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Goldman Sachs Strategic Factor Allocation Fund

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

 Base Market 

Value 

SPXW25 'ADI30HV21 ' S+P 500 INDEX 9/30/2025 10/16/2025 0 35200 11440

SPXW25 'ADI30K747 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -600 -1920

SPXW25 'ADI30LR50 ' S+P 500 INDEX 9/30/2025 10/21/2025 0 34600 20760

SPXW25 'ADI30LQR3 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -200 -1120

'ADI30LVT3 ' US 6-7 NOTE WED WKOCT25C 114.2 9/30/2025 10/1/2025 0 -347000 -347

'ADI30LVM8 ' US 6-7 NOTE WED WKOCT25C 113.7 9/30/2025 10/1/2025 0 -347000 -347

'ADI30MD46 ' US 6-7 NOTE WED WKOCT25P 112 9/30/2025 10/1/2025 0 -694000 -10843.75

'ADI30MW52 ' US 6-7 NOTE WED WKOCT25C 113.5 9/30/2025 10/1/2025 0 -347000 -2429

SPXW25 'ADI30MV12 ' S+P 500 INDEX 9/30/2025 10/24/2025 0 2900 60900

SPXW25 'ADI30MVJ3 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 800 4080

SPXW25 'ADI30MVH7 ' S+P 500 INDEX 9/30/2025 10/24/2025 0 -4400 -98340

'ADI30R6K7 ' 3 MONTH SOFR OPT  SEP26P 96.87 9/30/2025 9/11/2026 0 195000 59627.88

'ADI30R6M3 ' US 6-7 NOTE WED WKOCT25P 111 9/30/2025 10/8/2025 0 -351000 -4799.92

'ADI30R6L5 ' US 6-7 NOTE WED WKOCT25C 114.2 9/30/2025 10/8/2025 0 -351000 -4799.92

'ADI30R6N1 ' US 6-7 NOTE WED WKOCT25C 113.7 9/30/2025 10/8/2025 0 -351000 -5232.35

'ADI30R460 ' US 6-7 NOTE WED WKOCT25P 111.5 9/30/2025 10/8/2025 0 -351000 -15768.67

SPXW25 'ADI30MV20 ' S+P 500 INDEX 9/30/2025 10/22/2025 0 34800 23490

'ADI30MW60 ' US 6-7 NOTE WED WKOCT25C 114 9/30/2025 10/1/2025 0 -347000 -347

SPXW25 'ADI30NL03 ' S+P 500 INDEX 9/30/2025 10/23/2025 0 34900 27047.5

SPXW25 'ADI30NK79 ' S+P 500 INDEX 9/30/2025 10/1/2025 0 26400 1980

SPXW25 'ADI30NL45 ' S+P 500 INDEX 9/30/2025 10/2/2025 0 -141500 -91975

'ADI30P9X0 ' US 6-7 NOTE FRI W1OCT25P 110.7 9/30/2025 10/3/2025 0 -696000 -696

SPXW25 'ADI30NKX2 ' S+P 500 INDEX 9/30/2025 10/24/2025 0 400 11720

'ADI30P9W2 ' US 6-7 NOTE FRI W1OCT25P 111.2 9/30/2025 10/3/2025 0 -696000 -696

'ADI30PBC3 ' US 6-7 NOTE FRI W1OCT25C 113.5 9/30/2025 10/3/2025 0 -1043000 -16296.88

'ADI30P9Z5 ' US 6-7 NOTE FRI W1OCT25C 114 9/30/2025 10/3/2025 0 -696000 0

SPXW25 'ADI30Q0S8 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 100 1141

SPXW25 'ADI30Q108 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 100 2560

SPXW25 'ADI30Q116 ' S+P 500 INDEX 9/30/2025 10/24/2025 0 100 3250

SPXW25 'ADI30PX05 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -500 -1875

SPXW25 'ADI30QM88 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -2600 -17680

SPXW25 'ADI30PX13 ' S+P 500 INDEX 9/30/2025 10/24/2025 0 35000 36750

SPXW25 'ADI30QLR7 ' S+P 500 INDEX 9/30/2025 10/6/2025 0 -140700 -337680

SPXW25 'ADI30QMB1 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 -3400 -51510

