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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 05/31/2025 6/1/2025 4.200 108,480,739.87 108,480,739.87
- 9EI00GS64 CAYMAN COMMODITY-MFS LLC 05/31/2025 2,327,559.00 35,751,306.24
- AS5M5 BIST 30 FUTURES Jun25 05/31/2025 6/30/2025 (1,793.00) (4,664,708.01)
- AIM5 FTSE/JSE TOP 40 Jun25 05/31/2025 6/19/2025 185.00 8,926,706.52
- BARCAUDMA BARC AUD MA 05/31/2025 (3,417,345.56) (2,202,821.20)
- BARCCADMA BARC CAD MA 05/31/2025 (1,948,707.74) (1,419,978.68)
- BARCCHFMA BARC CHF MA 05/31/2025 1,489,517.57 1,809,863.39
- BARCCZKMA BARC CZK MA 05/31/2025 (72,749,426.73) (3,314,739.97)
- BARCEURMA BARC EUR MA 05/31/2025 (8,471,428.87) (9,618,890.35)
- BARCGBPMA BARC GBP MA 05/31/2025 (5,289,441.74) (7,126,735.54)
- BARCHUFMA BARC HUF MA 05/31/2025 (1,070,925,211.79) (3,010,415.08)
- BARCJPYMA BARC JPY MA 05/31/2025 (222,032,087.00) (1,543,014.61)
- BARCMXNMA BARC MXN MA 05/31/2025 (15,076,999.14) (777,325.18)
- BARCPLNMA BARC PLN MA 05/31/2025 (11,216,135.29) (2,996,522.97)
- BARCSEKMA BARC SEK MA 05/31/2025 (31,215,345.54) (3,256,024.65)
- BARCUSDMA BARC USD MA 05/31/2025 22,709,040.97 22,709,040.97
- BARCZARMA BARC ZAR MA 05/31/2025 (36,195,089.07) (2,012,795.17)
- BARIMCCP BARC USD 05/31/2025 13,299,318.14 13,299,318.14
- BARIMCCP BARC USD 05/31/2025 (30,872.34) (30,872.34)
- BCM5 SET50 FUTURES Jun25 05/31/2025 6/27/2025 (965.00) (4,345,329.37)
- CFM5 CAC40 10 EURO FUT Jun25 05/31/2025 6/20/2025 42.00 3,693,984.67
- DMM5 DJIA MINI e-CBOT Jun25 05/31/2025 6/20/2025 (7.00) (1,480,290.00)
- ESM5 S&P500 EMINI FUT Jun25 05/31/2025 6/20/2025 101.00 29,875,800.00
- FAMS5 S&P MID 400 EMINI JUN25 05/31/2025 6/20/2025 (3.00) (901,230.00)
- GENAUDCOL BROKER AUD COLLATERAL 05/31/2025 1,516,793.42 977,725.15
- GENAUDCOL BROKER AUD COLLATERAL 05/31/2025 (1,425,358.62) (918,786.27)
- GENCADCOL BROKER CAD COLLATERAL 05/31/2025 947,367.23 690,324.79
- GENCADCOL BROKER CAD COLLATERAL 05/31/2025 (1,494,514.92) (1,089,018.78)
- GENEURCOL BROKER EUR COLLATERAL 05/31/2025 2,588,534.49 2,939,153.45
- GENEURCOL BROKER EUR COLLATERAL 05/31/2025 (2,489,962.23) (2,827,229.51)
- GENGBPCOL BROKER GBP COLLATERAL 05/31/2025 665,856.20 897,142.13
- GENGBPCOL BROKER GBP COLLATERAL 05/31/2025 (758,633.92) (1,022,146.30)
- GENHKDCOL BROKER HKD COLLATERAL 05/31/2025 10,741,543.62 1,369,902.64
- GENHKDCOL BROKER HKD COLLATERAL 05/31/2025 (10,334,851.71) (1,318,035.95)
- GENJPYCOL BROKER JPY COLLATERAL 05/31/2025 743,818,456.00 5,169,175.13
- GENJPYCOL BROKER JPY COLLATERAL 05/31/2025 (725,000,114.00) (5,038,396.84)
- GENKRWCOL BROKER KRW COLLATERAL 05/31/2025 27,666,521.96 20,052.56
- GENKRWCOL BROKER KRW COLLATERAL 05/31/2025 (15,781,458.99) (11,438.33)
- GENSEKCOL BROKER SEK COLLATERAL 05/31/2025 15,213,704.35 1,586,918.09
- GENSEKCOL BROKER SEK COLLATERAL 05/31/2025 (15,223,722.90) (1,587,963.11)
- GENTHBCOL BROKER THB COLLATERAL 05/31/2025 46,871,517.97 1,427,812.60
- GENTHBCOL BROKER THB COLLATERAL 05/31/2025 (21,110,666.73) (643,078.72)
- GENTRYCOL BROKER TRY COLLATERAL 05/31/2025 48,458,984.18 1,235,757.23
- GENTRYCOL BROKER TRY COLLATERAL 05/31/2025 (46,726,662.17) (1,191,581.12)
