division (“SSGA”). Bloomberg is not affiliated with SSGA, and Bloomberg does not approve, endorse, review, or recommend any SSGA product. Bloomberg does not guarantee
the timeliness, accurateness, or completeness of any data or information relating to any SSGA product.

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.
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If your account holds Russian securities and instruments, then as of the date of this publication, they have been fair valued. Such fair value may be zero. If your portfolio

holds such Russian securities and instruments, then the portfolio may not be able to dispose of such securities and instruments depending on the relevant market, applicable
sanctions requirements, and/or Russian capital controls or other counter measures. In such circumstances, the portfolio would continue to own and have exposure to Russian-
related issuers and markets. Please refer to your portfolio holdings report.
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