'ADI30R6J0 ' 3 MONTH SOFR OPT  SEP26C 96.87 9/30/2025 9/11/2026 0 195000 55727.88

SPXW25 'ADI30QMD7 ' S+P 500 INDEX 9/30/2025 10/27/2025 0 34600 47575

'ADI30QQB7 ' US 6-7 NOTE FRI W1OCT25C 113.7 9/30/2025 10/3/2025 0 -347000 -5421.88

'ADI30QQC5 ' US 6-7 NOTE FRI W1OCT25P 111.5 9/30/2025 10/3/2025 0 -347000 -5421.88

'ADI30QQD3 ' US 6-7 NOTE FRI W1OCT25P 111.7 9/30/2025 10/3/2025 0 -347000 -10843.75

SPXW25 'ADI30R593 ' S+P 500 INDEX 9/30/2025 10/7/2025 0 -142200 -309640.5

SPXW25 'ADI30R5C6 ' S+P 500 INDEX 9/30/2025 10/28/2025 0 35200 43032

'ADI30R6H4 ' 3 MONTH SOFR OPT  JUN27P 96.87 9/30/2025 6/11/2027 0 2037500 826784.9

SPXW25 'ADI30B937 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 -1300 -11440

SPXW25 'ADI30CNX3 ' S+P 500 INDEX 9/30/2025 10/13/2025 0 35200 7920

SPXW25 'ADI30C331 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -400 -780

SPXW25 'ADI30C3X5 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 35400 5310

SPX251 'ADI30CSC4 ' S+P 500 INDEX 9/30/2025 10/17/2025 0 -200 -4120

SPXW25 'ADI30DF28 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 1400 17290

SPXW25 'ADI30DF44 ' S+P 500 INDEX 9/30/2025 10/14/2025 0 35100 7020

SPX251 'ADI30DG27 ' S+P 500 INDEX 9/30/2025 10/17/2025 0 -1000 -15650

SPX251 'ADI30G9P7 ' S+P 500 INDEX 9/30/2025 10/17/2025 0 600 14730

SPX251 'ADI30G9X0 ' S+P 500 INDEX 9/30/2025 10/17/2025 0 1000 16400

SPX251 'ADI30GBC3 ' S+P 500 INDEX 9/30/2025 10/17/2025 0 2900 58435

SPX251 'ADI30GLJ7 ' S+P 500 INDEX 9/30/2025 10/17/2025 0 -2300 -49680

SPX251 'ADI30GG04 ' S+P 500 INDEX 9/30/2025 10/17/2025 0 34900 14832.5

SPX251 'ADI30GLG3 ' S+P 500 INDEX 9/30/2025 10/17/2025 0 -1000 -19700

'912797SG3 US912797SG39 'BVN5MZ7 TREASURY BILL 9/30/2025 1/20/2026 0 142000000 140331487.2

SPXW25 'ADI30L372 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 -1300 -16120

SPX251 'ADI30GL32 ' S+P 500 INDEX 9/30/2025 10/17/2025 0 -4400 -55220

SPXW25 'ADI30GMJ6 ' S+P 500 INDEX 9/30/2025 10/15/2025 0 35200 8800

SPXW25 'ADI30HWT1 ' S+P 500 INDEX 9/30/2025 10/24/2025 0 -1400 -39270

SPXW25 'ADI30L307 ' S+P 500 INDEX 9/30/2025 10/20/2025 0 34700 16482.5

SPXW25 'ADI30L364 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -1300 -6305

SPXW25 'ADI30LST7 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 -200 -2650

'ADI30LVJ5 ' US 6-7 NOTE WED WKOCT25P 111.7 9/30/2025 10/1/2025 0 -694000 -694

SPXW25 'ADI306C75 ' S+P 500 INDEX 9/30/2025 10/6/2025 0 35800 895

SPXW25 'ADI3077X2 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 100 1365

SPXW25 'ADI305J21 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -142000 -163300

SPXW25 'ADI3091T3 ' S+P 500 INDEX 9/30/2025 10/8/2025 0 35600 1780

SPXW25 'ADI3091V8 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 2900 93235

SPXW25 'ADI3091W6 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -1800 -2790

SPXW25 'ADI30C6X2 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 -100 -630

SPXW25 'ADI30CQH5 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 -800 -5920

