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Goldman Sachs Strategic Factor Allocation Fund

Base Market

Ticker Cusip ISIN Sedol Security Desc Per End Date Maturity Date Shares Value
'ADI2SOGL5 ' 3 MONTH SOFR OPT SEP25P 96.25 6/30/2025 9/12/2025 0 167500 51506.25
'ADI2SHLC2 ' 3 MONTH SOFR OPT SEP25P 96.12 6/30/2025 9/12/2025 0 202500 42525
'ADI2SV9S0 ' 3 MONTH SOFR OPT MAR27C 96.75 6/30/2025 3/12/2027 0 1940000 1202800
'ADI2SYZD8 ' 3 MONTH SOFR OPT SEP26P 96.12 6/30/2025 9/11/2026 0 2005000 275687.5
'ADI2SYZ89 ' 3 MONTH SOFR OPT DEC25P 96.12 6/30/2025 12/12/2025 0 180000 19800
'ADI2SYZF3 ' 3 MONTH SOFR OPT SEP26C 96.12 6/30/2025 9/11/2026 0 2005000 1854625
'ADI2TLPP9 ' 3 MONTH SOFR OPT DEC26C 96.12 6/30/2025 12/11/2026 0 2045000 2039887.5
'912797PU5 US912797PU59 'BMHF9S2 TREASURY BILL 6/30/2025 7/1/2025 0.01 325000000 324962452.8
'ADI2TLQ52 ' 3 MONTH SOFR OPT DEC25P 96.06 6/30/2025 12/12/2025 0 197500 17281.25
'ADI2TLQ60 ' 3 MONTH SOFR OPT DEC25C 96.06 6/30/2025 12/12/2025 0 197500 69618.75
'ADI2TLQ86 ' 3 MONTH SOFR OPT DEC26P 96.12 6/30/2025 12/11/2026 0 2045000 362987.5
SPXW25 'ADI2Y9KB6 ' S+P 500 INDEX 6/30/2025 7/11/2025 0 -3800 -19000
SPXW25 'ADI2Y9KD2 ' S+P 500 INDEX 6/30/2025 7/3/2025 0 -4300 -2150
'ADI2Y9KH3 ' US 6-7 NOTE WED WKJUL25C 112.5 6/30/2025 7/2/2025 0 -336000 -21000
SPXW25 'ADI2Y9LV1 ' S+P 500 INDEX 6/30/2025 7/3/2025 0 -3400 -16660
SPXW25 'ADI2YBLN4 ' S+P 500 INDEX 6/30/2025 7/3/2025 0 -3400 -4505
SPXW25 'ADI2YBLM®6 ' S+P 500 INDEX 6/30/2025 7/11/2025 0 -2900 -22185
SPXW25 'ADI2YBPD2 ' S+P 500 INDEX 6/30/2025 7/2/2025 0 200 170
SPXW25 'ADI2YBPF7 ' S+P 500 INDEX 6/30/2025 7/25/2025 0 34200 26505
'ADI2YBPZ3 ' US 6-7 NOTE FRI W1JUL25P 110.2 6/30/2025 7/3/2025 0 -335000 -2345
'ADI2YBLQ7 ' US 6-7 NOTE FRI W1JUL25C 113.7 6/30/2025 7/3/2025 0 -335000 -5234.38
'ADI2YBPG5 ' US 6-7 NOTE FRI W1JUL25P 110.5 6/30/2025 7/3/2025 0 -668000 -10437.5
'ADI2YBQ17 ' US 6-7 NOTE FRI W1JUL25C 113.2 6/30/2025 7/3/2025 0 -335000 -5234.38
SPXW25 'ADI2YDG55 ' S+P 500 INDEX 6/30/2025 7/25/2025 0 -1300 -35750
SPXW25 'ADI2YDH13 ' S+P 500 INDEX 6/30/2025 7/11/2025 0 -3300 -45375
SPX250 'ADI2YDH21 ' S+P 500 INDEX 6/30/2025 7/18/2025 0 -2400 -47880
SPXW25 'ADI2YDH39 ' S+P 500 INDEX 6/30/2025 7/7/2025 0 -146700 -73350
SPXW25 'ADI2YDG63 ' S+P 500 INDEX 6/30/2025 7/28/2025 0 34100 29837.5
SPXW25 'ADI2YF3M7 ' S+P 500 INDEX 6/30/2025 7/3/2025 0 -1600 -15824
SPXW25 'ADI2YF2S5 ' S+P 500 INDEX 6/30/2025 7/7/2025 0 200 3182
SPXW25 'ADI2YF3N5 ' S+P 500 INDEX 6/30/2025 7/11/2025 0 -1100 -20328.99
'ADI2YDH88 ' US 6-7 NOTE FRI W1JUL25C 113 6/30/2025 7/3/2025 0 -334000 -15656.25
'ADI2YDH96 ' US 6-7 NOTE FRI W1JUL25C 113.5 6/30/2025 7/3/2025 0 -334000 -5218.75
'ADI2YDGB2 ' US 6-7 NOTE FRI W1JUL25P 110.7 6/30/2025 7/3/2025 0 -334000 -5218.75
