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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 

'USD ' US DOLLAR 3/31/2025 0 11416773.78 11416773.78

FGTXX '38141W273 US38141W2733 'B1DRF76 GOLDMAN SACHS FINANCIAL SQUARE 3/31/2025 0 40812045.3 40812045.3

'68389XBC8 US68389XBC83 'BWTM389 ORACLE CORP 3/31/2025 5/15/2025 2.95 2000000 1995380

'69353REQ7 US69353REQ74 'BYPC934 PNC BANK NA 3/31/2025 6/1/2025 3.25 4967000 4952297.68

'638602BP6 US638602BP66 ' NATIONWIDE BLDG SOCIETY 3/31/2025 7/21/2025 3.9 8455000 8434454.35

'458140AS9 US458140AS90 ' INTEL CORP 3/31/2025 7/29/2025 3.7 1763000 1756565.05

'195869AP7 US195869AP74 'BD6RJR5 COLONIAL PIPELINE CO 3/31/2025 10/1/2025 3.75 3744000 3721199.04

'256677AD7 US256677AD70 'BYNBFS0 DOLLAR GENERAL CORP 3/31/2025 11/1/2025 4.15 1983000 1983000

'05523UAP5 US05523UAP57 'BYMRMR7 BAE SYSTEMS HOLDINGS INC 3/31/2025 12/15/2025 3.85 10375000 10306628.75

'25179MAV5 US25179MAV54 'BYQ1PX2 DEVON ENERGY CORPORATION 3/31/2025 12/15/2025 5.85 707000 710025.96

'20030NBS9 US20030NBS99 ' COMCAST CORP 3/31/2025 3/1/2026 3.15 3421000 3380392.73

'718172BT5 US718172BT54 'BYXXXF9 PHILIP MORRIS INTL INC 3/31/2025 2/25/2026 2.75 6023000 5931510.63

'606822AD6 US606822AD62 'BD6R414 MITSUBISHI UFJ FIN GRP 3/31/2025 3/1/2026 3.85 3163000 3145129.05

'86562MAC4 US86562MAC47 'BDCRBQ2 SUMITOMO MITSUI FINL GRP 3/31/2025 3/9/2026 3.784 5000000 4970550

'883203BW0 US883203BW05 'BYXVC23 TEXTRON INC 3/31/2025 3/15/2026 4 4632000 4599807.6

'90351DAF4 US90351DAF42 'BDFBBB6 UBS GROUP AG 3/31/2025 4/15/2026 4.125 5006000 4986626.78

'86562MAF7 US86562MAF77 'BD0R6N6 SUMITOMO MITSUI FINL GRP 3/31/2025 7/14/2026 2.632 7434000 7265619.9

'55336VAJ9 US55336VAJ98 'BYYHPS7 MPLX LP 3/31/2025 6/1/2025 4.875 2000000 2000040

'438516BL9 US438516BL94 'BD828P9 HONEYWELL INTERNATIONAL 3/31/2025 11/1/2026 2.5 2000000 1944280

NTR462 '67077MAD0 US67077MAD02 'BYZLS90 NUTRIEN LTD 3/31/2025 4/1/2025 3 752000 752000

'370334CF9 US370334CF96 'BGB6G66 GENERAL MILLS INC 3/31/2025 4/17/2025 4 7766000 7762971.26

'53944YAF0 US53944YAF07 'BFY2QT7 LLOYDS BANKING GROUP PLC 3/31/2025 5/8/2025 4.45 2100000 2099160

'404280BX6 US404280BX62 'BFX0TH1 HSBC HOLDINGS PLC 3/31/2025 9/12/2026 4.292 3708000 3699323.28

'68389XBT1 US68389XBT19 'BM5JB35 ORACLE CORP 3/31/2025 4/1/2025 2.5 2774000 2774000

'172967MQ1 US172967MQ12 ' CITIGROUP INC 3/31/2025 4/8/2026 3.106 2205000 2203919.55

'90320WAD5 US90320WAD56 'BN2XDB9 UPMC 3/31/2025 4/3/2025 3.6 25960000 25957790.8

'6174468Q5 US6174468Q59 'BSZ7NN5 MORGAN STANLEY 3/31/2025 4/28/2026 2.188 10842000 10820749.68

