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Goldman Sachs Short-Term Conservative Income Fund 

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

 Base Market 

Value 

'91282CHV6 US91282CHV63 'BMGC3P9 US TREASURY N/B 7/31/2025 8/31/2025 5 7772200 7774628.81

'88167QAC0 US88167QAC06 ' TESLA AUTO LEASE TRUST 7/31/2025 9/21/2026 6.13 2225229.86 2230396.87

'00138CAW8 US00138CAW82 'BRCDDJ5 COREBRIDGE GLOB FUNDING 7/31/2025 9/25/2026 5.650579 2371000 2389730.9

'06428CAB0 US06428CAB00 'BQC4MW7 BANK OF AMERICA NA 7/31/2025 8/18/2026 5.356134 8020000 8077904.4

'23636ABE0 US23636ABE01 'BMCRST7 DANSKE BANK A/S 7/31/2025 9/22/2026 6.259 3196000 3201369.28

'13607LWU3 US13607LWU33 'BRRG9J1 CANADIAN IMPERIAL BANK 7/31/2025 10/2/2026 5.564294 12651000 12760684.17

'91282CJE2 US91282CJE21 'BMWPY04 US TREASURY N/B 7/31/2025 10/31/2025 5 29029500 29068054.95

'94988J6G7 US94988J6G76 'BRXGPH5 WELLS FARGO BANK NA 7/31/2025 12/11/2026 5.4091 10613000 10699920.47

'055979AD0 US055979AD06 ' BMW VEHICLE LEASE TRUST 7/31/2025 2/25/2027 5.98 10800000 10870606.3

'025816DM8 US025816DM85 ' AMERICAN EXPRESS CO 7/31/2025 10/30/2026 5.709956 13810000 13849772.8

'55608PBS2 US55608PBS20 'BM9HFG6 MACQUARIE BANK LTD 7/31/2025 12/7/2026 5.537409 6000000 6050160

'53944YAY9 US53944YAY95 'BQPG5G5 LLOYDS BANKING GROUP PLC 7/31/2025 1/5/2028 5.927636 7530000 7617197.4

'44891ACW5 US44891ACW53 'BPJM0P6 HYUNDAI CAPITAL AMERICA 7/31/2025 1/8/2027 5.826376 13476000 13604022

'06675FBC0 US06675FBC05 'BPJM9V5 BANQUE FED CRED MUTUEL 7/31/2025 1/23/2027 5.088 2973000 2999132.67

'06675DCH3 US06675DCH35 'BMGBZS3 BANQUE FED CRED MUTUEL 7/31/2025 1/23/2027 5.454119 9494000 9554761.6

'91282CJV4 US91282CJV46 'BPJM960 US TREASURY N/B 7/31/2025 1/31/2026 4.25 29816900 29799429.09

'05611C2A0 US05611C2A02 'BS7XQJ8 BPCE SA 7/31/2025 1/26/2026 5.1 9369000 9389518.11

'63743HFQ0 US63743HFQ02 'BMCGQK1 NATIONAL RURAL UTIL COOP 7/31/2025 2/5/2027 5.139553 7000000 7033250

'06368LC61 US06368LC610 'BP2R8F4 BANK OF MONTREAL 7/31/2025 12/11/2026 5.499104 9755000 9843477.85

'84857LAC5 US84857LAC54 'BPSQS00 SPIRE INC 7/31/2025 3/1/2026 5.3 7266000 7286417.46

'96122FAB3 US96122FAB31 'BLD5M79 WESTPAC NEW ZEALAND LTD 7/31/2025 2/26/2027 5.132 1064000 1074342.08

'86563VBP3 US86563VBP31 ' SUMITOMO MITSUI TR BK LT 7/31/2025 3/7/2027 5.2 9999000 10117788.12

'89238GAD3 US89238GAD34 ' TOYOTA LEASE OWNER TRUST 7/31/2025 4/20/2027 5.25 7057915.92 7082174.54

'40428HA51 US40428HA513 ' HSBC USA INC 7/31/2025 3/4/2027 5.297823 20660000 20785819.4

'830505BA0 US830505BA07 'BSNW1Q1 SKANDINAVISKA ENSKILDA 7/31/2025 3/5/2027 5.227081 10253000 10315030.65

'49271VAS9 US49271VAS97 'BM8NMY2 KEURIG DR PEPPER INC 7/31/2025 3/15/2027 5.221892 7500000 7544625

'22534PAJ2 US22534PAJ21 'BM8K6K7 CREDIT AGRICOLE SA 7/31/2025 3/11/2027 5.209103 10000000 10028500

'928668CE0 US928668CE07 'BNZHS80 VOLKSWAGEN GROUP AMERICA 7/31/2025 3/20/2026 5.4 3163000 3174576.58

'63307A2Y0 US63307A2Y02 'BRJGT77 NATIONAL BANK OF CANADA 7/31/2025 3/25/2027 5.250579 5728000 5736763.84

'134429BL2 US134429BL20 'BQC5L67 THE CAMPBELLS COMPANY 7/31/2025 3/20/2026 5.3 4000000 4013200

'378272BW7 US378272BW77 'BSFT4M7 GLENCORE FUNDING LLC 7/31/2025 4/4/2027 5.395746 10575000 10629884.25

'61747YFN0 US61747YFN04 ' MORGAN STANLEY 7/31/2025 4/13/2028 5.352217 2000000 2011080

'22532XXF0 US22532XXF04 ' CREDIT AGRICOLE 7/31/2025 8/28/2025 4.95 6965000 6967670.66

'025816DS5 US025816DS55 'BNSPB71 AMERICAN EXPRESS CO 7/31/2025 4/23/2027 5.074118 8208000 8227945.44

'63906YAH1 US63906YAH18 'BPJK652 NATWEST MARKETS PLC 7/31/2025 5/17/2027 5.416 1911000 1945245.12

'63906YAK4 US63906YAK47 'BPJK630 NATWEST MARKETS PLC 7/31/2025 5/17/2027 5.236134 14800000 14885544

'37045XEW2 US37045XEW20 'BRZWYK7 GENERAL MOTORS FINL CO 7/31/2025 7/15/2027 5.375822 8337000 8308487.46

'637639AL9 US637639AL94 'BSY1XK5 NATIONAL SECS CLEARING 7/31/2025 6/26/2026 5.15 3988000 4014759.48

'437076CZ3 US437076CZ34 'BPLZ1C7 HOME DEPOT INC 7/31/2025 6/25/2026 5.15 1328000 1337455.36

'91282CKS9 US91282CKS97 'BS3FRT5 US TREASURY N/B 7/31/2025 5/31/2026 4.875 9785000 9833542.8