SPXW25 'ADI30B7B1 ' S+P 500 INDEX 9/30/2025 10/9/2025 0 35500 3550

SPXW25 'ADI30B7C9 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 -1100 -6435

'902FYRII2 ' CAYMAN COMMODITY SFA LLC 9/30/2025 0 250000 5370000

'ADI2PJ927 ' 3 MONTH SOFR OPT  SEP26C 96.37 9/30/2025 9/11/2026 0 4197500 2392575

'ADI2PJ968 ' 3 MONTH SOFR OPT  DEC25C 96.12 9/30/2025 12/12/2025 0 180000 36900

'ADI2QCGT4 ' 3 MONTH SOFR OPT  JUN26P 96.62 9/30/2025 6/12/2026 0 2032500 376012.5

'ADI2RH606 ' S+P500 EMINI FUT  DEC25 9/30/2025 12/19/2025 0 213850 0

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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'912797MS3 US912797MS31 'BL54JX9 TREASURY BILL 9/30/2025 10/2/2025 0 125000000 124986095

'ADI2S0GJ0 ' 3 MONTH SOFR OPT  SEP26P 96.37 9/30/2025 9/11/2026 0 4197500 440737.5

'ADI2SYZD8 ' 3 MONTH SOFR OPT  SEP26P 96.12 9/30/2025 46276 0 2005000 120300

'ADI2RB047 ' 3 MONTH SOFR OPT  DEC26C 96.5 9/30/2025 46367 0 2015000 1143512.5

'ADI2QZJW3 ' 3 MONTH SOFR OPT  JUN26C 97 9/30/2025 46185 0 4190000 586600

'ADI2QZK43 ' 3 MONTH SOFR OPT  JUN26P 97 9/30/2025 46185 0 4190000 1759800

'912797NA1 US912797NA14 'BSZ7PK6 TREASURY BILL 9/30/2025 45960 0 85201700 84923788.24

'ADI2SV9S0 ' 3 MONTH SOFR OPT  MAR27C 96.75 9/30/2025 46458 0 1940000 902100

'ADI2SYZ89 ' 3 MONTH SOFR OPT  DEC25P 96.12 9/30/2025 12/12/2025 0 180000 2700

'ADI2SYZF3 ' 3 MONTH SOFR OPT  SEP26C 96.12 9/30/2025 9/11/2026 0 2005000 1543850

'ADI2TLQ52 ' 3 MONTH SOFR OPT  DEC25P 96.06 9/30/2025 12/12/2025 0 197500 1975

'ADI2TLQ60 ' 3 MONTH SOFR OPT  DEC25C 96.06 9/30/2025 46003 0 197500 51350

'ADI2TLPP9 ' 3 MONTH SOFR OPT  DEC26C 96.12 9/30/2025 12/11/2026 0 2045000 1738250

'ADI2TLQ86 ' 3 MONTH SOFR OPT  DEC26P 96.12 9/30/2025 12/11/2026 0 2045000 184050

'ADI2V7RZ3 ' 3 MONTH SOFR OPT  DEC25C 96.31 9/30/2025 12/12/2025 0 195000 16575

'ADI2VC1L1 ' 3 MONTH SOFR OPT  DEC25P 96.31 9/30/2025 12/12/2025 0 195000 16087.5

'ADI2VC1K3 ' 3 MONTH SOFR OPT  DEC26P 96.5 9/30/2025 12/11/2026 0 2015000 347587.5

'ADI2WQ4K8 ' US 10YR NOTE (CBT)DEC25 9/30/2025 12/19/2025 0 1072500000 0

'ADI2W39Z1 ' 3 MONTH SOFR OPT  DEC26C 96.62 9/30/2025 12/11/2026 0 1967500 959156.25

'ADI2W3B05 ' 3 MONTH SOFR OPT  DEC26P 96.62 9/30/2025 12/11/2026 0 1967500 423012.5

'ADI2W39L2 ' 3 MONTH SOFR OPT  MAR26P 96.5 9/30/2025 3/13/2026 0 175000 28000

'ADI2WYBB3 ' CAN 10YR BOND FUT DEC25 9/30/2025 12/18/2025 0 -23400000 0

'ADI2X6CN6 ' EURO-BUND FUTURE  DEC25 9/30/2025 12/8/2025 0 10400000 0

SPXW25 'ADI3019Z8 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -900 -1620