'95000U2N2 US95000U2N22 'BMYML35 WELLS FARGO + COMPANY 3/31/2025 4/30/2026 2.188 6853000 6838471.64

'37045VAV2 US37045VAV27 'BMDX5X7 GENERAL MOTORS CO 3/31/2025 10/1/2025 6.125 3467000 3482878.86

'404280CG2 US404280CG21 'BMXNKB0 HSBC HOLDINGS PLC 3/31/2025 6/4/2026 2.099 8257000 8217201.26

'42218SAD0 US42218SAD09 'BM8Y9R7 HEALTH CARE SERVICE CORP 3/31/2025 6/1/2025 1.5 6781000 6739364.66

'09659W2L7 US09659W2L77 'BMB1C98 BNP PARIBAS 3/31/2025 6/9/2026 2.219 3735000 3716325

'225401AQ1 US225401AQ16 'BMBM5Y7 UBS GROUP AG 3/31/2025 6/5/2026 2.193 4887000 4863933.36

'00774MAN5 US00774MAN56 'BMBT2D6 AERCAP IRELAND CAP/GLOBA 3/31/2025 7/15/2025 6.5 12727000 12778926.16

'00914AAH5 US00914AAH59 'BL57W28 AIR LEASE CORP 3/31/2025 7/1/2025 3.375 9236000 9202473.32

'37045XCX2 US37045XCX21 'BK80Y32 GENERAL MOTORS FINL CO 3/31/2025 6/20/2025 2.75 5589000 5561222.67

'456837AU7 US456837AU72 'BMVDVB9 ING GROEP NV 3/31/2025 7/1/2026 1.4 12532000 12424976.72

'00914AAJ1 US00914AAJ16 'BKPTQC5 AIR LEASE CORP 3/31/2025 1/15/2026 2.875 9176000 9042397.44

'391399AA0 US391399AA00 'BM96RS9 GREAT WEST LIFECO US FI 3/31/2025 8/12/2025 0.904 6257000 6166273.5

'23636AAZ4 US23636AAZ49 ' DANSKE BANK A/S 3/31/2025 9/11/2026 1.621 5199000 5127149.82

'05530QAN0 US05530QAN07 'BM8V3L0 BAT INTL FINANCE PLC 3/31/2025 3/25/2026 1.668 1689000 1640542.59

'70462GAB4 US70462GAB41 'BNDVXR8 PEACEHEALTH OBLIGATED GR 3/31/2025 11/15/2025 1.375 702000 687288.47

'34532JAA2 US34532JAA25 ' FORD CREDIT AUTO OWNER TRUST/F 3/31/2025 4/15/2033 1.06 4775000 4684032.1

'06051GJK6 US06051GJK67 'BLR95F6 BANK OF AMERICA CORP 3/31/2025 10/24/2026 1.197 4109000 4031298.81

'46647PBT2 US46647PBT21 'BM9BPB3 JPMORGAN CHASE + CO 3/31/2025 11/19/2026 1.045 11853000 11594249.01

'29449WAE7 US29449WAE75 'BNM6GY2 EQUITABLE FINANCIAL LIFE 3/31/2025 1/9/2026 1 20374000 19839182.5

'853254BZ2 US853254BZ29 ' STANDARD CHARTERED PLC 3/31/2025 1/14/2027 1.456 3633000 3540213.18

BSWI51 '072863AG8 US072863AG80 'BP4DNM2 BAYLOR SCOTT + WHITE HOL 3/31/2025 11/15/2025 0.827 726000 709883.25

'62954WAC9 US62954WAC91 ' NTT FINANCE CORP 3/31/2025 4/3/2026 1.162 5697000 5515379.64

'55608JAR9 US55608JAR95 'BMF9NT5 MACQUARIE GROUP LTD 3/31/2025 1/12/2027 1.34 8240000 8032269.6

'89788MAD4 US89788MAD48 'BLFCZ91 TRUIST FINANCIAL CORP 3/31/2025 3/2/2027 1.267 2000000 1938860

'06051GJQ3 US06051GJQ38 ' BANK OF AMERICA CORP 3/31/2025 3/11/2027 1.658 10698000 10407228.36

'00206RML3 US00206RML32 'BMW32G0 AT+T INC 3/31/2025 3/25/2026 1.7 4568000 4442654.08

'74368CBC7 US74368CBC73 'BMHR6P4 PROTECTIVE LIFE GLOBAL 3/31/2025 4/15/2026 1.618 5705000 5542863.9