'00138CAY4 US00138CAY49 'BPBSKG3 COREBRIDGE GLOB FUNDING 7/31/2025 6/24/2026 5.35 13789000 13889935.48

'13607L8C0 US13607L8C03 'BPLQGN6 CANADIAN IMPERIAL BANK 7/31/2025 6/28/2027 5.237 7562000 7677547.36

'55608PBU7 US55608PBU75 'BR2NZ55 MACQUARIE BANK LTD 7/31/2025 7/2/2027 5.264294 6871000 6917035.7

'63307A2Z7 US63307A2Z76 'BT3JZY5 NATIONAL BANK OF CANADA 7/31/2025 7/2/2027 5.374299 2000000 2005240

'05964HBE4 US05964HBE45 'BS6VKG8 BANCO SANTANDER SA 7/31/2025 7/15/2028 5.437436 2000000 2015960

'63307A3A1 US63307A3A17 'BRRFXQ3 NATIONAL BANK OF CANADA 7/31/2025 7/2/2027 5.6 2267000 2285634.74

'17325FBJ6 US17325FBJ66 'BR2NN39 CITIBANK NA 7/31/2025 8/6/2026 4.929 10956000 11008588.8

'05565ECN3 US05565ECN31 'BP812P8 BMW US CAPITAL LLC 7/31/2025 8/13/2026 5.13529 6368000 6384493.12

'928668CK6 US928668CK66 'BT3NG22 VOLKSWAGEN GROUP AMERICA 7/31/2025 8/14/2026 4.9 8500000 8500340

'06368L8M1 US06368L8M17 'BTFJ424 BANK OF MONTREAL 7/31/2025 9/10/2027 5.21779 5018000 5034760.12

'24422EXW4 US24422EXW47 'BP4YDG9 JOHN DEERE CAPITAL CORP 7/31/2025 7/15/2027 4.997436 9000000 9037170

'91324PFE7 US91324PFE79 'BS4B9J6 UNITEDHEALTH GROUP INC 7/31/2025 7/15/2026 4.825819 2032000 2032853.44

'58769JAT4 US58769JAT43 'BP091L9 MERCEDES BENZ FIN NA 7/31/2025 7/31/2026 4.875 10600000 10643884

'448984AB0 US448984AB08 ' HYUNDAI AUTO LEASE SECURITIZAT 7/31/2025 3/15/2027 4.77 3567029.5 3571965.95

'86563VBW8 US86563VBW81 ' SUMITOMO MITSUI TR BK LT 7/31/2025 9/10/2027 5.313322 15148000 15290694.16

'13607PHU1 US13607PHU12 'BPLPFJ2 CANADIAN IMPERIAL BANK 7/31/2025 9/11/2027 5.269104 8110000 8140899.1

'891943AB8 US891943AB82 ' TOYOTA LEASE OWNER TRUST 7/31/2025 2/22/2027 4.31 4204309.9 4198667.25

'16144QAB1 US16144QAB14 ' CHASE AUTO OWNER TRUST 7/31/2025 11/26/2027 4.4 4476259.16 4472588.09

'58769GAB9 US58769GAB95 ' MERCEDES BENZ AUTO LEASE TRUST 7/31/2025 12/15/2026 4.57 3823017.87 3823006.44

'26207AAC7 US26207AAC71 ' DRIVE AUTO RECEIVABLES TRUST 7/31/2025 12/15/2027 4.94 1695560.93 1696786.79

'44891ADJ3 US44891ADJ34 'BQPGKL5 HYUNDAI CAPITAL AMERICA 7/31/2025 9/24/2027 5.377355 14652000 14663721.6

'30165BAC7 US30165BAC72 ' EXETER AUTOMOBILE RECEIVABLES 7/31/2025 3/15/2028 4.45 5600000 5595348.86

'30165BAB9 US30165BAB99 ' EXETER AUTOMOBILE RECEIVABLES 7/31/2025 4/15/2027 4.79 1610414.37 1610564.53

'85325X2A3 US85325X2A32 'BL9XP67 STANDARD CHARTERED BK/NY 7/31/2025 10/8/2026 4.982742 5633000 5646688.19

'78017FZR7 US78017FZR71 'BR4RYY7 ROYAL BANK OF CANADA 7/31/2025 10/18/2027 5.042865 4388000 4398180.16

'802920AC2 US802920AC28 ' SANTANDER DRIVE AUTO RECEIVABL 7/31/2025 9/15/2027 4.88 3700639.14 3702806.16

'85325VNG1 US85325VNG13 ' STANDARD CHRTRD BNKN 7/31/2025 10/6/2025 4.76 136000 136066.63

'38012QAD0 US38012QAD07 ' GM FINANCIAL AUTOMOBILE LEASIN 7/31/2025 10/20/2027 4.21 8225000 8209087.83

'406375BJ3 US406375BJ38 ' HALSEYPOINT CLO I, LTD. 7/31/2025 10/20/2037 5.36947 3214286.02 3214456.38

'25158B6Q0 US25158B6Q00 ' DEUTSCHE BANK AG NY 7/31/2025 11/6/2025 4.63 5300000 5299462.05

'17325FBL1 US17325FBL13 'BT6MFG3 CITIBANK NA 7/31/2025 11/19/2027 4.876 2099000 2109117.18

'05766BAS7 US05766BAS79 ' BALBOA BAY LOAN FUNDING LTD 7/31/2025 10/20/2035 5.35549 2500000 2500060

NRX593 '63743HFV9 US63743HFV96 'BLFHMJ5 NATIONAL RURAL UTIL COOP 7/31/2025 12/3/2025 4.739926 5167000 5165759.92

'83368RCA8 US83368RCA86 'BT6NWQ5 SOCIETE GENERALE 7/31/2025 2/19/2027 5.436134 17746000 17784153.9

'83368RBZ4 US83368RBZ47 'BT6MF63 SOCIETE GENERALE 7/31/2025 2/19/2027 5.25 11433000 11514631.62

'14149YBQ0 US14149YBQ08 'BTPH0P3 CARDINAL HEALTH INC 7/31/2025 11/15/2026 4.7 4137000 4145315.37

'92868RAB4 US92868RAB42 ' VOLKSWAGEN AUTO LOAN ENHANCED 7/31/2025 11/22/2027 4.65 7523850.08 7529155.6

'85325VPQ7 US85325VPQ76 ' STANDARD CHRTRD BNKN 7/31/2025 11/20/2025 4.65 9418000 9418699.76

'25152XXH8 US25152XXH87 ' DEUTSCHE BANK AG NY 7/31/2025 11/21/2025 4.75 3138000 3139577.47

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 author ized 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.
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'17291LZ40 US17291LZ406 'BS1H500 CITIGROUP GLOBAL MARKETS 7/31/2025 12/19/2025 4.8 9586000 9547560.14