'912797SE8 US912797SE80 'BSQPNY9 TREASURY BILL 9/30/2025 1/6/2026 0 85000000 84124157.45

SPXW25 'ADI2ZZZH8 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -1200 -1200

'GBP ' POUND STERLING 9/30/2025 0 -33650.53 -45256.58

'JPY ' JAPANESE YEN 9/30/2025 0 -45561307 -308086.06

'CAD ' CANADIAN DOLLAR 9/30/2025 0 -446292.07 -320681.23

'AUD ' AUSTRALIAN DOLLAR 9/30/2025 0 -126691.79 -83831.95

'USD ' US DOLLAR 9/30/2025 0 163628193.5 163628193.5

'EUR ' EURO CURRENCY 9/30/2025 0 -293796.97 -344932.53

FGTXX '38141W273 US38141W2733 'B1DRF76 GOLDMAN SACHS FINANCIAL SQUARE 9/30/2025 0 723896402.8 723896402.8

'ADI277CY9 ' 3 MONTH SOFR FUT  SEP26 9/30/2025 12/15/2026 0 -611500000 0

'ADI2M19G8 ' 3 MONTH SOFR OPT  JUN26C 96.75 9/30/2025 6/12/2026 0 195000 42900

'ADI2N9QX4 ' 3 MONTH SOFR OPT  JUN26C 96.62 9/30/2025 6/12/2026 0 2032500 553856.25

'ADI2XKPB7 ' 3 MONTH SOFR OPT  MAR26P 96.43 9/30/2025 3/13/2026 0 187500 23437.5

'ADI2WVJH8 ' 3 MONTH SOFR OPT  MAR27P 97 9/30/2025 3/12/2027 0 1892500 809043.75

'ADI2W39H1 ' 3 MONTH SOFR OPT  MAR26C 96.5 9/30/2025 3/13/2026 0 175000 28875

'ADI2WVJC9 ' 3 MONTH SOFR OPT  MAR26C 96.93 9/30/2025 3/13/2026 0 147500 8481.25

'ADI2WVJF2 ' 3 MONTH SOFR OPT  MAR27C 97 9/30/2025 3/12/2027 0 1892500 652912.5

'ADI2WVXC3 ' 3 MONTH SOFR OPT  MAR26P 96.93 9/30/2025 3/13/2026 0 147500 71537.5

'ADI2XKP92 ' 3 MONTH SOFR OPT  MAR26C 96.43 9/30/2025 3/13/2026 0 187500 36093.75

'ADI2XKS73 ' 3 MONTH SOFR OPT  MAR27P 96.75 9/30/2025 3/12/2027 0 1940000 591700

'912797RB5 US912797RB50 'BQMJ255 TREASURY BILL 9/30/2025 10/7/2025 0 82000000 81944487.64

'ADI2XSWM8 ' US 2YR NOTE (CBT) DEC25 9/30/2025 12/31/2025 0 -7600000 0

'ADI2Y07B0 ' JPN 10Y BOND(OSE) DEC25 9/30/2025 12/15/2025 0 300000000 0

'912797QZ3 US912797QZ38 'BVMCCR1 TREASURY BILL 9/30/2025 12/18/2025 0 115000000 114037608.7

'ADI2Y0Q52 ' AUST 10Y BOND FUT DEC25 9/30/2025 12/15/2025 0 -5300000 0

'912797QY6 US912797QY62 'BTPGTS6 TREASURY BILL 9/30/2025 12/11/2025 0 118000000 117105611.9

'912797RD1 US912797RD17 'BV4K897 TREASURY BILL 9/30/2025 10/21/2025 0 180000000 179596130.4

'912797RE9 US912797RE99 'BT212N0 TREASURY BILL 9/30/2025 10/28/2025 0 325000000 324014616.3

'ADI2YF545 ' 3 MONTH SOFR OPT  MAR27C 96.87 9/30/2025 3/12/2027 0 1980000 792000

'ADI2YF461 ' 3 MONTH SOFR OPT  JUN26C 96.81 9/30/2025 6/12/2026 0 187500 37031.25

'912797RM1 US912797RM16 'BRJW113 TREASURY BILL 9/30/2025 11/4/2025 0 81000000 80693597.25

'ADI2YF552 ' 3 MONTH SOFR OPT  MAR27P 96.87 9/30/2025 3/12/2027 0 1980000 717750

'ADI2YF4P9 ' 3 MONTH SOFR OPT  JUN26P 96.81 9/30/2025 6/12/2026 0 187500 54843.75

'912797RP4 US912797RP47 'BTK0WP1 TREASURY BILL 9/30/2025 11/18/2025 0 115000000 114388469.1

'ADI2Z7Q80 ' 3 MONTH SOFR OPT  JUN27P 96.75 9/30/2025 6/11/2027 0 1985000 689787.5

'ADI2Z7Q72 ' 3 MONTH SOFR OPT  JUN27C 96.75 9/30/2025 6/11/2027 0 1985000 977612.5

'ADI2Z7Q56 ' 3 MONTH SOFR OPT  JUN26C 96.43 9/30/2025 6/12/2026 0 190000 72200

SPXW25 'ADI2ZPXS8 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -600 -1425

'ADI2Z7Q64 ' 3 MONTH SOFR OPT  JUN26P 96.43 9/30/2025 6/12/2026 0 190000 20425

