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Goldman Sachs Managed Futures Strategy Fund

Ticker Cusip ISIN Sedol Security Desc Per End Date Maturity Date Coupon Shares

 Base Market 

Value 

38141W273 US38141W2733 B1DRF76 GOLDMAN SACHS FIN SQ GOVT 06/30/2025 07/01/2025 4.23 113,677,203.54 113,677,203.54

9EI00GS64 CAYMAN COMMODITY-MFS LLC 06/30/2025 2,306,991.00 34,420,305.72

A5Q5 BIST 30 FUTURES Aug25 06/30/2025 08/29/2025 0.00 -353.00 -1,049,485.22

AIU5 FTSE/JSE TOP 40 Sep25 06/30/2025 09/18/2025 0.00 35.00 1,774,914.92

BCU5 SET50 FUTURES Sep25 06/30/2025 09/29/2025 0.00 -353.00 -1,526,504.10

ESU5 S&P500 EMINI FUT Sep25 06/30/2025 09/19/2025 0.00 76.00 23,764,250.00

GXU5 DAX INDEX FUTURE Sep25 06/30/2025 09/19/2025 0.00 12.00 8,498,560.54

HCN5 HSCEI Futures Jul25 06/30/2025 07/30/2025 0.00 39.00 2,153,459.57

HIN5 HANG SENG IDX FUT Jul25 06/30/2025 07/30/2025 0.00 22.00 3,374,849.52

IBN5 IBEX 35 INDX FUTR Jul25 06/30/2025 07/18/2025 0.00 10.00 1,639,801.54

IKU5 EURO-BTP FUTURE SEP25 06/30/2025 09/08/2025 0.00 44.00 6,272,445.85

IR233350A RECV LCH IRS 8 JIBA3M 06/30/2025 09/17/2030 8.00 412,720,000.00 603,378.40

IR233350A PAYB LCH IRS 8 JIBA3M 06/30/2025 09/17/2030 0.00 -412,720,000.00 0.00

IR233750A RECV XCM IRS 8 MXIBTIEF 06/30/2025 09/17/2030 8.00 305,000,000.00 209,089.45

IR233750A PAYB XCM IRS 8 MXIBTIEF 06/30/2025 09/17/2030 0.00 -305,000,000.00 0.00

IR234508A RECV LCH IRS 2.5 CAONREPO 06/30/2025 09/17/2026 2.50 40,390,000.00 21,382.16

IR234508A PAYB LCH IRS 2.5 CAONREPO 06/30/2025 09/17/2026 0.00 -40,390,000.00 0.00

IR234511A RECV LCH IRS 3.25 BBSW3M 06/30/2025 09/17/2026 3.25 164,080,000.00 165,115.62

IR234511A PAYB LCH IRS 3.25 BBSW3M 06/30/2025 09/17/2026 0.00 -164,080,000.00 0.00

IR234512A RECV LCH IRS 0.75 MUTKCAL 06/30/2025 09/17/2026 0.75 51,577,480,000.00 277,470.05

IR234512A PAYB LCH IRS 0.75 MUTKCAL 06/30/2025 09/17/2026 0.00 -51,577,480,000.00 0.00

IR234513B RECV LCH IRS 1.5 MUTKCALM 06/30/2025 09/17/2035 0.00 3,782,070,000.00 0.00

IR234513B PAYB LCH IRS 1.5 MUTKCALM 06/30/2025 09/17/2035 1.50 -3,782,070,000.00 -620,936.55

IR234514A RECV LCH IRS 1 MUTKCALM 06/30/2025 09/17/2027 1.00 12,911,010,000.00 394,865.94

IR234514A PAYB LCH IRS 1 MUTKCALM 06/30/2025 09/17/2027 0.00 -12,911,010,000.00 0.00

IR234515B RECV LCH IRS 2 MUTKCALM 06/30/2025 09/17/2055 0.00 512,980,000.00 0.00

IR234515B PAYB LCH IRS 2 MUTKCALM 06/30/2025 09/17/2055 2.00 -512,980,000.00 182,152.52

IR234528A RECV LCH IRS 2.25 STIB3M 06/30/2025 09/17/2026 2.25 462,760,000.00 207,488.50

IR234528A PAYB LCH IRS 2.25 STIB3M 06/30/2025 09/17/2026 0.00 -462,760,000.00 0.00

IR234530A RECV LCH IRS 0.25 SRFXON3 06/30/2025 09/17/2026 0.25 129,710,000.00 709,616.45

IR234530A PAYB LCH IRS 0.25 SRFXON3 06/30/2025 09/17/2026 0.00 -129,710,000.00 0.00

IR234531A RECV LCH IRS 0.5 SRFXON3 06/30/2025 09/17/2035 0.50 6,280,000.00 -40,047.31

IR234531A PAYB LCH IRS 0.5 SRFXON3 06/30/2025 09/17/2035 0.00 -6,280,000.00 0.00

IR234532A RECV LCH IRS 2.5 ESTRON 06/30/2025 09/17/2035 2.50 11,440,000.00 38,237.46

IR234532A PAYB LCH IRS 2.5 ESTRON 06/30/2025 09/17/2035 0.00 -11,440,000.00 0.00

IR234533B RECV LCH IRS 2.75 ESTRON 06/30/2025 09/17/2055 0.00 12,160,000.00 0.00

IR234533B PAYB LCH IRS 2.75 ESTRON 06/30/2025 09/17/2055 2.75 -12,160,000.00 -264,423.12

IR234534A RECV LCH IRS 2 ESTRON 06/30/2025 09/17/2027 2.00 80,260,000.00 416,440.01

IR234534A PAYB LCH IRS 2 ESTRON 06/30/2025 09/17/2027 0.00 -80,260,000.00 0.00

IR234535A RECV LCH IRS 2 ESTRON 06/30/2025 09/17/2026 2.00 23,660,000.00 78,009.00

IR234535A PAYB LCH IRS 2 ESTRON 06/30/2025 09/17/2026 0.00 -23,660,000.00 0.00

IR234536A RECV LCH IRS 4 SONIO 06/30/2025 09/17/2027 4.00 56,630,000.00 684,961.68

IR234536A PAYB LCH IRS 4 SONIO 06/30/2025 09/17/2027 0.00 -56,630,000.00 0.00