'69353RFX1 US69353RFX17 'BTDN8P9 PNC BANK NA 7/31/2025 1/15/2027 4.775 11859000 11862794.88

'48668M6D0 US48668M6D03 ' KOOKMIN BK NY BRH 7/31/2025 11/28/2025 4.78 8406000 8408246.08

'89115A3B6 US89115A3B62 'BTNK7F3 TORONTO DOMINION BANK 7/31/2025 12/17/2026 4.961892 4636000 4649722.56

'19421MUV2 US19421MUV26 ' COLLATERALIZED CP FLEX 7/31/2025 12/2/2025 4.72 9029000 9034021.93

'19421MVA7 US19421MVA79 ' COLLATERALIZED CP FLEX 7/31/2025 12/10/2025 4.77 11372000 11374547.21

'55607NYP9 US55607NYP94 ' MACQUARIE BANK LIMITED 7/31/2025 1/13/2026 4.79 4317000 4320893.5

'63376FXX3 US63376FXX31 ' NATIONAL BK KUWAIT NY BRH INST 7/31/2025 12/12/2025 4.99 19000000 18999962

'69901Q2G1 US69901Q2G12 ' PARADELLE FUNDING LLC 7/31/2025 1/2/2026 4.7 7500000 7504287.75

'46849LVC2 US46849LVC26 'BR1FKV3 JACKSON NATL LIFE GLOBAL 7/31/2025 1/13/2027 4.9 10592000 10628224.64

'00138CBE7 US00138CBE75 'BR2NR60 COREBRIDGE GLOB FUNDING 7/31/2025 1/7/2028 5.085743 9529000 9524140.21

'44891ADN4 US44891ADN46 'BR2PGQ9 HYUNDAI CAPITAL AMERICA 7/31/2025 1/7/2028 5.255744 10477000 10452169.51

'233853BB5 US233853BB50 'BTFK9B1 DAIMLER TRUCK FINAN NA 7/31/2025 1/13/2028 5.165477 19103000 19070333.87

'31429KAN3 US31429KAN37 'BSPRX80 FED CAISSES DESJARDINS 7/31/2025 1/27/2027 4.978733 7600000 7601021.97

'0727MDDR3 US0727MDDR31 ' BAYERISCHE LANDESBANK N Y INST 7/31/2025 1/28/2026 4.75 13128000 13140268.12

'89115A3F7 US89115A3F76 'BV0Y5W5 TORONTO DOMINION BANK 7/31/2025 1/31/2028 5.162312 7942000 7958122.26

BMO598 '06376CHJ8 US06376CHJ80 'BPK3S10 BANK OF MONTREAL 7/31/2025 7/30/2026 4.85 7100000 7064216

'31849MBC4 US31849MBC47 ' FIRST ABU DHABI BANK PJSC 7/31/2025 2/12/2026 0 12099000 11813699.53

'63307A3G8 US63307A3G86 'BTXW931 NATIONAL BANK OF CANADA 7/31/2025 3/5/2027 4.702 8709000 8699942.64

'70450YAR4 US70450YAR45 'BN14TC6 PAYPAL HOLDINGS INC 7/31/2025 3/6/2028 5.006872 4771000 4788080.18

'67077MBE7 US67077MBE75 'BMHLQ90 NUTRIEN LTD 7/31/2025 3/12/2027 4.5 5968000 5966806.4

'48668M6H1 US48668M6H17 ' KOOKMIN BK NY BRH 7/31/2025 2/6/2026 4.96 9186000 9196662.19

'47233WHZ5 US47233WHZ59 'BTZGKS3 JEFFERIES FIN GROUP INC 7/31/2025 2/10/2026 5 10752000 10755225.6

'05531MVE5 US05531MVE55 ' B A T INTL FIN 7/31/2025 8/14/2025 0 3215000 3209278.26

'37045XFF8 US37045XFF87 'BPJL5S1 GENERAL MOTORS FINL CO 7/31/2025 4/4/2028 5.505746 20318000 20247699.72

'05565ECX1 US05565ECX13 'BPLYXR3 BMW US CAPITAL LLC 7/31/2025 3/21/2028 5.26505 12698000 12726062.58

'63906YAN8 US63906YAN85 'BSZCCJ9 NATWEST MARKETS PLC 7/31/2025 3/21/2028 5.295053 11117000 11160689.81

'80287NAB1 US80287NAB10 ' SANTANDER DRIVE AUTO RECEIVABL 7/31/2025 6/15/2028 4.71 4776772.3 4778205.57

'48668M6K4 US48668M6K46 ' KOOKMIN BK NY BRH 7/31/2025 9/19/2025 4.66 11367000 11368650.49

'91282CMV0 US91282CMV09 'BSZCCQ6 US TREASURY N/B 7/31/2025 3/31/2027 3.875 6353300 6340643.02

'58769JBD8 US58769JBD81 'BVBD985 MERCEDES BENZ FIN NA 7/31/2025 4/1/2027 5.130019 10580000 10578413

'63376FK41 US63376FK410 ' NATIONAL BK KUWAIT NY BRH INST 7/31/2025 3/26/2026 4.91 10020000 10030100.16