'808513BQ7 US808513BQ70 ' CHARLES SCHWAB CORP 3/31/2025 5/13/2026 4.861425 5422000 5421295.14

'808513BR5 US808513BR53 'BL553Y1 CHARLES SCHWAB CORP 3/31/2025 5/13/2026 1.15 4785000 4617764.25

'00914AAM4 US00914AAM45 'BKPG8Z3 AIR LEASE CORP 3/31/2025 8/15/2026 1.875 3734000 3595393.92

'74153WCP2 US74153WCP23 'BMBSY48 PRICOA GLOBAL FUNDING 1 3/31/2025 9/1/2026 1.2 3350000 3201561.5

'63906YAD0 US63906YAD04 ' NATWEST MARKETS PLC 3/31/2025 9/29/2026 1.6 7725000 7401013.5

'00774MAV7 US00774MAV72 'BNVW1S0 AERCAP IRELAND CAP/GLOBA 3/31/2025 10/29/2026 2.45 10106000 9766943.7

'251526CN7 US251526CN70 'BP5GW45 DEUTSCHE BANK NY 3/31/2025 11/16/2027 5.55991 7999000 8027636.42

'37045XDT0 US37045XDT00 ' GENERAL MOTORS FINL CO 3/31/2025 4/7/2025 5.64726 302000 302003.02

'95000U2Y8 US95000U2Y86 'BP6P5Z3 WELLS FARGO + COMPANY 3/31/2025 4/25/2026 5.67281 2334000 2335937.22

'14041NGA3 US14041NGA37 'BP5WT86 CAPITAL ONE MULTI ASSET EXECUT 3/31/2025 5/15/2027 3.49 10771000 10756327.85

'06675DCD2 US06675DCD21 'BNRKRN5 BANQUE FED CRED MUTUEL 3/31/2025 7/13/2025 4.524 6113000 6106887

'61747YET8 US61747YET82 'BMHCB09 MORGAN STANLEY 3/31/2025 7/17/2026 4.679 4203000 4202201.43

'53944YAT0 US53944YAT01 'BN4J2P2 LLOYDS BANKING GROUP PLC 3/31/2025 8/11/2026 4.716 1600000 1598992

'225401AY4 US225401AY40 ' UBS GROUP AG 3/31/2025 7/15/2026 6.373 9497000 9539641.53

'02582JJV3 US02582JJV35 'BL59VR2 AMERICAN EXPRESS CREDIT ACCOUN 3/31/2025 8/15/2027 3.75 7762000 7737578.19

'31429KAG8 US31429KAG85 'BPCNR99 FED CAISSES DESJARDINS 3/31/2025 8/23/2025 4.4 5015000 5008931.85

'60920LAS3 US60920LAS34 ' MONDELEZ INTL HLDINGS NE 3/31/2025 9/15/2025 4.25 2142000 2137951.62

'06738ECC7 US06738ECC75 'BQPF9J3 BARCLAYS PLC 3/31/2025 11/2/2026 7.325 14605000 14814289.65

'25160PAJ6 US25160PAJ66 'BM8C2G1 DEUTSCHE BANK NY 3/31/2025 7/14/2026 6.119 8610000 8636432.7

'46115HBU0 US46115HBU05 'BP397F2 INTESA SANPAOLO SPA 3/31/2025 11/21/2025 7 11359000 11502804.94

'254683CX1 US254683CX14 ' DISCOVER CARD EXECUTION NOTE T 3/31/2025 10/15/2027 5.03 6770000 6787397.48

'29449WAP2 US29449WAP23 'BPG8121 EQUITABLE FINANCIAL LIFE 3/31/2025 12/2/2025 5.5 5318000 5349057.12

'902613AU2 US902613AU26 'BNNM412 UBS GROUP AG 3/31/2025 1/12/2027 5.711 9131000 9200943.46

'74368CBQ6 US74368CBQ69 'BNNM445 PROTECTIVE LIFE GLOBAL 3/31/2025 1/6/2026 5.366 1392000 1400867.04

'853254CQ1 US853254CQ11 ' STANDARD CHARTERED PLC 3/31/2025 1/9/2027 6.17 3225000 3258217.5

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. 
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'06051GLE7 US06051GLE79 ' BANK OF AMERICA CORP 3/31/2025 1/20/2027 5.08 14416000 14465591.04

