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Goldman Sachs Strategic Factor Allocation Fund

Base Market

Ticker Cusip ISIN Sedol Security Desc Per End Date Maturity Date Coupon Shares Value
'GBP ' POUND STERLING 5/31/2025 0.00 -176128.57 -237306.72
'JPY ' JAPANESE YEN 5/31/2025 0.00 -33748502 -234535.61
'CAD ' CANADIAN DOLLAR 5/31/2025 0.00 19458.6 14179.04
'AUD ' AUSTRALIAN DOLLAR 5/31/2025 0.00 205793.06 132654.18
'UsD ' US DOLLAR 5/31/2025 0.00 109181477.7 109181477.70
'ADI2PVQGO ' 3 MONTH SOFR OPT JUN25P 95.68 5/31/2025 6/13/2025 0.00 4105000 71837.50
'ADI2QCCH4 ' 3 MONTH SOFR OPT JUN25P 96.06 5/31/2025 6/13/2025 0.00 195000 73125.00
'ADI2QCGT4 ' 3 MONTH SOFR OPT JUN26P 96.62 5/31/2025 6/12/2026 0.00 2032500 868893.75
'ADI2QCGQO ' 3 MONTH SOFR OPT JUN25C 96.06 5/31/2025 6/13/2025 0.00 195000 487.50
'ADI2QZJW3 ' 3 MONTH SOFR OPT JUN26C 97 5/31/2025 6/12/2026 0.00 4190000 1131300.00
SPXW25  'ADI2XD186 ' S+P 500 INDEX 5/31/2025 6/23/2025 0.00 21200 11660.00
SPXW25  'ADI2XD194 ' S+P 500 INDEX 5/31/2025 6/13/2025 0.00 2200 41690.00
'ADI2XD2H5 ' US 10Y NOTE W5 OP MAY25C 111.2 5/31/2025 5/30/2025 0.00 -338000 -5281.25
'ADI2XD2J1 ' US 10Y NOTE W5 OP MAY25C 112 5/31/2025 5/30/2025 0.00 -338000 0.00
'ADI2XD392 ' US 10Y NOTE W5 OP MAY25P 107.7 5/31/2025 5/30/2025 0.00 -338000 0.00
SPXW25  'ADI2XFDL9 ' S+P 500 INDEX 5/31/2025 6/6/2025 0.00 2200 54560.00
SPXW25  'ADI2XFDM7 ' S+P 500 INDEX 5/31/2025 6/13/2025 0.00 2000 62000.00
SPXW25  'ADI2XFCT3 ' S+P 500 INDEX 5/31/2025 6/24/2025 0.00 23700 10665.00
'ADI2XFFC7 ' US 10Y NOTE W5 OP MAY25P 108.7 5/31/2025 5/30/2025 0.00 -339000 0.00
'ADI2XFFFO ' US 10Y NOTE W5 OP MAY25C 111.7 5/31/2025 5/30/2025 0.00 -339000 0.00
SPXW25  'ADI2XGHRO ' S+P 500 INDEX 5/31/2025 6/25/2025 0.00 24600 17220.00
SPXW25  'ADI2XGJM9 ' S+P 500 INDEX 5/31/2025 6/2/2025 0.00 1200 4080.00
SPXW25  'ADI2XGHS8 ' S+P 500 INDEX 5/31/2025 6/27/2025 0.00 -4700 -164500.00
SPXW25  'ADI2XGJP2 ' S+P 500 INDEX 5/31/2025 6/27/2025 0.00 3100 63550.00
SPXW25  'ADI2XGJQO ' S+P 500 INDEX 5/31/2025 6/2/2025 0.00 28300 1415.00
SPXW25  'ADI2XGJN7 ' S+P 500 INDEX 5/31/2025 6/3/2025 0.00 -151500 -30300.00
'ADI2XGL12 ' US 6-7 NOTE WED WKJUN25P 108.5 5/31/2025 6/4/2025 0.00 -672000 -672.00
'ADI2XGKN5 ' US 6-7 NOTE WED WKJUN25C 112.2 5/31/2025 6/4/2025 0.00 -333000 -333.00
'ADI2XGL20 ' US 6-7 NOTE WED WKJUN25P 109 5/31/2025 6/4/2025 0.00 -672000 -4704.00
'ADI2XGKJ4 ' US 6-7 NOTE WED WKJUN25C 111.7 5/31/2025 6/4/2025 0.00 -1007000 -31468.75
SPXW25  'ADI2XHMV3 ' S+P 500 INDEX 5/31/2025 6/3/2025 0.00 1100 8470.00
SPXW25  'ADI2XHMW1 ' S+P 500 INDEX 5/31/2025 6/30/2025 0.00 26100 28710.00
SPXW25  'ADI2XHMG6 ' S+P 500 INDEX 5/31/2025 6/4/2025 0.00 -150700 -45210.00
'ADI2XHZ15 ' US 6-7 NOTE FRI W1JUN25P 109.5 5/31/2025 6/6/2025 0.00 -339000 -10593.75
'ADI2XHZ23 ' US 6-7 NOTE WED WKJUN25C 111.2 5/31/2025 6/4/2025 0.00 -336000 -42000.00
SPXW25  'ADI2XHZG2 ' S+P 500 INDEX 5/31/2025 6/27/2025 0.00 -100 -3630.00
SPXW25  'ADI2XJ985 ' S+P 500 INDEX 5/31/2025 6/4/2025 0.00 1000 11800.00
SPXW25  'ADI2XJ977 ' S+P 500 INDEX 5/31/2025 6/13/2025 0.00 200 2890.00
SPXW25  'ADI2XJBK5 ' S+P 500 INDEX 5/31/2025 6/30/2025 0.00 27400 31510.00
SPXW25  'ADI2XJD07 ' S+P 500 INDEX 5/31/2025 6/5/2025 0.00 -150600 -71535.00
'ADI2XJDN7 ' US 6-7 NOTE WED WKJUN25P 109.5 5/31/2025 6/4/2025 0.00 -335000 -5234.38