'29449WAU1 US29449WAU18 'BTRVNX2 EQUITABLE FINANCIAL LIFE 7/31/2025 4/1/2027 4.6 5957000 5972071.21

'43475RAA4 US43475RAA41 'BRF3GT3 AMRIZE FINANCE US LLC 7/31/2025 4/7/2027 4.6 13130000 13133019.9

'91282CMY4 US91282CMY48 'BN2RK65 US TREASURY N/B 7/31/2025 4/30/2027 3.75 20000000 19921875

'44935DAB5 US44935DAB55 ' HYUNDAI AUTO LEASE SECURITIZAT 7/31/2025 9/15/2027 4.58 10050000 10065617.6

'172967PY1 US172967PY19 'BV8CS88 CITIGROUP INC 7/31/2025 5/7/2028 5.479115 16173000 16306103.79

'05526LXH5 US05526LXH58 ' BASF AKTIENGESELLSCH 7/31/2025 10/17/2025 0 7627000 7549431.12

'7497MAVD3 US7497MAVD31 ' RWE AKTIENGESELLSCHAFT 7/31/2025 8/13/2025 0 18478000 18446831.31

'00287BWG0 US00287BWG03 ' ABBVIE INC 7/31/2025 9/16/2025 0 10995000 10929155.34

'05526LY76 US05526LY766 ' BASF AKTIENGESELLSCH 7/31/2025 11/7/2025 0 9635000 9510599.62

'08661QVC6 US08661QVC67 ' BETH ISRAEL DEACONESS MEDICALC 7/31/2025 8/12/2025 0 6000000 5990356.8

'58768YAB1 US58768YAB11 ' MERCEDES BENZ AUTO LEASE TRUST 7/31/2025 4/17/2028 4.57 7475000 7488507.33

'00287BW39 US00287BW393 ' ABBVIE INC 7/31/2025 9/3/2025 0 4225000 4206719.27

'89788JAE9 US89788JAE91 'BNZG7N5 TRUIST BANK 7/31/2025 5/20/2027 4.671 8349000 8347914.63

'7562E0VM5 US7562E0VM57 ' RECKITT BENCKISER TREAS 7/31/2025 8/21/2025 0 3948000 3937585.57

'7562E0VL7 US7562E0VL74 ' RECKITT BENCKISER TREAS 7/31/2025 8/20/2025 0 3948000 3938083.41

'91282CNE7 US91282CNE74 'BVF9JV2 US TREASURY N/B 7/31/2025 5/31/2027 3.875 13975600 13951579.44

'40428HS29 US40428HS291 'BTZQ0D8 HSBC USA INC 7/31/2025 6/3/2028 5.309926 3512000 3538094.16

'05531MXP8 US05531MXP84 ' B A T INTL FIN 7/31/2025 10/23/2025 0 7750000 7666527.08

'02665WGB1 US02665WGB19 'BT6DNX9 AMERICAN HONDA FINANCE 7/31/2025 5/20/2026 4.988326 4821000 4830449.16

'02665JVJ6 US02665JVJ68 ' AMERICAN HONDA FINAN 7/31/2025 8/18/2025 0 6802000 6786513.89

'02665JVM9 US02665JVM97 ' AMERICAN HONDA FINAN 7/31/2025 8/21/2025 0 10000000 9973385

'46849CJR3 US46849CJR34 'BVMF4C9 JACKSON NATL LIFE GLOBAL 7/31/2025 6/9/2027 5.227409 10795000 10826305.5

'02665JW55 US02665JW557 ' AMERICAN HONDA FINAN 7/31/2025 9/5/2025 0 10157000 10110257.49

'2574P0V43 US2574P0V430 ' DOMINION RESOURCES 7/31/2025 8/4/2025 0 10690000 10684629.34

'096912AB6 US096912AB69 ' BMW VEHICLE LEASE TRUST 7/31/2025 9/27/2027 4.43 8950000 8952938.37

'78398HAB4 US78398HAB42 ' SFS AUTO RECEIVABLES SECURITIZ 7/31/2025 11/20/2028 4.52 5640000 5643868.76

'02665JWJ5 US02665JWJ59 ' AMERICAN HONDA FINAN 7/31/2025 9/18/2025 0 4307000 4279887

'69350AVF2 US69350AVF29 ' PPG INDUSTRIES 7/31/2025 8/15/2025 0 3913000 3905541.82

'94999J005 ' WELL FARGO REPO 7/31/2025 12/9/2025 5.26 20000000 20000000

'12665JWS4 US12665JWS40 ' CVS CORPORATION 7/31/2025 9/26/2025 0 8536000 8467653.1

'65339MVS2 US65339MVS24 ' NEXTERA ENERGY CAP HLDGS INC 7/31/2025 8/26/2025 0 16418000 16363651.49

'26055AWK8 US26055AWK86 ' DOW CHEMICAL COMPANY 7/31/2025 9/19/2025 0 10499000 10431631.07

'69350AVC9 US69350AVC97 ' PPG INDUSTRIES 7/31/2025 8/12/2025 0 10603000 10586865.41