'61747YEZ4 US61747YEZ43 ' MORGAN STANLEY 3/31/2025 1/28/2027 5.05 9609000 9642054.96

'06675FAZ0 US06675FAZ09 'BPTJT49 BANQUE FED CRED MUTUEL 3/31/2025 1/26/2026 4.935 5769000 5790345.3

'55279HAV2 US55279HAV24 'BPRCP20 MANUF + TRADERS TRUST CO 3/31/2025 1/27/2026 4.65 21475000 21465551

'031162DN7 US031162DN74 ' AMGEN INC 3/31/2025 3/2/2026 5.507 6364000 6364890.96

'969457CH1 US969457CH11 'BQMS229 WILLIAMS COMPANIES INC 3/31/2025 3/2/2026 5.4 3626000 3651635.82

'448979AD6 US448979AD60 ' HYUNDAI AUTO RECEIVABLES TRUST 3/31/2025 4/15/2027 4.58 6815677.49 6814261.53

'98164QAD0 US98164QAD07 ' WORLD OMNI AUTO RECEIVABLES TR 3/31/2025 5/15/2028 4.66 8374471.07 8375605.98

'025816DE6 US025816DE69 ' AMERICAN EXPRESS CO 3/31/2025 5/1/2026 4.99 14567000 14569330.72

'06418GAC1 US06418GAC15 'BRBD9L0 BANK OF NOVA SCOTIA 3/31/2025 6/12/2025 5.45 14263000 14287389.73

'22534PAE3 US22534PAE34 'BMXGYW8 CREDIT AGRICOLE SA 3/31/2025 7/5/2026 5.589 15478000 15684786.08

'06675DCG5 US06675DCG51 'BQPCM28 BANQUE FED CRED MUTUEL 3/31/2025 7/13/2026 5.748275 7345000 7421975.6

'86562MDA5 US86562MDA53 'BN4BQ67 SUMITOMO MITSUI FINL GRP 3/31/2025 7/13/2026 5.88 14272000 14515194.88

'89115A2S0 US89115A2S07 'BM9HQS5 TORONTO DOMINION BANK 3/31/2025 7/17/2026 5.532 2708000 2744314.28

'55608PBN3 US55608PBN33 ' MACQUARIE BANK LTD 3/31/2025 6/15/2026 5.550274 6867000 6924270.78

'89115A2T8 US89115A2T89 ' TORONTO DOMINION BANK 3/31/2025 7/17/2026 5.429574 10259000 10332967.39

'05592XAD2 US05592XAD21 ' BMW VEHICLE OWNER TRUST 3/31/2025 2/25/2028 5.47 7381599.6 7429497.54

'91282CHN4 US91282CHN48 'BNTDWY8 US TREASURY N/B 3/31/2025 7/31/2025 4.75 21307700 21335999.4

PALF56 '6944PL2V0 US6944PL2V05 'BS3BHT3 PACIFIC LIFE GF II 3/31/2025 7/28/2026 5.402332 8324000 8386430

'857477CE1 US857477CE17 ' STATE STREET CORP 3/31/2025 8/3/2026 5.195031 4891000 4916433.2

'94988J6E2 US94988J6E29 'BQVVWY1 WELLS FARGO BANK NA 3/31/2025 8/7/2026 5.405148 6115000 6160556.75

'379929AD4 US379929AD43 ' GM FINANCIAL AUTOMOBILE LEASIN 3/31/2025 11/20/2026 5.38 9595259.15 9619976.63

'06428CAB0 US06428CAB00 'BQC4MW7 BANK OF AMERICA NA 3/31/2025 8/18/2026 5.36091 8020000 8098997

'79623PQQ1 US79623PQQ18 ' SAN ANTONIO TX 3/31/2025 2/1/2026 5.635 5065000 5075279.42

'91282CHV6 US91282CHV63 'BMGC3P9 US TREASURY N/B 3/31/2025 8/31/2025 5 7772200 7794362.89

'05571AAN5 US05571AAN54 'BQYKDF3 BPCE SA 3/31/2025 9/25/2025 5.259359 8995000 9018117.15

'88167QAC0 US88167QAC06 ' TESLA AUTO LEASE TRUST 3/31/2025 9/21/2026 6.13 4962553.27 4977133.5

'802927AD5 US802927AD53 ' SANTANDER DRIVE AUTO RECEIVABL 3/31/2025 4/17/2028 5.73 3773830.79 3787982.58

'13607LWU3 US13607LWU33 'BRRG9J1 CANADIAN IMPERIAL BANK 3/31/2025 10/2/2026 5.573488 12651000 12773714.7

'91282CJE2 US91282CJE21 'BMWPY04 US TREASURY N/B 3/31/2025 10/31/2025 5 29029500 29161039.92

'025816DM8 US025816DM85 ' AMERICAN EXPRESS CO 3/31/2025 10/30/2026 5.701052 13810000 13881673.9

'61690U7X2 US61690U7X23 ' MORGAN STANLEY BANK NA 3/31/2025 10/30/2026 5.513159 12535000 12656338.8

'17325FBD9 US17325FBD96 'BM9HFQ6 CITIBANK NA 3/31/2025 12/4/2026 5.392455 9176000 9247572.8

'55608PBS2 US55608PBS20 'BM9HFG6 MACQUARIE BANK LTD 3/31/2025 12/7/2026 5.522046 6000000 6063660

