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Goldman Sachs Managed Futures Strategy Fund

Base Market

Ticker Cusip ISIN Sedol Security Desc Per End Date Maturity Date Coupon Shares Value
- 38141W273 US38141W2733 B1DRF76 GOLDMAN SACHS FIN SQ GOVT 03/31/2025 4/1/2025 4.260 127,818,495.30 127,818,495.30
- 9EI00GS64 CAYMAN COMMODITY-MFS LLC 03/31/2025 4/1/2025 2,549,792.00 39,419,784.32
- A5J5 BIST 30 FUTURES Apr25 03/31/2025 4/30/2025 (1,787.00) (5,129,192.70)
- AIM5 FTSE/JSE TOP 40 Jun25 03/31/2025 6/19/2025 221.00 9,906,730.30
- BARCAUDMA BARC AUD MA 03/31/2025 (2,970,099.58) (1,855,866.83)
- BARCCADMA BARC CAD MA 03/31/2025 (2,047,738.45) (1,422,979.36)
- BARCCHFMA BARC CHF MA 03/31/2025 2,302,900.94 2,603,030.34
- BARCCZKMA BARC CZK MA 03/31/2025 (45,383,178.92) (1,966,137.79)
- BARCEURMA BARC EUR MA 03/31/2025 (8,299,929.93) (8,974,716.42)
- BARCGBPMA BARC GBP MA 03/31/2025 (4,413,416.89) (5,701,035.71)
- BARCHUFMA BARC HUF MA 03/31/2025 (755,016,804.41) (2,026,937.00)
- BARCJPYMA BARC JPY MA 03/31/2025 (10,149,336.00) (67,666.75)
- BARCMXNMA BARC MXN MA 03/31/2025 (9,738,670.05) (475,881.16)
- BARCPLNMA BARC PLN MA 03/31/2025 (5,742,026.57) (1,482,616.79)
- BARCSEKMA BARC SEK MA 03/31/2025 (19,662,232.04) (1,956,090.65)
- BARCUSDMA BARC USD MA 03/31/2025 23,506,208.10 23,506,208.10
- BARCZARMA BARC ZAR MA 03/31/2025 (36,833,164.77) (2,008,899.09)
- BARIMCCP BARC USD 03/31/2025 7,446,105.83 7,446,105.83
- BARIMCCP BARC USD 03/31/2025 (30,872.34) (30,872.34)
- BCM5 SET50 FUTURES Jun25 03/31/2025 6/27/2025 (2,129.00) (9,168,663.23)
- CFJ5 CAC40 10 EURO FUT Apr25 03/31/2025 4/17/2025 107.00 9,028,581.47
- DMM5 DJIA MINI e-CBOT Jun25 03/31/2025 6/20/2025 (4.00) (845,180.00)
- ESM5 S&P500 EMINI FUT Jun25 03/31/2025 6/20/2025 110.00 31,092,875.00
- FAMS5 S&P MID 400 EMINI JUN25 03/31/2025 6/20/2025 (5.00) (1,469,300.00)
- GENAUDCOL BROKER AUD COLLATERAL 03/31/2025 1,490,841.45 931,552.33
- GENAUDCOL BROKER AUD COLLATERAL 03/31/2025 (1,425,358.62) (890,635.39)
- GENCADCOL BROKER CAD COLLATERAL 03/31/2025 1,381,522.45 960,023.94
- GENCADCOL BROKER CAD COLLATERAL 03/31/2025 (1,494,514.92) (1,038,542.73)
- GENEURCOL BROKER EUR COLLATERAL 03/31/2025 2,288,735.56 2,474,810.36
- GENEURCOL BROKER EUR COLLATERAL 03/31/2025 (2,489,962.23) (2,692,396.82)
- GENGBPCOL BROKER GBP COLLATERAL 03/31/2025 858,125.03 1,108,483.87
- GENGBPCOL BROKER GBP COLLATERAL 03/31/2025 (758,633.92) (979,966.13)