- GENUSDCOL BROKER USD COLLATERAL 05/31/2025 8,139,798.57 8,139,798.57
- GENZARCOL BROKER ZAR COLLATERAL 05/31/2025 17,045,047.95 947,868.65
- GENZARCOL BROKER ZAR COLLATERAL 05/31/2025 (22,994,265.75) (1,278,702.39)
- GXM5 DAX INDEX FUTURE Jun25 05/31/2025 6/20/2025 (3.00) (2,047,643.51)
- HCM5 HSCEI Futures Jun25 05/31/2025 6/27/2025 74.00 3,956,179.62
- HIM5 HANG SENG IDX FUT Jun25 05/31/2025 6/27/2025 4.00 591,396.62
- IBM5 IBEX 35 INDX FUTR Jun25 05/31/2025 6/20/2025 (13.00) (2,088,927.37)
- IKM5 EURO-BTP FUTURE JUN25 05/31/2025 6/6/2025 91.00 12,528,279.82
- IR233314B PAYB LCH IRS 4 SOFRRATE 05/31/2025 6/18/2055 4.000 (29,810,000.00) 115,251.42
- IR233315A RECV LCH IRS 3.75 SOFRRAT 05/31/2025 6/18/2027 3.750 94,430,000.00 177,613.39
- IR233347A RECV LCH IRS 5 WIBO6M 05/31/2025 9/17/2030 5.000 73,490,000.00 862,387.64
- IR233348A RECV LCH IRS 6.75 BUBORO6 05/31/2025 9/17/2030 6.750 4,791,160,000.00 358,584.08
- IR233349A RECV LCH IRS 3.75 PRIBO6M 05/31/2025 9/17/2030 3.750 532,180,000.00 501,262.41
- IR233350A RECV LCH IRS 8 JIBA3M 05/31/2025 9/17/2030 8.000 502,720,000.00 589,724.88
- IR233351A RECV LCH IRS 2.5 CAONREPO 05/31/2025 6/18/2026 2.500 142,290,000.00 29,124.68
- IR233352A RECV LCH IRS 3 CAONREPO 05/31/2025 6/18/2035 3.000 1,880,000.00 7,031.35
- IR233353B PAYB LCH IRS 3.75 SOFRRAT 05/31/2025 6/18/2026 3.750 (514,040,000.00) 1,182,394.81
- IR233354A RECV LCH IRS 4 SOFRRATE 05/31/2025 6/18/2035 4.000 37,360,000.00 501,785.90
- IR233355A RECV LCH IRS 1 SRFXON3 05/31/2025 6/18/2035 1.000 11,450,000.00 906,567.31
- IR233356A RECV LCH IRS 2.75 ESTRON 05/31/2025 6/18/2035 2.750 8,840,000.00 367,787.84
- IR233357A RECV LCH IRS 2 ESTRON 05/31/2025 6/18/2027 2.000 107,680,000.00 743,263.22
- IR233358A RECV LCH IRS 3.75 BBSW3M 05/31/2025 6/18/2026 3.750 267,240,000.00 752,341.09
- IR233359A RECV LCH IRS 2 ESTRON 05/31/2025 6/18/2026 2.000 482,450,000.00 1,632,055.24
- IR233360A RECV LCH IRS 2.25 STIB3M 05/31/2025 6/18/2026 2.250 3,376,000,000.00 621,290.07
- IR233381A RECV LCH IRS 0.25 SRFXON3 05/31/2025 6/18/2026 0.250 235,700,000.00 1,528,441.47
- IR233386B PAYB LCH IRS 2.75 STIB3M 05/31/2025 6/18/2035 2.750 (48,060,000.00) (51,738.84)
- IR233387B PAYB LCH IRS 2.5 ESTRON 05/31/2025 6/18/2055 2.500 (19,320,000.00) 9,470.16
- IR233388A RECV LCH IRS 4 SONIO 05/31/2025 6/18/2026 4.000 340,230,000.00 118,911.37
- IR233389A RECV LCH IRS 4.25 SONIO 05/31/2025 6/18/2035 4.250 11,770,000.00 151,550.07
- IR233390B PAYB LCH IRS 4.5 SONIO 05/31/2025 6/18/2055 4.500 (19,940,000.00) 83,419.50
- IR233391A RECV LCH IRS 4 SONIO 05/31/2025 6/18/2027 4.000 73,740,000.00 329,953.56
- IR233511A RECV LCH IRS 1.5 MUTKCALM 05/31/2025 6/18/2035 1.500 262,760,000.00 42,135.64
- IR233512A RECV LCH IRS 0.75 MUTKCAL 05/31/2025 6/18/2026 0.750 35,830,000,000.00 311,649.66
- IR233513A RECV LCH IRS 1 MUTKCALM 05/31/2025 6/18/2027 1.000 21,909,850,000.00 759,288.71
- IR233514B PAYB LCH IRS 2 MUTKCALM 05/31/2025 6/18/2055 2.000 (1,862,790,000.00) 517,261.29
- IR233750A RECV XCM IRS 8 MXIBTIEF 05/31/2025 9/17/2030 8.000 360,000,000.00 190,525.68
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KOSPI2 INX FUT Jun25
MSCl EmgMkt Jun25
MSCI EAFE Jun25