'94988J6G7 US94988J6G76 'BRXGPH5 WELLS FARGO BANK NA 3/31/2025 12/11/2026 5.38868 10613000 10712231.55

'06368LC61 US06368LC610 'BP2R8F4 BANK OF MONTREAL 3/31/2025 12/11/2026 5.478683 9755000 9844160.7

'055979AD0 US055979AD06 ' BMW VEHICLE LEASE TRUST 3/31/2025 2/25/2027 5.98 10800000 10930231.37

'53944YAY9 US53944YAY95 'BQPG5G5 LLOYDS BANKING GROUP PLC 3/31/2025 1/5/2028 5.937995 6432000 6509055.36

'44891ACW5 US44891ACW53 'BPJM0P6 HYUNDAI CAPITAL AMERICA 3/31/2025 1/8/2027 5.84375 13476000 13633399.68

'06675DCH3 US06675DCH35 'BMGBZS3 BANQUE FED CRED MUTUEL 3/31/2025 1/23/2027 5.482046 9494000 9549824.72

'91282CJV4 US91282CJV46 'BPJM960 US TREASURY N/B 3/31/2025 1/31/2026 4.25 29816900 29847182.94

NRX574 '63743HFQ0 US63743HFQ02 'BMCGQK1 NATIONAL RURAL UTIL COOP 3/31/2025 2/5/2027 5.145967 7000000 7037170

'89238GAD3 US89238GAD34 ' TOYOTA LEASE OWNER TRUST 3/31/2025 4/20/2027 5.25 9000000 9058764.69

'05611C2A0 US05611C2A02 'BS7XQJ8 BPCE SA 3/31/2025 1/26/2026 5.1 9369000 9385395.75

'40428HA51 US40428HA513 ' HSBC USA INC 3/31/2025 3/4/2027 5.292458 19698000 19810081.62

'830505BA0 US830505BA07 'BSNW1Q1 SKANDINAVISKA ENSKILDA 3/31/2025 3/5/2027 5.213684 10253000 10333691.11

'22532XXF0 US22532XXF04 ' CREDIT AGRICOLE 3/31/2025 8/28/2025 4.95 7965000 7980101.88

'49271VAS9 US49271VAS97 'BM8NMY2 KEURIG DR PEPPER INC 3/31/2025 3/15/2027 5.190276 7500000 7550025

'22534PAJ2 US22534PAJ21 'BM8K6K7 CREDIT AGRICOLE SA 3/31/2025 3/11/2027 5.188682 10000000 10036400

'928668CE0 US928668CE07 'BNZHS80 VOLKSWAGEN GROUP AMERICA 3/31/2025 3/20/2026 5.4 3163000 3185267.52

'63307A2Y0 US63307A2Y02 'BRJGT77 NATIONAL BANK OF CANADA 3/31/2025 3/25/2027 5.216044 5728000 5742320

'60683DXQ7 US60683DXQ77 ' MITSUBISHI TR + BKG CORP N Y 3/31/2025 5/1/2025 4.76 10015000 10017539.8

'63906YAK4 US63906YAK47 'BPJK630 NATWEST MARKETS PLC 3/31/2025 5/17/2027 5.24091 14800000 14843808

'25152XWP1 US25152XWP13 ' DEUTSCHE BANK AG NY 3/31/2025 5/22/2025 4.76 8681000 8683588.67

'91282CKS9 US91282CKS97 'BS3FRT5 US TREASURY N/B 3/31/2025 5/31/2026 4.875 9785000 9876734.38

'0727MC3U9 US0727MC3U97 ' BAYERISCHE LNDBNK NY 3/31/2025 4/14/2025 4.81 7228000 7229014.09

'025816DS5 US025816DS55 'BNSPB71 AMERICAN EXPRESS CO 3/31/2025 4/23/2027 5.102046 8208000 8229176.64

'37045XEW2 US37045XEW20 'BRZWYK7 GENERAL MOTORS FINL CO 3/31/2025 7/15/2027 5.39882 8337000 8332414.65

'437076CZ3 US437076CZ34 'BPLZ1C7 HOME DEPOT INC 3/31/2025 6/25/2026 5.15 8328000 8419274.88

'637639AL9 US637639AL94 'BSY1XK5 NATIONAL SECS CLEARING 3/31/2025 6/26/2026 5.15 10738000 10859232.02

'00138CAY4 US00138CAY49 'BPBSKG3 COREBRIDGE GLOB FUNDING 3/31/2025 6/24/2026 5.35 13789000 13928820.46

'0020NABD1 US0020NABD19 ' ASB BK LTD 3/31/2025 5/8/2025 4.72 5192000 5193291.25

'58769JAT4 US58769JAT43 'BP091L9 MERCEDES BENZ FIN NA 3/31/2025 7/31/2026 4.875 10600000 10650244

'17325FBJ6 US17325FBJ66 'BR2NN39 CITIBANK NA 3/31/2025 8/6/2026 4.929 10956000 11028966.96

'05565ECN3 US05565ECN31 'BP812P8 BMW US CAPITAL LLC 3/31/2025 8/13/2026 5.141425 6368000 6375896.32

'55608PBU7 US55608PBU75 'BR2NZ55 MACQUARIE BANK LTD 3/31/2025 7/2/2027 5.273488 6871000 6918753.45

'40433FUR8 US40433FUR80 ' HSBC BANK PLC 3/31/2025 6/4/2025 4.71 4858000 4859778.51

