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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 07/31/2025 08/01/2025 4.19 102,125,918.54 102,125,918.54
9EI00GS64 CAYMAN COMMODITY-MFS LLC 07/31/2025 2,096,370.00 32,346,989.10
A5Q5 BIST 30 FUTURES Aug25 07/31/2025 08/29/2025 0.00 90.00 270,899.56
A5Q5 BIST 30 FUTURES Aug25 07/31/2025 08/29/2025 0.00 -223.00 -671,228.92
AlU5 FTSE/JSE TOP 40 Sep25 07/31/2025 09/18/2025 0.00 34.00 1,700,461.95
BCU5S SET50 FUTURES Sep25 07/31/2025 09/29/2025 0.00 104.00 513,762.55
BCU5 SET50 FUTURES Sep25 07/31/2025 09/29/2025 0.00 -293.00 -1,447,427.17
CFQ5 CAC40 10 EURO FUT Aug25 07/31/2025 08/15/2025 0.00 4.00 355,073.21
DMU5S DJIA MINI e-CBOT Sep25 07/31/2025 09/19/2025 0.00 33.00 7,310,325.00
ESU5 S&P500 EMINI FUT Sep25 07/31/2025 09/19/2025 0.00 101.00 32,189,962.50
FAUS S&P MID 400 EMINI Sep25 07/31/2025 09/19/2025 0.00 4.00 1,266,040.00
GXUS DAX INDEX FUTURE Sep25 07/31/2025 09/19/2025 0.00 13.00 8,961,079.36
HCQ5 HSCEI Futures Aug25 07/31/2025 08/28/2025 0.00 36.00 2,037,324.84
HIQ5 HANG SENG IDX FUT Aug25 07/31/2025 08/28/2025 0.00 20.00 3,152,356.69
IBQ5 IBEX 35 INDX FUTR Aug25 07/31/2025 08/15/2025 0.00 14.00 2,303,264.97
IKUS EURO-BTP FUTURE SEP25 07/31/2025 09/08/2025 0.00 43.00 5,925,399.70
IR2333498B RECV LCH IRS 3.75 PRIBO6M 07/31/2025 09/17/2030 0.00 150,000,000.00 0.00
IR233349B PAYB LCH IRS 3.75 PRIBO6M 07/31/2025 09/17/2030 3.75 -150,000,000.00 41,335.89
IR233350A RECV LCH IRS 8 JIBA3M 07/31/2025 09/17/2030 8.00 362,720,000.00 617,780.38
IR233350A PAYB LCH IRS 8 JIBA3M 07/31/2025 09/17/2030 0.00 -362,720,000.00 0.00
IR233750A RECV XCM IRS 8 MXIBTIEF 07/31/2025 09/17/2030 8.00 250,000,000.00 86,688.31
IR233750A PAYB XCM IRS 8 MXIBTIEF 07/31/2025 09/17/2030 0.00 -250,000,000.00 0.00
IR234507B RECV LCH IRS 3.5 CAONREPO 07/31/2025 09/17/2035 0.00 5,530,000.00 0.00
IR234507B PAYB LCH IRS 3.5 CAONREPO 07/31/2025 09/17/2035 3.50 -5,530,000.00 -111,911.06
IR234508B RECV LCH IRS 2.5 CAONREPO 07/31/2025 09/17/2026 0.00 13,200,000.00 0.00
IR234508B PAYB LCH IRS 2.5 CAONREPO 07/31/2025 09/17/2026 2.50 -13,200,000.00 12,829.42
IR234511A RECV LCH IRS 3.25 BBSW3M 07/31/2025 09/17/2026 3.25 99,080,000.00 -36,485.08
IR234511A PAYB LCH IRS 3.25 BBSW3M 07/31/2025 09/17/2026 0.00 -99,080,000.00 0.00
IR234512A RECV LCH IRS 0.75 MUTKCAL 07/31/2025 09/17/2026 0.75 47,777,480,000.00 117,162.55
IR234512A PAYB LCH IRS 0.75 MUTKCAL 07/31/2025 09/17/2026 0.00 -47,777,480,000.00 0.00
IR234513B RECV LCH IRS 1.5 MUTKCALM 07/31/2025 09/17/2035 0.00 7,411,810,000.00 0.00
IR234513B PAYB LCH IRS 1.5 MUTKCALM 07/31/2025 09/17/2035 1.50 -7,411,810,000.00 -582,574.16
IR234514A RECV LCH IRS 1 MUTKCALM 07/31/2025 09/17/2027 1.00 17,106,670,000.00 345,332.39
IR234514A PAYB LCH IRS 1 MUTKCALM 07/31/2025 09/17/2027 0.00 -17,106,670,000.00 0.00
IR234515B RECV LCH IRS 2 MUTKCALM 07/31/2025 09/17/2055 0.00 139,060,000.00 0.00
IR234515B PAYB LCH IRS 2 MUTKCALM 07/31/2025 09/17/2055 2.00 -139,060,000.00 84,180.91
IR234528A RECV LCH IRS 2.25 STIB3M 07/31/2025 09/17/2026 2.25 1,188,760,000.00 229,051.16
IR234528A PAYB LCH IRS 2.25 STIB3M 07/31/2025 09/17/2026 0.00 -1,188,760,000.00 0.00
IR234530A RECV LCH IRS 0.25 SRFXON3 07/31/2025 09/17/2026 0.25 121,110,000.00 586,427.37