'ADI2XJDR8 ' US 6-7 NOTE WED WKJUN25C 112 5/31/2025 6/4/2025 0.00 -335000 -5234.38
'ADI2XJDT4 ' US 6-7 NOTE WED WKJUN25P 109.2 5/31/2025 6/4/2025 0.00 -335000 -335.00
SPXW25  'ADI2XKMP9 ' S+P 500 INDEX 5/31/2025 6/5/2025 0.00 900 14445.00
SPXW25  'ADI2XKMQ7 ' S+P 500 INDEX 5/31/2025 6/30/2025 0.00 29100 34192.50
SPXW25  'ADI2XKMR5 ' S+P 500 INDEX 5/31/2025 6/27/2025 0.00 200 4950.00
SPXW25  'ADI2XKND5 ' S+P 500 INDEX 5/31/2025 6/6/2025 0.00 -152500 -148687.50
'ADI2XKNQ6 ' US 6-7 NOTE FRI W1JUN25C 112.7 5/31/2025 6/6/2025 0.00 -339000 -5296.88
'ADI2XKP92 ' 3 MONTH SOFR OPT MAR26C 96.43 5/31/2025 3/13/2026 0.00 187500 62343.75
'ADI2XKPB7 ' 3 MONTH SOFR OPT MAR26P 96.43 5/31/2025 3/13/2026 0.00 187500 64687.50
'ADI2XKNTO ' US 6-7 NOTE FRI W1JUN25P 109 5/31/2025 6/6/2025 0.00 -339000 -5296.88
'ADI2W3971 ' 3 MONTH SOFR OPT DEC26C 96.62 5/31/2025 12/11/2026 0.00 1967500 1160825.00
'ADI2W3B05 ' 3 MONTH SOFR OPT DEC26P 96.62 5/31/2025 12/11/2026 0.00 1967500 905050.00
'ADI2W39H1 ' 3 MONTH SOFR OPT MAR26C 96.5 5/31/2025 3/13/2026 0.00 175000 54250.00
'ADI2W39L2 ' 3 MONTH SOFR OPT MAR26P 96.5 5/31/2025 3/13/2026 0.00 175000 66937.50
'ADI2W3V11 ' US 2YR NOTE (CBT) SEP25 5/31/2025 9/30/2025 0.00 18000000 0.00
'912797QJ9 US912797QJ95 'BP5GP46 TREASURY BILL 5/31/2025 8/12/2025 0.00 100000000 99164915.00
'912797QK6 US912797QK68 'BTRDWZ3 TREASURY BILL 5/31/2025 8/19/2025 0.00 100000000 99082918.00
SPXW25  'ADI2WTGN3 ' S+P 500 INDEX 5/31/2025 6/6/2025 0.00 -2000 -850.00
'912797QM2 US912797QM25 'BNKB6K5 TREASURY BILL 5/31/2025 9/2/2025 0.00 125000000 123650802.50
'ADI2WVJHS8 ' 3 MONTH SOFR OPT MAR27P 97 5/31/2025 3/12/2027 0.00 1892500 1301093.75
'ADI2WVIC9 ' 3 MONTH SOFR OPT MAR26C 96.93 5/31/2025 3/13/2026 0.00 147500 26918.75
'ADI2WVIJF2 ' 3 MONTH SOFR OPT MAR27C 97 5/31/2025 3/12/2027 0.00 1892500 856356.25
'ADI2WVXC3 ' 3 MONTH SOFR OPT MAR26P 96.93 5/31/2025 3/13/2026 0.00 147500 101037.50
SPXW25  'ADI2WX6V7 ' S+P 500 INDEX 5/31/2025 6/2/2025 0.00 -152500 -7625.00
SPXW25  'ADI2WX928 ' S+P 500 INDEX 5/31/2025 6/2/2025 0.00 300 7.50
SPXW25  'ADI2WXTM?2 ' S+P 500 INDEX 5/31/2025 6/6/2025 0.00 -3900 -4192.50
SPXW25  'ADI2WXTY6 ' S+P 500 INDEX 5/31/2025 6/6/2025 0.00 -2100 -8715.00
SPXW25  'ADI2WXTZ3 ' S+P 500 INDEX 5/31/2025 6/6/2025 0.00 -300 -1515.00
'ADI2VWVH3 ' US 10YR NOTE (CBT)SEP25 5/31/2025 9/19/2025 0.00 1015700000 0.00
'ADI2VWYP2 ' CAN 10YR BOND FUT SEP25 5/31/2025 9/18/2025 0.00 11000000 0.00
'ADI2VWY64 ' US LONG BOND(CBT) SEP25 5/31/2025 9/19/2025 0.00 -2700000 0.00
'912797QC4 US912797QC43 'BMHSGL3 TREASURY BILL 5/31/2025 7/29/2025 0.00 81000000 80458210.44
'ADI2W1VB3 ' LONG GILT FUTURE SEP25 5/31/2025 9/26/2025 0.00 -22900000 0.00
'EUR ' EURO CURRENCY 5/31/2025 0.00 -42411.75 -48156.43
FGTXX '38141W273 US38141W2733 'B1DRF76 GOLDMAN SACHS FINANCIAL SQUARE 5/31/2025 0.00 648630944.8 648630944.80
'ADI29FD36 ' 3 MONTH SOFR FUT JUN26 5/31/2025 9/15/2026 0.00 583250000 0.00
'ADI2K7Y04 ' 3 MONTH SOFR OPT SEP25C 97 5/31/2025 9/12/2025 0.00 180000 4050.00
'ADI2L3MO05 ' 3 MONTH SOFR OPT JUN25P 95.5 5/31/2025 6/13/2025 0.00 4000000 10000.00
'ADI2N9QX4 ' 3 MONTH SOFR OPT JUN26C 96.62 5/31/2025 6/12/2026 0.00 2032500 818081.25
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US912797LN52 'BSLSTR8
Us912797QT77 'BRBL6T1
US912797MS31 'BL54JX9
US912797NA14 'BSZ7PK6