'67077UVM9 US67077UVM97 ' NUTRIEN LTD 7/31/2025 8/21/2025 0 8024000 8002315.94

'02665WGD7 US02665WGD74 'BTQN0W7 AMERICAN HONDA FINANCE 7/31/2025 7/9/2027 4.55 14450000 14478611

'02665WGE5 US02665WGE57 'BTQN0Y9 AMERICAN HONDA FINANCE 7/31/2025 7/9/2027 5.196874 14550000 14598888

'62954WAP0 US62954WAP05 'BV5PL14 NTT FINANCE CORP 7/31/2025 7/16/2027 4.567 8802000 8811330.12

'62954WAR6 US62954WAR60 'BV5R5H4 NTT FINANCE CORP 7/31/2025 7/16/2028 5.409432 9187000 9264262.67

'02665JX62 US02665JX621 ' AMERICAN HONDA FINAN 7/31/2025 10/6/2025 0 1000000 991294.3

'96041KAB0 US96041KAB08 ' WESTLAKE AUTOMOBILE RECEIVABLE 7/31/2025 9/15/2028 4.66 4550000 4550600.28

'29279GVV6 US29279GVV66 ' ENEL FINANCE AMERICA 7/31/2025 8/29/2025 0 7453000 7425493.96

'14918GVS2 US14918GVS29 ' CATHOLIC HLTH INTS 7/31/2025 8/26/2025 0 11519000 11477863.35

'63376FX88 US63376FX884 ' NATIONAL BK KUWAIT NY BRH INST 7/31/2025 11/17/2025 4.62 1000000 1000022.3

'07273LWN4 ' BAYER CORP 7/31/2025 9/22/2025 0 10817000 10742901.39

'00913WVE2 US00913WVE29 ' AIR LEASE CORP DISC COML PAPER 7/31/2025 8/14/2025 0 5488000 5477851.04

'11135MVS2 ' BROADCOM INC DISC COML PAPER 7/31/2025 8/26/2025 0 3692000 3679719.3

'91842JVM8 US91842JVM88 ' VW CR INC 7/31/2025 8/21/2025 0 8000000 7978589.6

'07273LWP9 ' BAYER CORP 7/31/2025 9/23/2025 0 12600000 12512039.4

'61776NVF7 US61776NVF76 'BQT2N87 MORGAN STANLEY PVT BANK 7/31/2025 7/6/2028 5.090923 21000000 21027300

'14918GWA0 ' CATHOLIC HLTH INTS 7/31/2025 9/10/2025 0 8312000 8265106.19

'00913WV51 US00913WV517 ' AIR LEASE CORP DISC COML PAPER 7/31/2025 8/5/2025 0 6967000 6962450.55

'05526LWV5 ' BASF AKTIENGESELLSCH 7/31/2025 9/29/2025 0 2151000 2134258.12

'43475FVJ8 US43475FVJ82 ' HOLCIM FIN US LLC 7/31/2025 8/18/2025 0 9695000 9672779.06

'71855AVJ0 US71855AVJ05 ' PHILLIPS 66 7/31/2025 8/18/2025 0 5401000 5388541.51

'12665JV89 ' CVS CORPORATION 7/31/2025 8/8/2025 0 2686000 2683099.39

'29277EV19 ' ENERGY TRANSFER PARTNERS 7/31/2025 8/1/2025 0 21389000 21386307.13

'41068KV70 ' HANNOVER FDG CO. LLC 7/31/2025 8/7/2025 0 16563000 16548442.78

'14918GXW1 ' CATHOLIC HLTH INTS 7/31/2025 10/30/2025 0 7794000 7696142.43

'61945NVK2 US61945NVK26 ' MOSAIC CO DISC COML PAPER 7/31/2025 8/19/2025 0 3729000 3719934.06

'656531AD2 US656531AD28 '2106229 EQUINOR ASA 7/31/2025 11/15/2025 7.15 3861000 3886135.11

'694032AT0 US694032AT09 '2701130 PACIFIC BELL TELEPHONE 7/31/2025 3/15/2026 7.125 1401000 1415836.59

'USD ' US DOLLAR 7/31/2025 0 1954869.32 1954869.32

FGTXX '38141W273 US38141W2733 'B1DRF76 GOLDMAN SACHS FINANCIAL SQUARE 7/31/2025 0 60387634.86 60387634.86

'195869AP7 US195869AP74 'BD6RJR5 COLONIAL PIPELINE CO 7/31/2025 10/1/2025 3.75 3744000 3736175.04

'59523UAM9 US59523UAM99 'BYZG709 MID AMERICA APARTMENTS 7/31/2025 11/15/2025 4 1500000 1496055

'25179MAV5 US25179MAV54 'BYQ1PX2 DEVON ENERGY CORPORATION 7/31/2025 12/15/2025 5.85 3413000 3417163.86
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'91324PCV2 US91324PCV22 'BYYLJG5 UNITEDHEALTH GROUP INC 7/31/2025 3/15/2026 3.1 2529000 2503406.52