IR234530A PAYB LCH IRS 0.25 SRFXON3 07/31/2025 09/17/2026 0.00 -121,110,000.00 0.00
IR234531A RECV LCH IRS 0.5 SRFXON3 07/31/2025 09/17/2035 0.50 3,060,000.00 -10,635.51
IR234531A PAYB LCH IRS 0.5 SRFXON3 07/31/2025 09/17/2035 0.00 -3,060,000.00 0.00
IR234532A RECV LCH IRS 2.5 ESTRON 07/31/2025 09/17/2035 2.50 10,120,000.00 -2,550.01
IR234532A PAYB LCH IRS 2.5 ESTRON 07/31/2025 09/17/2035 0.00 -10,120,000.00 0.00
IR234533B RECV LCH IRS 2.75 ESTRON 07/31/2025 09/17/2055 0.00 12,770,000.00 0.00
IR234533B PAYB LCH IRS 2.75 ESTRON 07/31/2025 09/17/2055 2.75 -12,770,000.00 -70,446.53
IR234534A RECV LCH IRS 2 ESTRON 07/31/2025 09/17/2027 2.00 85,310,000.00 251,781.67
IR234534A PAYB LCH IRS 2 ESTRON 07/31/2025 09/17/2027 0.00 -85,310,000.00 0.00
IR234535A RECV LCH IRS 2 ESTRON 07/31/2025 09/17/2026 2.00 23,660,000.00 49,549.19
IR234535A PAYB LCH IRS 2 ESTRON 07/31/2025 09/17/2026 0.00 -23,660,000.00 0.00
IR234536A RECV LCH IRS 4 SONIO 07/31/2025 09/17/2027 4.00 60,510,000.00 542,334.67
IR234536A PAYB LCH IRS 4 SONIO 07/31/2025 09/17/2027 0.00 -60,510,000.00 0.00
IR234537A RECV LCH IRS 4.25 SONIO 07/31/2025 09/17/2035 4.25 14,060,000.00 266,340.68
IR234537A PAYB LCH IRS 4.25 SONIO 07/31/2025 09/17/2035 0.00 -14,060,000.00 0.00
IR234538B RECV LCH IRS 4.5 SONIO 07/31/2025 09/17/2055 0.00 14,740,000.00 0.00
IR234538B PAYB LCH IRS 4.5 SONIO 07/31/2025 09/17/2055 4.50 -14,740,000.00 132,005.49
IR234539A RECV LCH IRS 4 SONIO 07/31/2025 09/17/2026 4.00 22,120,000.00 74,916.21
IR234539A PAYB LCH IRS 4 SONIO 07/31/2025 09/17/2026 0.00 -22,120,000.00 0.00
IR234540B RECV LCH IRS 4.5 SOFRRATE 07/31/2025 09/17/2055 0.00 16,440,000.00 0.00
IR234540B PAYB LCH IRS 4.5 SOFRRATE 07/31/2025 09/17/2055 4.50 -16,440,000.00 -1,305,000.62
IR234541A RECV LCH IRS 4.25 SOFRRAT 07/31/2025 09/17/2035 4.25 36,430,000.00 1,275,104.65
IR234541A PAYB LCH IRS 4.25 SOFRRAT 07/31/2025 09/17/2035 0.00 -36,430,000.00 0.00
IR234542B RECV LCH IRS 4 SOFRRATE 07/31/2025 09/17/2026 0.00 168,010,000.00 0.00
IR234542B PAYB LCH IRS 4 SOFRRATE 07/31/2025 09/17/2026 4.00 -168,010,000.00 -62,902.94
IR234543B RECV LCH IRS 4 SOFRRATE 07/31/2025 09/17/2027 0.00 960,000.00 0.00
IR234543B PAYB LCH IRS 4 SOFRRATE 07/31/2025 09/17/2027 4.00 -960,000.00 -6,618.53
KMUS5 KOSPI2 INX FUT Sep25 07/31/2025 09/11/2025 0.00 37.00 2,920,806.88
MESU5 MSCI EmgMkt Sep25 07/31/2025 09/19/2025 0.00 57.00 3,529,155.00
MESU5 MSCI EmgMkt Sep25 07/31/2025 09/19/2025 0.00 -115.00 -7,120,225.00
MFSU5 MSCI EAFE Sep25 07/31/2025 09/19/2025 0.00 -54.00 -7,056,180.00
NKU5 NIKKEI 225 (OSE) Sep25 07/31/2025 09/11/2025 0.00 19.00 5,190,981.44
NQU5 NASDAQ 100 E-MINI Sep25 07/31/2025 09/19/2025 0.00 18.00 8,411,400.00
PTUS S&P/TSX 60 IX FUT Sep25 07/31/2025 09/18/2025 0.00 25.00 5,850,534.07
RTYUS E-Mini Russ 2000 Sep25 07/31/2025 09/19/2025 0.00 -59.00 -6,549,590.00
STUS FTSE/MIB IDX FUT Sep25 07/31/2025 09/19/2025 0.00 10.00 2,345,738.19
TPUS TOPIX INDX FUTR Sep25 07/31/2025 09/11/2025 0.00 29.00 5,671,153.85
TWTQ5 FTSE Taiwan Index Aug25 07/31/2025 08/28/2025 0.00 17.00 1,323,960.00
XPU5 SP1 200 FUTURES Sep25 07/31/2025 09/18/2025 0.00 41.00 5,732,809.19
XuaQ5 FTSE CHINA A50 Aug25 07/31/2025 08/28/2025 0.00 186.00 2,562,522.00
Z U5 FTSE 100 IDX FUT Sep25 07/31/2025 09/19/2025 0.00 41.00 4,940,342.90
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