IR234537A RECV LCH IRS 4.25 SONIO 06/30/2025 09/17/2035 4.25 14,010,000.00 402,741.77

IR234537A PAYB LCH IRS 4.25 SONIO 06/30/2025 09/17/2035 0.00 -14,010,000.00 0.00

IR234538B RECV LCH IRS 4.5 SONIO 06/30/2025 09/17/2055 0.00 14,300,000.00 0.00

IR234538B PAYB LCH IRS 4.5 SONIO 06/30/2025 09/17/2055 4.50 -14,300,000.00 -169,684.02

IR234539A RECV LCH IRS 4 SONIO 06/30/2025 09/17/2026 4.00 22,120,000.00 108,389.96

IR234539A PAYB LCH IRS 4 SONIO 06/30/2025 09/17/2026 0.00 -22,120,000.00 0.00

IR234540B RECV LCH IRS 4.5 SOFRRATE 06/30/2025 09/17/2055 0.00 16,440,000.00 0.00

IR234540B PAYB LCH IRS 4.5 SOFRRATE 06/30/2025 09/17/2055 4.50 -16,440,000.00 -1,721,999.58

IR234541A RECV LCH IRS 4.25 SOFRRAT 06/30/2025 09/17/2035 4.25 36,430,000.00 1,734,913.18

IR234541A PAYB LCH IRS 4.25 SOFRRAT 06/30/2025 09/17/2035 0.00 -36,430,000.00 0.00

IR234542B RECV LCH IRS 4 SOFRRATE 06/30/2025 09/17/2026 0.00 222,910,000.00 0.00

IR234542B PAYB LCH IRS 4 SOFRRATE 06/30/2025 09/17/2026 4.00 -222,910,000.00 -849,197.94

IR234543B RECV LCH IRS 4 SOFRRATE 06/30/2025 09/17/2027 0.00 960,000.00 0.00

IR234543B PAYB LCH IRS 4 SOFRRATE 06/30/2025 09/17/2027 4.00 -960,000.00 -11,964.96

KMU5 KOSPI2 INX FUT Sep25 06/30/2025 09/11/2025 0.00 34.00 2,620,980.29

MESU5 MSCI EmgMkt Sep25 06/30/2025 09/19/2025 0.00 -174.00 -10,731,450.00

MFSU5 MSCI EAFE Sep25 06/30/2025 09/19/2025 0.00 30.00 4,022,550.00

NKU5 NIKKEI 225 (OSE) Sep25 06/30/2025 09/11/2025 0.00 5.00 1,406,548.39

NQU5 NASDAQ 100 E-MINI Sep25 06/30/2025 09/19/2025 0.00 18.00 8,241,570.00

PTU5 S&P/TSX 60 IX FUT Sep25 06/30/2025 09/18/2025 0.00 25.00 5,874,793.46

RTYU5 E-Mini Russ 2000 Sep25 06/30/2025 09/19/2025 0.00 -101.00 -11,068,085.00

STU5 FTSE/MIB IDX FUT Sep25 06/30/2025 09/19/2025 0.00 10.00 2,347,184.46

TPU5 TOPIX INDX FUTR Sep25 06/30/2025 09/11/2025 0.00 28.00 5,552,168.34

TWTN5 FTSE Taiwan Index Jul25 06/30/2025 07/30/2025 0.00 2.00 145,880.00

XMU5 AUST 10Y BOND FUT SEP25 06/30/2025 09/15/2025 0.00 17.00 1,072,031.25

XPU5 SPI 200 FUTURES Sep25 06/30/2025 09/18/2025 0.00 42.00 5,899,559.70

XUN5 FTSE CHINA A50 Jul25 06/30/2025 07/30/2025 0.00 123.00 1,646,724.00

Z U5 FTSE 100 IDX FUT Sep25 06/30/2025 09/19/2025 0.00 39.00 4,705,315.93

Fund holdings and allocations shown are unaudited, and may not be representative of current or future investments.  Fund holdings and allocations may not include the Fund's entire investment portfolio, which may change at any time.  
Fund holdings should not be relied on in making investment decisions and should not be construed as research or investment advice regarding particular securities. Current and future holdings are subject to risk. 

A summary prospectus, if available, or a Prospectus for the Fund containing more information may be obtained from your authorized dealer or from Goldman Sachs & Co. LLC by calling (retail - 1-800-526-7384) (institutional – 1-
800-621-2550). Please consider a fund's objectives, risks, and charges and expenses, and read the summary prospectus, if available, and the Prospectus carefully before investing. The summary prospectus, if available, and the 
Prospectus contains this and other information about the Fund. 

Goldman Sachs & Co. LLC, distributor of the Fund, is not a bank, and Fund shares distributed by Goldman Sachs & Co. LLC are neither deposits nor obligations of, nor endorsed, nor guaranteed by any bank or other insured depository 
institution, nor are they insured by the Federal Deposit Insurance Corporation, the Federal Reserve Board, or any other government agency. Investment in the Funds involves risks, including possible loss of the principal amount invested.

©2025 Goldman Sachs. All rights reserved. 
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