SPXW25 'ADI2YF2R7 ' S+P 500 INDEX 6/30/2025 7/31/2025 0 35100 53001
'ADI2YF545 ' 3 MONTH SOFR OPT MAR27C 96.87 6/30/2025 3/12/2027 0 1980000 1096423.02
SPXW25 'ADI2YF3P0O ' S+P 500 INDEX 6/30/2025 7/8/2025 0 -149100 -257570.25
'ADI2YF4Y0 ' US 6-7 NOTE WED WKJUL25P 110 6/30/2025 7/9/2025 0 -343000 -4690.52
'ADI2YF4Z7 ' US 6-7 NOTE WED WKJUL25C 114 6/30/2025 7/9/2025 0 -343000 -10049.9
'ADI2YF4Q7 ' US 6-7 NOTE WED WKJUL25P 110.5 6/30/2025 7/9/2025 0 -343000 -4690.52
'ADI2YF4P9 ' 3 MONTH SOFR OPT JUN26P 96.81 6/30/2025 6/12/2026 0 187500 69522
'ADI2YF552 ' 3 MONTH SOFR OPT MAR27P 96.87 6/30/2025 3/12/2027 0 1980000 951952.32
'ADI2Y7QC2 ' US 6-7 NOTE WED WKJUL25P 110.2 6/30/2025 7/2/2025 0 -672000 -672
'ADI2Y7QDO0O ' US 6-7 NOTE WED WKJUL25C 113 6/30/2025 7/2/2025 0 -672000 -10500
SPXW25 'ADI2Y9K75 ' S+P 500 INDEX 6/30/2025 7/2/2025 0 -148300 -14830
SPXW25 'ADI2Y9JH5 ' S+P 500 INDEX 6/30/2025 7/1/2025 0 300 30
SPXW25 'ADI2Y9JL6 ' S+P 500 INDEX 6/30/2025 7/24/2025 0 33900 16102.5
'ADI2Y7QB4 ' US 6-7 NOTE WED WKJUL25P 110.5 6/30/2025 7/2/2025 0 -672000 -672
SPXW25 'ADI2Y9JK8 ' S+P 500 INDEX 6/30/2025 7/25/2025 0 -300 -5115
SPXW25 'ADI2Y9JJ1 ' S+P 500 INDEX 6/30/2025 7/1/2025 0 27800 1390
SPXW25 'ADI2XVB69 ' S+P 500 INDEX 6/30/2025 7/11/2025 0 34600 2595
SPXW25 'ADI2XWF22 ' S+P 500 INDEX 6/30/2025 7/3/2025 0 -400 -80
SPXW25 'ADI2XXZ28 ' S+P 500 INDEX 6/30/2025 7/14/2025 0 34900 5235
SPXW25 'ADI2XX1N9 ' S+P 500 INDEX 6/30/2025 7/11/2025 0 34700 3470
SPXW25 'ADI2XXYV5 ' S+P 500 INDEX 6/30/2025 7/11/2025 0 300 13545
SPX250 'ADI2Y0JT8 ' S+P 500 INDEX 6/30/2025 7/18/2025 0 3000 139350
SPX250 '‘ADI2Y0JD3 ' S+P 500 INDEX 6/30/2025 7/18/2025 0 -4700 -29845
SPXW25 'ADI2XXZ44 ' S+P 500 INDEX 6/30/2025 7/3/2025 0 400 15280
SPXW25 'ADI2Y1603 ' S+P 500 INDEX 6/30/2025 7/17/2025 0 34700 7807.5
SPXW25 'ADI2Y1629 ' S+P 500 INDEX 6/30/2025 7/3/2025 0 800 48120
SPX250 'ADI2Y1637 ' S+P 500 INDEX 6/30/2025 7/18/2025 0 600 36600
'ADI2YF446 ' US 6-7 NOTE WED WKJUL25C 113.5 6/30/2025 7/9/2025 0 -343000 -15409.27
'ADI2YF461 ' 3 MONTH SOFR OPT JUN26C 96.81 6/30/2025 6/12/2026 0 187500 69522
SPXW25 'ADI2Y66H5 ' S+P 500 INDEX 6/30/2025 7/21/2025 0 34400 7740
'ADI2Y6CT2 ' US 10Y NOTE W4 OP JUN25P 110.7 6/30/2025 6/27/2025 0 -337000 0
SPXW25 'ADI2Y6YC5 ' S+P 500 INDEX 6/30/2025 7/11/2025 0 -400 -720
'ADI2Y67P6 ' US 10Y NOTE W4 OP JUN25P 109.5 6/30/2025 6/27/2025 0 -339000 0
'ADI2Y67Q4 ' US 10Y NOTE W4 OP JUN25C 112.2 6/30/2025 6/27/2025 0 -339000 0
'ADI2Y67S0 ' US 10Y NOTE W4 OP JUN25P 110 6/30/2025 6/27/2025 0 -339000 0
'ADI2Y67T8 ' US 10Y NOTE W4 OP JUN25C 113 6/30/2025 6/27/2025 0 -339000 0
SPXW25 'ADI2Y6N45 ' S+P 500 INDEX 6/30/2025 7/25/2025 0 -4700 -73555