US912797NV50 'BRBYPQO
US912797PS04 'BSNQ2D7
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CAYMAN COMMODITY SFA LLC
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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 6/18/2025 MORGAN STANLEY AND CO., LLC GBP usD 13191654.32 534457.02 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC JPY usD 13401747.88 438712.95 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC CAD usD 3114251.16 132572.28 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC CAD usbD 2443264.96 23531.49 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC AUD usbD 57590423.27 520927.71 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC CAD usD 47632726.78 268257.44 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC CHF usD 5833035.82 1805.50 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC CHF usb 5833035.82 -4492.96 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usD AUD 1057414.85 -22278.01 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC CHF usbD 7854505.44 484517.17 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC AUD usD 13591649.38 451389.22 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC GBP usD 3355180.72 150319.15 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC EUR usD 2614508.86 122573.63 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC JPY usb 19678050.47 451169.96 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC CHF usbD 3434062.84 223175.88 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC CHF usD 12177.53 791.74 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC JPY usD 7729.61 171.50 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC GBP usD 53898.49 2439.69 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC EUR usb 841189.81 40837.26 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usbD NzD 7041704.41 -9232.58 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usD NzD 7041704.41 -6665.26 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usD NzD 7041704.41 -13813.71 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usD AUD 4616518.48 -11628.92 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usb GBP 9108844.04 931.96 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usbD CAD 5958649.18 -22430.47 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usD CAD 5958649.18 -23948.32 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usD AUD 4616518.48 -11707.68 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usD CAD 371959.74 -15603.71 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usbD AUD 56275102.36 -1197058.36 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usb CAD 80387063.93 -3452996.12 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usD EUR 3455698.67 -157406.29 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usD CAD 3026731.22 -56507.18 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usD JPY 9981152.53 93006.57 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usD GBP 49707878.23 -521703.43 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usbD CHF 44143538.33 108964.87 5/31/2025
GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usbD JPY 8338854.52 -182.54 5/31/2025

GS STRATEGIC FACTOR ALLOCATION 6/18/2025 MORGAN STANLEY AND CO., LLC usb AUD 4616518.48 -11454.22 5/31/2025