'31677AAB0 US31677AAB08 'BYSXRC9 FIFTH THIRD BANK NA 7/31/2025 3/15/2026 3.85 3954000 3928733.94

'11133TAC7 US11133TAC71 'BYYYNP1 BROADRIDGE FINANCIAL SOL 7/31/2025 6/27/2026 3.4 4218000 4175566.92

'86562MAF7 US86562MAF77 'BD0R6N6 SUMITOMO MITSUI FINL GRP 7/31/2025 7/14/2026 2.632 7434000 7308737.1

DUK.IK '402740AB0 US402740AB00 'B0MTR47 GULFSTREAM NATURAL GAS 7/31/2025 11/1/2025 6.19 887000 888933.66

'30212PAM7 US30212PAM77 'BYWJ6Z9 EXPEDIA GROUP INC 7/31/2025 2/15/2026 5 2161000 2161648.3

'709599AX2 US709599AX20 'BD8QKH7 PENSKE TRUCK LEASING/PTL 7/31/2025 4/1/2027 4.2 1500000 1488645

'87264AAT2 US87264AAT25 'BYZNTR1 T MOBILE USA INC 7/31/2025 4/15/2027 5.375 3004000 3005892.52

'05964HAB1 US05964HAB15 'BDRXQT3 BANCO SANTANDER SA 7/31/2025 4/11/2027 4.25 13600000 13535536

'904678AB5 US904678AB50 'BDGKR47 UNICREDIT SPA 7/31/2025 4/12/2027 4.625 13488000 13457921.76

'75625QAE9 US75625QAE98 ' RECKITT BENCKISER TSY 7/31/2025 6/26/2027 3 5265000 5141377.8

'46115HBB2 US46115HBB24 'BDFG1F5 INTESA SANPAOLO SPA 7/31/2025 7/14/2027 3.875 893000 880426.56

'913017DD8 US913017DD80 'BYVN9D1 RTX CORP 7/31/2025 8/16/2025 3.95 8557000 8552978.21

'00774MAG0 US00774MAG06 'BG5QLR8 AERCAP IRELAND CAP/GLOBA 7/31/2025 10/1/2025 4.45 1023000 1022601.03

'404280BX6 US404280BX62 'BFX0TH1 HSBC HOLDINGS PLC 7/31/2025 9/12/2026 4.292 3708000 3704699.88

'00774MAL9 US00774MAL90 'BK15Z86 AERCAP IRELAND CAP/GLOBA 7/31/2025 4/3/2026 4.45 962000 959797.02

'06051GHT9 US06051GHT94 'BK1LZT5 BANK OF AMERICA CORP 7/31/2025 4/23/2027 3.559 8174000 8112449.78

'226373AQ1 US226373AQ18 'BJV0CV6 ENERGY TRANSFER LP 7/31/2025 5/1/2027 5.625 11120000 11122891.2

'260543CN1 US260543CN13 'BH3TTV6 DOW CHEMICAL CO/THE 7/31/2025 11/30/2025 4.55 1910000 1907039.5

'91324PDW9 US91324PDW95 'BM95B73 UNITEDHEALTH GROUP INC 7/31/2025 1/15/2026 1.25 2131000 2096733.52

'391399AA0 US391399AA00 'BM96RS9 GREAT WEST LIFECO US FI 7/31/2025 8/12/2025 0.904 6257000 6249303.89

'00914AAB8 US00914AAB89 'BK20386 AIR LEASE CORP 7/31/2025 6/1/2026 3.75 2130000 2113002.6

'68389XBU8 US68389XBU81 'BM5J9Z3 ORACLE CORP 7/31/2025 4/1/2027 2.8 5553000 5402236.05

'00914AAJ1 US00914AAJ16 'BKPTQC5 AIR LEASE CORP 7/31/2025 1/15/2026 2.875 15176000 15041540.64

'23636AAZ4 US23636AAZ49 ' DANSKE BANK A/S 7/31/2025 9/11/2026 1.621 5199000 5178983.85

'378272AX6 US378272AX69 'BMFSGK4 GLENCORE FUNDING LLC 7/31/2025 9/1/2025 1.625 4951000 4937632.3

'70462GAB4 US70462GAB41 'BNDVXR8 PEACEHEALTH OBLIGATED GR 7/31/2025 11/15/2025 1.375 702000 694278.77

'06051GJK6 US06051GJK67 'BLR95F6 BANK OF AMERICA CORP 7/31/2025 10/24/2026 1.197 6811000 6756648.22

'46647PBT2 US46647PBT21 'BM9BPB3 JPMORGAN CHASE + CO 7/31/2025 11/19/2026 1.045 11853000 11723446.71

'251526CE7 US251526CE71 'BNM5241 DEUTSCHE BANK NY 7/31/2025 11/24/2026 2.129 2171000 2152503.08

'928668BL5 US928668BL58 'BNM52B8 VOLKSWAGEN GROUP AMERICA 7/31/2025 11/24/2025 1.25 602000 595275.66

'55608JAR9 US55608JAR95 'BMF9NT5 MACQUARIE GROUP LTD 7/31/2025 1/12/2027 1.34 14291000 14077778.28

'34532JAA2 US34532JAA25 ' FORD CREDIT AUTO OWNER TRUST/F 7/31/2025 4/15/2033 1.06 4775000 4740935.39

'843646AW0 US843646AW05 'BN7QLJ7 SOUTHERN POWER CO 7/31/2025 1/15/2026 0.9 2957000 2905607.34