SPXW25 'ADI2Y6YP6 ' S+P 500 INDEX 6/30/2025 7/22/2025 0 34100 8525
'ADI2Y6YL5 ' US 10Y NOTE W4 OP JUN25P 110.5 6/30/2025 6/27/2025 0 -337000 0
'ADI2Y6YM3 ' US 10Y NOTE W4 OP JUN25C 113.2 6/30/2025 6/27/2025 0 -337000 0
'ADI2Y6YN1 ' US 10Y NOTE W4 OP JUN25C 112.7 6/30/2025 6/27/2025 0 -337000 0
SPXW25 'ADI2Y7PT6 ' S+P 500 INDEX 6/30/2025 7/1/2025 0 -149200 -7460
SPXW25 'ADI2Y7PW9 ' S+P 500 INDEX 6/30/2025 7/3/2025 0 -3400 -1360
SPXW25 'ADI2Y7P82 ' S+P 500 INDEX 6/30/2025 7/11/2025 0 -3000 -12900
'ADI2Y7QF5 ' US 6-7 NOTE WED WKJUL25C 113.5 6/30/2025 7/2/2025 0 -335000 -2345
SPXW25 'ADI2Y7PX7 ' S+P 500 INDEX 6/30/2025 7/25/2025 0 2900 165590
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Goldman Sachs Strategic Factor Allocation Fund

Contractual Currency
Fund Name Settlement Date Broker Name Bought Currency Sold Base Current Value Unrealized Gain/Loss Period End Date
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC NzD usD 5394997.53 16710.74 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC NzD usD 5394997.53 16693.09 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC usD GBP 82400.5 -904.45 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC usbD CAD 42627880.81 -146410.43 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC usbD NzD 21579990.13 -210141.55 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC usD CHF 21764637.81 -582792.41 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC usD GBP 43026795.45 -505612.93 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC usD CHF 14492788.07 -36557.73 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC usbD EUR 7230878.63 -21860.92 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC usbD CHF 14492788.07 -73905.34 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC usD EUR 7230878.63 -27143.19 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC usD CHF 14492788.05 -28940.78 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC usD EUR 7230878.62 -17781.06 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC JPY usb 14677081.99 -138919.37 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC AUD usbD 5291349.4 28119.58 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC CAD usD 5245544.31 12814.71 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC AUD usD 5291349.4 26142.62 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC AUD usD 5291349.39 21634.03 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC CAD usb 5245544.31 11170.92 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC NzD usbD 5394997.53 13594.63 6/30/2025
GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC CAD usD 10491088.62 19838.2 6/30/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC NZD usb 5394997.53 20850.84 6/30/2025