- GENHKDCOL BROKER HKD COLLATERAL 03/31/2025 7,683,868.30 987,459.70
- GENHKDCOL BROKER HKD COLLATERAL 03/31/2025 (10,334,851.71) (1,328,139.58)
- GENJPYCOL BROKER JPY COLLATERAL 03/31/2025 718,233,110.00 4,788,539.97
- GENJPYCOL BROKER JPY COLLATERAL 03/31/2025 (725,000,114.00) (4,833,656.34)
- GENKRWCOL BROKER KRW COLLATERAL 03/31/2025 745,152,102.24 506,045.57
- GENKRWCOL BROKER KRW COLLATERAL 03/31/2025 (15,781,458.99) (10,717.46)
- GENSEKCOL BROKER SEK COLLATERAL 03/31/2025 8,743,075.72 869,802.00
- GENSEKCOL BROKER SEK COLLATERAL 03/31/2025 (9,256,591.91) (920,888.99)
- GENTHBCOL BROKER THB COLLATERAL 03/31/2025 51,989,626.39 1,532,487.14
- GENTHBCOL BROKER THB COLLATERAL 03/31/2025 (21,110,666.73) (622,274.63)
- GENTRYCOL BROKER TRY COLLATERAL 03/31/2025 63,105,695.86 1,662,973.74
- GENTRYCOL BROKER TRY COLLATERAL 03/31/2025 (46,726,662.17) (1,231,350.21)
- GENUSDCOL BROKER USD COLLATERAL 03/31/2025 10,628,873.53 10,628,873.53
- GENZARCOL BROKER ZAR COLLATERAL 03/31/2025 21,802,256.72 1,189,105.90
- GENZARCOL BROKER ZAR COLLATERAL 03/31/2025 (22,994,265.75) (1,254,118.67)
- GXM5 DAX INDEX FUTURE Jun25 03/31/2025 6/20/2025 6.00 3,629,276.20
- HCJ5 HSCEI Futures Apr25 03/31/2025 4/29/2025 88.00 4,817,045.66
- HIJ5 HANG SENG IDX FUT Apr25 03/31/2025 4/29/2025 3.00 446,484.91
- IBJS IBEX 35 INDX FUTR Apr25 03/31/2025 4/17/2025 (28.00) (3,972,294.92)
- IKM5 EURO-BTP FUTURE JUN25 03/31/2025 6/6/2025 (36.00) (4,577,014.25)
- IR233314B PAYB LCH IRS 4 SOFRRATE 03/31/2025 6/18/2055 4.000 (36,010,000.00) (1,364,580.95)
- IR233315A RECV LCH IRS 3.75 SOFRRAT 03/31/2025 6/18/2027 3.750 145,770,000.00 343,361.24
- IR233347B PAYB LCH IRS 5 WIBO6M 03/31/2025 9/17/2030 5.000 (59,510,000.00) (316,058.04)
- IR233348B PAYB LCH IRS 6.75 BUBORO6 03/31/2025 9/17/2030 6.750 (6,433,840,000.00) 15,087.48
- IR233349B PAYB LCH IRS 3.75 PRIBO6M 03/31/2025 9/17/2030 3.750 (607,820,000.00) (203,008.68)
- IR233350A RECV LCH IRS 8 JIBA3M 03/31/2025 9/17/2030 8.000 572,720,000.00 144,140.52
- IR233351A RECV LCH IRS 2.5 CAONREPO 03/31/2025 6/18/2026 2.500 148,890,000.00 176,292.46
- IR233352A RECV LCH IRS 3 CAONREPO 03/31/2025 6/18/2035 3.000 14,440,000.00 209,534.28
- IR233353B PAYB LCH IRS 3.75 SOFRRAT 03/31/2025 6/18/2026 3.750 (203,540,000.00) 84,957.60
- IR233354A RECV LCH IRS 4 SOFRRATE 03/31/2025 6/18/2035 4.000 68,650,000.00 1,396,540.09
- IR233355B PAYB LCH IRS 1 SRFXON3 03/31/2025 6/18/2035 1.000 (4,880,000.00) (182,579.41)