'29449WAE7 US29449WAE75 'BNM6GY2 EQUITABLE FINANCIAL LIFE 7/31/2025 1/9/2026 1 20374000 20054331.94

'853254BZ2 US853254BZ29 ' STANDARD CHARTERED PLC 7/31/2025 1/14/2027 1.456 3633000 3579304.26

'74977RDK7 US74977RDK77 'BLKH0S5 COOPERATIEVE RABOBANK UA 7/31/2025 2/24/2027 1.106 14683000 14390074.15

'072863AG8 US072863AG80 'BP4DNM2 BAYLOR SCOTT + WHITE HOL 7/31/2025 11/15/2025 0.827 726000 716050.21

'06051GJQ3 US06051GJQ38 ' BANK OF AMERICA CORP 7/31/2025 3/11/2027 1.658 12769000 12539030.31

'89788MAD4 US89788MAD48 'BLFCZ91 TRUIST FINANCIAL CORP 7/31/2025 3/2/2027 1.267 2000000 1958720

'46647PCB0 US46647PCB04 'BMGDC66 JPMORGAN CHASE + CO 7/31/2025 4/22/2027 1.578 16195000 15846969.45

'06051GJS9 US06051GJS93 'BMGDBT2 BANK OF AMERICA CORP 7/31/2025 7/22/2027 61.734 10492000 10206722.52

'61772BAB9 US61772BAB99 ' MORGAN STANLEY 7/31/2025 5/4/2027 1.593 11520000 11259993.6

'62878U2A9 US62878U2A90 'BNNPVX2 NBN CO LTD 7/31/2025 5/5/2026 1.45 8677000 8474305.28

'431116AD4 US431116AD45 'BL6MFY5 HIGHMARK INC 7/31/2025 5/10/2026 1.45 875000 852005

'808513BQ7 US808513BQ70 ' CHARLES SCHWAB CORP 7/31/2025 5/13/2026 4.85529 5422000 5426337.6

'00914AAM4 US00914AAM45 'BKPG8Z3 AIR LEASE CORP 7/31/2025 8/15/2026 1.875 3734000 3629149.28

'80281LAQ8 US80281LAQ86 'BNM56L6 SANTANDER UK GROUP HLDGS 7/31/2025 6/14/2027 1.673 4136000 4027884.96

'74153WCP2 US74153WCP23 'BMBSY48 PRICOA GLOBAL FUNDING 1 7/31/2025 9/1/2026 1.2 3350000 3237239

'63906YAD0 US63906YAD04 ' NATWEST MARKETS PLC 7/31/2025 9/29/2026 1.6 7725000 7474246.5

'00774MAV7 US00774MAV72 'BNVW1S0 AERCAP IRELAND CAP/GLOBA 7/31/2025 10/29/2026 2.45 20377000 19843733.91

'74368CBC7 US74368CBC73 'BMHR6P4 PROTECTIVE LIFE GLOBAL 7/31/2025 4/15/2026 1.618 5705000 5590158.35

'904678AW9 US904678AW97 'BNBV0P7 UNICREDIT SPA 7/31/2025 6/3/2027 1.982 7890000 7715236.5

'00084DAU4 US00084DAU46 'BNHV1H0 ABN AMRO BANK NV 7/31/2025 6/16/2027 1.542 1600000 1556928

'251526CN7 US251526CN70 'BP5GW45 DEUTSCHE BANK NY 7/31/2025 11/16/2027 5.555037 16977000 17012481.93

'63861VAG2 US63861VAG23 ' NATIONWIDE BLDG SOCIETY 7/31/2025 2/16/2028 5.626037 2185000 2202676.65

'30040WAQ1 US30040WAQ15 'BNQSG88 EVERSOURCE ENERGY 7/31/2025 3/1/2027 2.9 3594000 3502568.64

'090572AR9 US090572AR99 'BKY5M82 BIO RAD LABS 7/31/2025 3/15/2027 3.3 2129000 2084780.67

'13607HR61 US13607HR618 ' CANADIAN IMPERIAL BANK 7/31/2025 4/7/2027 3.45 3899000 3842386.52

'53944YAT0 US53944YAT01 'BN4J2P2 LLOYDS BANKING GROUP PLC 7/31/2025 8/11/2026 4.716 6656000 6655400.96

'91324PEG3 US91324PEG37 'BNKBTX9 UNITEDHEALTH GROUP INC 7/31/2025 5/15/2027 3.7 3857000 3815460.11

'31429KAG8 US31429KAG85 'BPCNR99 FED CAISSES DESJARDINS 7/31/2025 8/23/2025 4.4 5015000 5013294.9

'06738ECC7 US06738ECC75 'BQPF9J3 BARCLAYS PLC 7/31/2025 11/2/2026 7.325 14605000 14691753.7

'254683CX1 US254683CX14 ' DISCOVER CARD EXECUTION NOTE T 7/31/2025 10/15/2027 5.03 6770000 6777400.69

'29449WAP2 US29449WAP23 'BPG8121 EQUITABLE FINANCIAL LIFE 7/31/2025 12/2/2025 5.5 5318000 5333209.48

'02582JJV3 US02582JJV35 'BL59VR2 AMERICAN EXPRESS CREDIT ACCOUN 7/31/2025 8/15/2027 3.75 7762000 7759737.22

'46115HBU0 US46115HBU05 'BP397F2 INTESA SANPAOLO SPA 7/31/2025 11/21/2025 7 11948000 12023630.84