'55607NWE6 US55607NWE65 ' MACQUARIE BANK LIMITED 3/31/2025 6/24/2025 4.75 6452000 6456126.05

'40434PTT3 US40434PTT39 ' HSBC USA INC 3/31/2025 6/27/2025 0 3412000 3374790.43

'06418NAG7 US06418NAG79 ' BANK NOVA SCOTIA HOUSTON TEX 3/31/2025 4/4/2025 4.71 1403000 1403035.22

'14918ER37 US14918ER375 ' CATHOLIC HLTH INTS 3/31/2025 4/3/2025 0 2000000 1999197

'4611K0R41 US4611K0R418 ' INTESA FUNDING LLC 3/31/2025 4/4/2025 0 10147000 10141671.81

'928668CK6 US928668CK66 'BT3NG22 VOLKSWAGEN GROUP AMERICA 3/31/2025 8/14/2026 4.9 8500000 8512495

NYLI58 '64953BBQ0 US64953BBQ05 'BNG1739 NEW YORK LIFE GLOBAL FDG 3/31/2025 8/28/2026 4.914315 2499000 2503773.09

'06368L8M1 US06368L8M17 'BTFJ424 BANK OF MONTREAL 3/31/2025 9/10/2027 5.20067 5018000 5035362.28

'24422EXW4 US24422EXW47 'BP4YDG9 JOHN DEERE CAPITAL CORP 3/31/2025 7/15/2027 5.02717 9000000 9070290

'86563VBW8 US86563VBW81 ' SUMITOMO MITSUI TR BK LT 3/31/2025 9/10/2027 5.301147 15148000 15302812.56

'448984AB0 US448984AB08 ' HYUNDAI AUTO LEASE SECURITIZAT 3/31/2025 3/15/2027 4.77 4422196.13 4429472.1

'13607PHU1 US13607PHU12 'BPLPFJ2 CANADIAN IMPERIAL BANK 3/31/2025 9/11/2027 5.248683 8110000 8136600.8

'891943AB8 US891943AB82 ' TOYOTA LEASE OWNER TRUST 3/31/2025 2/22/2027 4.31 6853817.43 6841275.29

'58769GAB9 US58769GAB95 ' MERCEDES BENZ AUTO LEASE TRUST 3/31/2025 12/15/2026 4.57 6949743.41 6945922.86

'26207AAC7 US26207AAC71 ' DRIVE AUTO RECEIVABLES TRUST 3/31/2025 12/15/2027 4.94 3125797.61 3128767.24

'44891ADJ3 US44891ADJ34 'BQPGKL5 HYUNDAI CAPITAL AMERICA 3/31/2025 9/24/2027 5.342757 13073000 13111957.54

'05593DBP7 US05593DBP78 ' BNP PARIBAS NY BRANCH 3/31/2025 5/27/2025 4.77 5000000 5002169.5

'85325VNG1 US85325VNG13 ' STANDARD CHRTRD BNKN 3/31/2025 10/6/2025 4.76 136000 136129.36

'16144QAB1 US16144QAB14 ' CHASE AUTO OWNER TRUST 3/31/2025 11/26/2027 4.4 7135839.54 7126389.55

'38012QAD0 US38012QAD07 ' GM FINANCIAL AUTOMOBILE LEASIN 3/31/2025 10/20/2027 4.21 8225000 8200250.98

'30165BAC7 US30165BAC72 ' EXETER AUTOMOBILE RECEIVABLES 3/31/2025 3/15/2028 4.45 5600000 5590824.51

'30165BAB9 US30165BAB99 ' EXETER AUTOMOBILE RECEIVABLES 3/31/2025 4/15/2027 4.79 5139201.38 5140231.48

'85325X2A3 US85325X2A32 'BL9XP67 STANDARD CHARTERED BK/NY 3/31/2025 10/8/2026 4.997099 11099000 11107213.26

'78017FZR7 US78017FZR71 'BR4RYY7 ROYAL BANK OF CANADA 3/31/2025 10/18/2027 5.070051 4388000 4394099.32

'25152XWX4 US25152XWX47 ' DEUTSCHE BANK AG NY 3/31/2025 10/10/2025 4.756925 9500000 9506719.35

'61690U8F0 US61690U8F08 'BSF06G8 MORGAN STANLEY BANK NA 3/31/2025 10/15/2027 5.03382 7224000 7224866.88

'802920AC2 US802920AC28 ' SANTANDER DRIVE AUTO RECEIVABL 3/31/2025 9/15/2027 4.88 7538107.86 7542086.4

'64613CEY0 US64613CEY03 ' NEW JERSEY ST TRANSPRTN TRUST 3/31/2025 6/15/2025 5.093 8500000 8507617.7

'05766BAS7 US05766BAS79 ' BALBOA BAY LOAN FUNDING LTD 3/31/2025 10/20/2035 5.32317 3500000 3500094.5

'BMCCWSII7 XS2897275744 'BMCCWS9 MERRILL LYNCH BV 3/31/2025 4/30/2025 4.80217 13000000 13008190

'406375BJ3 US406375BJ38 ' HALSEYPOINT CLO I, LTD. 3/31/2025 10/20/2037 5.39317 4500000 4500567
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'05593DCL5 US05593DCL55 ' BNP PARIBAS NY BRANCH 3/31/2025 10/7/2025 4.39 3061000 3060147.82