- IR233356A RECV LCH IRS 2.75 ESTRON 03/31/2025 6/18/2035 2.750 39,880,000.00 893,691.48
- IR233357A RECV LCH IRS 2 ESTRON 03/31/2025 6/18/2027 2.000 122,250,000.00 152,744.35
- IR233358A RECV LCH IRS 3.75 BBSW3M 03/31/2025 6/18/2026 3.750 129,240,000.00 104,449.32
- IR233359A RECV LCH IRS 2 ESTRON 03/31/2025 6/18/2026 2.000 139,450,000.00 119,921.16
- IR233360B PAYB LCH IRS 2.25 STIB3M 03/31/2025 6/18/2026 2.250 (1,2190,970,000.00) 204,158.50
- IR233381A RECV LCH IRS 0.25 SRFXON3 03/31/2025 6/18/2026 0.250 181,100,000.00 328,915.43
- IR233386B PAYB LCH IRS 2.75 STIB3M 03/31/2025 6/18/2035 2.750 (155,260,000.00) 276,677.84
- IR233387B PAYB LCH IRS 2.5 ESTRON 03/31/2025 6/18/2055 2.500 (23,480,000.00) 231,828.86
- IR233388B PAYB LCH IRS 4 SONIO 03/31/2025 6/18/2026 4.000 (87,170,000.00) 76,400.42
- IR233389A RECV LCH IRS 4.25 SONIO 03/31/2025 6/18/2035 4.250 53,750,000.00 410,639.42
- IR233390B PAYB LCH IRS 4.5 SONIO 03/31/2025 6/18/2055 4.500 (35,210,000.00) (482,706.33)
- IR233391A RECV LCH IRS 4 SONIO 03/31/2025 6/18/2027 4.000 112,590,000.00 40,039.15
- KMM5 KOSPI2 INX FUT Jun25 03/31/2025 6/12/2025 30.00 1,700,169.78
- MESM5 MSCI EmgMkt Jun25 03/31/2025 6/20/2025 (115.00) (6,387,100.00)
- MFSM5 MSCI EAFE Jun25 03/31/2025 6/20/2025 130.00 15,705,950.00
- NKM5 NIKKEI 225 (OSE) Jun25 03/31/2025 6/12/2025 (5.00) (1,188,745.91)
- NQM5 NASDAQ 100 E-MINI Jun25 03/31/2025 6/20/2025 (2.00) (777,580.00)
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EURO-OAT FUTURE JUN25
S&P/TSX 60 IX FUT Jun25
OMXS30 IND FUTURE Apr25
E-Mini Russ 2000 Jun25
FTSE/MIB IDX FUT Jun25
TOPIX INDX FUTR Jun25
FTSE Taiwan Index Apr25
US 10YR NOTE (CBT)JUN25
US LONG BOND(CBT) JUN25
US 10YR ULTRA FUT JUN25
AUST 10Y BOND FUT Jun25
SP1 200 FUTURES Jun25
FTSE CHINA A50 Apr25
FTSE 100 IDX FUT Jun25

03/31/2025
03/31/2025
03/31/2025
03/31/2025
03/31/2025
03/31/2025
03/31/2025
03/31/2025
03/31/2025
03/31/2025
03/31/2025
03/31/2025
03/31/2025
03/31/2025

6/6/2025
6/19/2025
4/16/2025
6/20/2025
6/20/2025
6/12/2025
4/29/2025
6/18/2025
6/18/2025
6/18/2025
6/16/2025
6/19/2025
4/29/2025
6/20/2025

(96.00)
28.00
536.00
(190.00)
(33.00)
14.00
3.00
(140.00)
(75.00)
221.00
262.00
(97.00)
403.00
105.00

(12,742,042.31)
5,827,844.76
13,200,302.43
(19,257,450.00)
(6,660,928.56)
2,484,698.98
208,530.00
(15,570,625.00)
(8,826,562.50)
25,287,234.38
18,436,535.30
(11,935,713.55)
5,373,602.00
11,653,660.89