'902613AU2 US902613AU26 'BNNM412 UBS GROUP AG 7/31/2025 1/12/2027 5.711 23843000 23942186.88

'853254CQ1 US853254CQ11 ' STANDARD CHARTERED PLC 7/31/2025 1/9/2027 6.17 3225000 3244188.75

'756109BQ6 US756109BQ63 'BQ3PVH7 REALTY INCOME CORP 7/31/2025 1/13/2026 5.05 2503000 2500622.15

'61747YEZ4 US61747YEZ43 ' MORGAN STANLEY 7/31/2025 1/28/2027 5.05 9609000 9627545.37

'55279HAV2 US55279HAV24 'BPRCP20 MANUF + TRADERS TRUST CO 7/31/2025 1/27/2026 4.65 31201000 31189767.64

'06051GLE7 US06051GLE79 ' BANK OF AMERICA CORP 7/31/2025 1/20/2027 5.08 14416000 14456364.8

'06675FAZ0 US06675FAZ09 'BPTJT49 BANQUE FED CRED MUTUEL 7/31/2025 1/26/2026 4.935 5769000 5777711.19

'126650DS6 US126650DS68 'BNGF9B3 CVS HEALTH CORP 7/31/2025 2/20/2026 5 3157000 3157915.53

'031162DN7 US031162DN74 ' AMGEN INC 7/31/2025 3/2/2026 5.507 23077000 23087615.42

'532457CE6 US532457CE69 'BQMRXW3 ELI LILLY + CO 7/31/2025 2/27/2026 5 1500000 1500150

'969457CH1 US969457CH11 'BQMS229 WILLIAMS COMPANIES INC 7/31/2025 3/2/2026 5.4 5466000 5490214.38

'639057AJ7 US639057AJ71 'BPXXL41 NATWEST GROUP PLC 7/31/2025 3/2/2027 5.847 3115000 3135340.95

'37045XEF9 US37045XEF96 'BNQN9J5 GENERAL MOTORS FINL CO 7/31/2025 4/6/2026 5.4 10000000 10040500

'874054AJ8 US874054AJ85 'BNLYVG4 TAKE TWO INTERACTIVE SOF 7/31/2025 3/28/2026 5 1121000 1123286.84

'98164QAD0 US98164QAD07 ' WORLD OMNI AUTO RECEIVABLES TR 7/31/2025 5/15/2028 4.66 6215717.6 6219191.44

'06675DCG5 US06675DCG51 'BQPCM28 BANQUE FED CRED MUTUEL 7/31/2025 7/13/2026 5.725485 7345000 7412500.55

'448979AD6 US448979AD60 ' HYUNDAI AUTO RECEIVABLES TRUST 7/31/2025 4/15/2027 4.58 4276374.51 4276638.53

'55608PBN3 US55608PBN33 'BNDB8R3 MACQUARIE BANK LTD 7/31/2025 6/15/2026 5.58108 6867000 6912528.21

'22534PAE3 US22534PAE34 'BMXGYW8 CREDIT AGRICOLE SA 7/31/2025 7/5/2026 5.589 15478000 15640828.56

'86562MDA5 US86562MDA53 'BN4BQ67 SUMITOMO MITSUI FINL GRP 7/31/2025 7/13/2026 5.88 14272000 14453825.28

'89115A2S0 US89115A2S07 'BM9HQS5 TORONTO DOMINION BANK 7/31/2025 7/17/2026 5.532 2708000 2735648.68

'05592XAD2 US05592XAD21 ' BMW VEHICLE OWNER TRUST 7/31/2025 2/25/2028 5.47 5426816.74 5457371.78

'44891ACL9 US44891ACL98 'BRF4F77 HYUNDAI CAPITAL AMERICA 7/31/2025 8/4/2025 5.489553 919000 919000

'94988J6E2 US94988J6E29 'BQVVWY1 WELLS FARGO BANK NA 7/31/2025 8/7/2026 5.396115 6115000 6153707.95

'89115A2T8 US89115A2T89 ' TORONTO DOMINION BANK 7/31/2025 7/17/2026 5.406725 10259000 10327632.71

'857477CE1 US857477CE17 ' STATE STREET CORP 7/31/2025 8/3/2026 5.182696 4891000 4912275.85

'379929AD4 US379929AD43 ' GM FINANCIAL AUTOMOBILE LEASIN 7/31/2025 11/20/2026 5.38 4482160.9 4487788.34

'05571AAN5 US05571AAN54 'BQYKDF3 BPCE SA 7/31/2025 9/25/2025 5.301562 8995000 9003455.3

'802927AD5 US802927AD53 ' SANTANDER DRIVE AUTO RECEIVABL 7/31/2025 4/17/2028 5.73 2311738.32 2318403.89

'79623PQQ1 US79623PQQ18 ' SAN ANTONIO TX 7/31/2025 2/1/2026 5.635 5065000 5069621.31
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Fund Name Contractual Settlement Date Broker Name Currency Bought Currency Sold Base Current Value Unrealized Gain/Loss Period End Date

[No Currency Forwards]  -  -  -  -  -  -  - 
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