SPXW25 'ADI2ZW9R2 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 -300 -2820

SPXW25 'ADI2ZX9N9 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -1400 -1680

SPX251 'ADI2ZZW99 ' S+P 500 INDEX 9/30/2025 10/17/2025 0 100 2785

'ADI2ZYLN3 ' 3 MONTH SOFR OPT  JUN27C 96.87 9/30/2025 6/11/2027 0 2037500 887909.9

'ADI2ZZZB1 ' 3 MONTH SOFR OPT  JUN27P 97 9/30/2025 6/11/2027 0 2025000 951750

'ADI2ZZZ96 ' 3 MONTH SOFR OPT  JUN26P 96.75 9/30/2025 6/12/2026 0 195000 49725

'ADI300014 ' 3 MONTH SOFR OPT  JUN27C 97 9/30/2025 6/11/2027 0 2025000 754312.5

SPXW25 'ADI302VL2 ' S+P 500 INDEX 9/30/2025 10/1/2025 0 -141100 -31747.5

SPXW25 'ADI302V40 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -4600 -3680

SPXW25 'ADI302V57 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 2800 209440

SPXW25 'ADI302V65 ' S+P 500 INDEX 9/30/2025 10/1/2025 0 36100 902.5

SPXW25 'ADI303CQ0 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 200 10830

SPXW25 'ADI303X53 ' S+P 500 INDEX 9/30/2025 10/2/2025 0 35900 897.5

SPXW25 'ADI303XH7 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 300 1275

SPXW25 'ADI303XX2 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -1400 -4025

SPXW25 'ADI3051V6 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 35700 892.5

SPXW25 'ADI3052C7 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 200 12410

SPXW25 'ADI3053H5 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 -4500 -22500

SPX251 'ADI3057W8 ' S+P 500 INDEX 9/30/2025 10/17/2025 0 -200 -3210

SPXW25 'ADI306FZ0 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 600 12960

SPXW25 'ADI3078C7 ' S+P 500 INDEX 9/30/2025 10/7/2025 0 36000 1800
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Fund Name
Contractual 

Settlement Date Broker Name

Currency 

Bought Currency Sold Base Current Value Unrealized Gain/Loss Period End Date

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC USD EUR 22124944.8 -85490.44 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC GBP USD 13060164.56 239.81 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC CAD USD 12599386.04 11615.7 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC USD GBP 43995672.8 17431.25 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC USD GBP 67251.1 28.56 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC USD NZD 65184574.91 974978.33 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC USD AUD 12961409.37 -7869.81 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC USD JPY 51338575.21 -58868.01 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC USD CHF 53244105.39 -101314.93 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC AUD USD 26525520.96 252921.21 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC JPY USD 64818900.76 -139836.21 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC USD CAD 21823550.18 231065.39 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC NZD USD 51692897.35 4642.37 9/30/2025

GS STRATEGIC FACTOR ALLOCATION 12/17/2025 MORGAN STANLEY AND CO., LLC EUR USD 22124944.8 17072.72 9/30/2025

Goldman Sachs Strategic Factor Allocation Fund