NASDAQ 100 E-MINI Jun25
EURO-OAT FUTURE JUN25
S&P/TSX 60 IX FUT Jun25
OMXS30 IND FUTURE Jun25
E-Mini Russ 2000 Jun25
FTSE/MIB IDX FUT Jun25
TOPIX INDX FUTR Jun25
FTSE Taiwan Index Jun25
US 10YR NOTE (CBT)SEP25
US LONG BOND(CBT) SEP25
US 10yr Ultra Fut Sep25
AUST 10Y BOND FUT Jun25
SPI 200 FUTURES Jun25
FTSE CHINA A50 Jun25

FTSE 100 IDX FUT Jun25

05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025
05/31/2025

6/12/2025
6/20/2025
6/20/2025
6/20/2025
6/6/2025
6/19/2025
6/19/2025
6/20/2025
6/20/2025
6/12/2025
6/27/2025
9/19/2025
9/19/2025
9/19/2025
6/16/2025
6/19/2025
6/27/2025
6/20/2025

24.00
(222.00)
58.00
1.00
(29.00)
57.00
(145.00)
(153.00)
10.00
44.00
(15.00)
(124.00)
(70.00)
203.00
28.00
65.00
376.00
47.00

1,565,992.61
(12,757,230.00)
7,553,050.00
427,535.00
(4,144,327.15)
13,025,248.66
(3,772,106.88)
(15,822,495.00)
2,278,622.58
8,554,154.07
(1,051,200.00)
(13,754,312.50)
(7,920,937.50)
22,847,015.63
2,063,981.22
8,858,497.07
5,010,576.00
5,560,929.24
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