'17325FBM9 US17325FBM95 'BT6PHH7 CITIBANK NA 3/31/2025 11/19/2027 5.052654 6600000 6608712

'83368RCA8 US83368RCA86 'BT6NWQ5 SOCIETE GENERALE 3/31/2025 2/19/2027 5.440764 17746000 17773151.38

'92868RAB4 US92868RAB42 ' VOLKSWAGEN AUTO LOAN ENHANCED 3/31/2025 11/22/2027 4.65 8850000 8859249.49

NRX593 '63743HFV9 US63743HFV96 'BLFHMJ5 NATIONAL RURAL UTIL COOP 3/31/2025 12/3/2025 4.733948 17204000 17199182.88

'25158B6Q0 US25158B6Q00 ' DEUTSCHE BANK AG NY 3/31/2025 11/6/2025 4.63 5300000 5307937.28

'17291LZ40 US17291LZ406 'BS1H500 CITIGROUP GLOBAL MARKETS 3/31/2025 12/19/2025 4.8 9586000 9583315.92

'85325VPQ7 US85325VPQ76 ' STANDARD CHRTRD BNKN 3/31/2025 11/20/2025 4.65 9418000 9431612.78

'25152XXH8 US25152XXH87 ' DEUTSCHE BANK AG NY 3/31/2025 11/21/2025 4.75 3138000 3140095.56

'69353RFX1 US69353RFX17 'BTDN8P9 PNC BANK NA 3/31/2025 1/15/2027 4.775 11859000 11857814.1

'94999J005 ' WELL FARGO REPO 3/31/2025 4/30/2025 5.26 20000000 20000000

'05571BY64 US05571BY649 ' BPCE 3/31/2025 11/6/2025 0 5951000 5798419.34

'19421MUV2 US19421MUV26 ' COLLATERALIZED CP FLEX 3/31/2025 12/2/2025 4.76 9029000 9036134.72

'89115A3B6 US89115A3B62 'BTNK7F3 TORONTO DOMINION BANK 3/31/2025 12/17/2026 4.930274 4636000 4640636

'41068KT65 US41068KT650 ' HANNOVER FDG CO. LLC 3/31/2025 6/6/2025 0 18616000 18459478.54

'48668M6D0 US48668M6D03 ' KOOKMIN BK NY BRH 3/31/2025 11/28/2025 4.78 8406000 8412978.66

'87974PRE5 US87974PRE50 ' TELUS CORP 3/31/2025 4/14/2025 0 3713000 3706432.45

'63376FXX3 US63376FXX31 ' NATIONAL BK KUWAIT NY BRH INST 3/31/2025 12/12/2025 4.99 19000000 18999960.1

'55607NYP9 US55607NYP94 ' MACQUARIE BANK LIMITED 3/31/2025 1/13/2026 4.74 4317000 4322449.35

'46849LVC2 US46849LVC26 'BR1FKV3 JACKSON NATL LIFE GLOBAL 3/31/2025 1/13/2027 4.9 10592000 10633838.4

'00138CBE7 US00138CBE75 'BR2NR60 COREBRIDGE GLOB FUNDING 3/31/2025 1/7/2028 5.097559 9529000 9516326.43

'44891ADN4 US44891ADN46 'BR2PGQ9 HYUNDAI CAPITAL AMERICA 3/31/2025 1/7/2028 5.267099 10477000 10487686.54

DTGHF5 '233853BB5 US233853BB50 'BTFK9B1 DAIMLER TRUCK FINAN NA 3/31/2025 1/13/2028 5.191418 14552000 14543996.4

PUK597 '46849CJN2 US46849CJN20 'BTFK9N3 JACKSON NATL LIFE GLOBAL 3/31/2025 1/14/2028 5.318389 11000000 10970520

'74625TYQ3 US74625TYQ39 ' PURE GROVE FDG 3/31/2025 11/24/2025 0 13084000 12716760.9

'19421MVA7 US19421MVA79 ' COLLATERALIZED CP FLEX 3/31/2025 12/10/2025 4.81 11372000 11381600.36

'69901Q2G1 US69901Q2G12 ' PARADELLE FUNDING LLC 3/31/2025 1/2/2026 4.71 7500000 7505671.5

'31429KAN3 US31429KAN37 'BSPRX80 FED CAISSES DESJARDINS 3/31/2025 1/27/2027 4.98281 10600000 10612880.17

'12665JR76 US12665JR761 ' CVS CORPORATION 3/31/2025 4/7/2025 0 9423000 9414278.07

'0727MDDR3 US0727MDDR31 ' BAYERISCHE LANDESBANK N Y INST 3/31/2025 1/28/2026 4.75 13128000 13137692.4

'74625UA78 US74625UA789 ' PURE GROVE FDG 3/31/2025 1/7/2026 0 5658000 5471856.33

'0255E2TT7 US0255E2TT76 ' AMERICAN ELEC PWR INC 3/31/2025 6/27/2025 0 9424000 9318247.64

'46115LVQ8 US46115LVQ84 ' INTESA SANPAOLO S P A N Y BRH 3/31/2025 5/27/2025 4.83 7400000 7401633.92

'89115A3F7 US89115A3F76 'BV0Y5W5 TORONTO DOMINION BANK 3/31/2025 1/31/2028 5.170547 7942000 7946129.84

'47233WHZ5 US47233WHZ59 'BTZGKS3 JEFFERIES FIN GROUP INC 3/31/2025 2/10/2026 5 10752000 10747054.08

'08661QR15 US08661QR159 ' BETH ISRAEL DEACONESS MEDICALC 3/31/2025 4/1/2025 0 18580000 18577540.01

'02665JRG7 US02665JRG75 ' AMERICAN HONDA FINAN 3/31/2025 4/16/2025 0 9776000 9756423.56

'73044DXG6 US73044DXG68 ' PODIUM FDG TR 3/31/2025 10/16/2025 0 2648000 2585474.89

BMO598 '06376CHJ8 US06376CHJ80 'BPK3S10 BANK OF MONTREAL 3/31/2025 7/30/2026 4.85 7100000 7099219

'05531MS66 US05531MS667 ' B A T INTL FIN 3/31/2025 5/6/2025 0 8621000 8581412.37

'48668M6H1 US48668M6H17 ' KOOKMIN BK NY BRH 3/31/2025 2/6/2026 4.96 9186000 9197813.2

'08661QS55 US08661QS553 ' BETH ISRAEL DEACONESS MEDICALC 3/31/2025 5/5/2025 0 13669000 13605221.81

'05531MVE5 US05531MVE55 ' B A T INTL FIN 3/31/2025 8/14/2025 0 3215000 3160369.43

'08661QSL0 US08661QSL04 ' BETH ISRAEL DEACONESS MEDICALC 3/31/2025 5/20/2025 0 6482000 6438771.54

'67984YLN2 US67984YLN21 ' OLD LINE FUNDING LLC 3/31/2025 6/23/2025 4.55 15072000 15071978.9

'14918ES10 US14918ES100 ' CATHOLIC HLTH INTS 3/31/2025 5/1/2025 0 2149000 2139968.83

'14918GS80 US14918GS808 ' CATHOLIC HLTH INTS 3/31/2025 5/8/2025 0 10742000 10686636.81

'63307A3G8 US63307A3G86 'BTXW931 NATIONAL BANK OF CANADA 3/31/2025 3/5/2027 4.702 8709000 8721976.41

'00913WR31 US00913WR317 ' AIR LEASE CORP DISC COML PAPER 3/31/2025 4/3/2025 0 8000000 7996836.8

'70450YAR4 US70450YAR45 'BN14TC6 PAYPAL HOLDINGS INC 3/31/2025 3/6/2028 4.992889 14404000 14415667.24

'67077MBE7 US67077MBE75 'BMHLQ90 NUTRIEN LTD 3/31/2025 3/12/2027 4.5 5968000 5973788.96

'70962ARM0 US70962ARM08 ' PENSKE TRUCK LEASING CO LP / P 3/31/2025 4/21/2025 0 417000 415865.38

'31849MBC4 US31849MBC47 ' FIRST ABU DHABI BANK PJSC 3/31/2025 2/12/2026 0 12099000 11655301.84

'14918GRP3 US14918GRP36 ' CATHOLIC HLTH INTS 3/31/2025 4/23/2025 0 15048000 15001259.41

'14918GSM9 US14918GSM95 ' CATHOLIC HLTH INTS 3/31/2025 5/21/2025 0 9066000 9003336.71

'63627ARB6 US63627ARB60 ' NATIONAL GRID HOLDINGS 3/31/2025 4/11/2025 0 4982000 4975087.97

'05565ECX1 US05565ECX13 'BPLYXR3 BMW US CAPITAL LLC 3/31/2025 3/21/2028 5.230356 12698000 12674508.7

'70109LT30 US70109LT308 ' PARKER HANNIFIN CORP 3/31/2025 6/3/2025 0 4606000 4568540.78

'70109LT55 US70109LT555 ' PARKER HANNIFIN CORP 3/31/2025 6/5/2025 0 8283000 8213571.89

'11135MTC0 US11135MTC00 ' BROADCOM INC DISC COML PAPER 3/31/2025 6/12/2025 0 8362000 8284000.94

'00913WR15 US00913WR150 ' AIR LEASE CORP DISC COML PAPER 3/31/2025 4/1/2025 0 10262000 10260648.49

'41068KTJ7 US41068KTJ78 ' HANNOVER FDG CO. LLC 3/31/2025 6/18/2025 0 2509000 2484148.36

'08661QTQ8 US08661QTQ81 ' BETH ISRAEL DEACONESS MEDICALC 3/31/2025 6/24/2025 0 5739000 5674048.29

'80287NAB1 US80287NAB10 ' SANTANDER DRIVE AUTO RECEIVABL 3/31/2025 6/15/2028 4.71 5050000 5052747.65

'00913WR23 US00913WR234 ' AIR LEASE CORP DISC COML PAPER 3/31/2025 4/2/2025 0 9213000 9210572.37

'48668M6K4 US48668M6K46 ' KOOKMIN BK NY BRH 3/31/2025 9/19/2025 4.65 11367000 11366037.22

'0255E2RN2 US0255E2RN25 ' AMERICAN ELEC PWR INC 3/31/2025 4/22/2025 0 9802000 9774630.86

'29366ETP1 US29366ETP15 ' ENTERGY CORP 3/31/2025 6/23/2025 0 5629000 5568686.95

'55608UTJ2 US55608UTJ24 ' MACQUARIE GROUP LTD DISC COML 3/31/2025 6/18/2025 0 8611000 8528315.46

'01626UR15 US01626UR151 ' ALIMENTATION COUCHE TARD INC 3/31/2025 4/1/2025 0 8739000 8737887.53

'63376FK41 US63376FK410 ' NATIONAL BK KUWAIT NY BRH INST 3/31/2025 3/26/2026 4.95 10020000 10018274.56

'58769JBD8 US58769JBD81 ' MERCEDES BENZ FIN NA 3/31/2025 4/1/2027 0.001 10580000 10568891

'7497MAR30 US7497MAR302 ' RWE AKTIENGESELLSCHAFT 3/31/2025 4/3/2025 0 10167000 10163004.37

'29449WAU1 US29449WAU18 ' EQUITABLE FINANCIAL LIFE 3/31/2025 4/1/2027 4.6 5957000 5963969.69

'7497MAR71 US7497MAR716 ' RWE AKTIENGESELLSCHAFT 3/31/2025 4/7/2025 0 4899000 4894475.28

'55608UTS2 US55608UTS23 ' MACQUARIE GROUP LTD DISC COML 3/31/2025 6/26/2025 0 10224000 10116347.41

'14918ES77 US14918ES779 ' CATHOLIC HLTH INTS 3/31/2025 5/7/2025 0 106000 105468.09
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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]  -  -  -  -  -  -  - 

Fund Name


