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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
SPXW25  'ADI2W6M97 ' S+P 500 INDEX 4/30/2025 5/2/2025 0.00 -1400 -6090.00
SPXW25  'ADI2WBDR6 ' S+P 500 INDEX 4/30/2025 5/9/2025 0.00 1200 136080.00
SPXW25  'ADI2W8VD4 ' S+P 500 INDEX 4/30/2025 5/6/2025 0.00 18600 465.00
SPXW25  'ADI2WBHH4 ' S+P 500 INDEX 4/30/2025 5/7/2025 0.00 11100 1110.00
SPX250 'ADI2W92N2 ' S+P 500 INDEX 4/30/2025 5/16/2025 0.00 2900 2247.50
SPXW25  'ADI2WBDQ8 ' S+P 500 INDEX 4/30/2025 5/9/2025 0.00 -5400 -4995.00
'912797QJ9 US912797QJ95 'BP5GP46 TREASURY BILL 4/30/2025 8/12/2025 0.00 100000000 98801100.00
SPXW25  'ADI2WDSF2 ' S+P 500 INDEX 4/30/2025 5/8/2025 0.00 6000 600.00
SPXW25  'ADI2WG8R1 ' S+P 500 INDEX 4/30/2025 5/9/2025 0.00 4600 575.00
SPXW25  'ADI2WG7T8 ' S+P 500 INDEX 4/30/2025 5/9/2025 0.00 -2900 -3842.50
SPXW25  'ADI2WG8T7 ' S+P 500 INDEX 4/30/2025 5/2/2025 0.00 -4300 -215.00
SPXW25  'ADI2WH2M6 ' S+P 500 INDEX 4/30/2025 5/9/2025 0.00 1200 66840.00
SPXW25  'ADI2WHW35 ' S+P 500 INDEX 4/30/2025 5/2/2025 0.00 -1300 -227.50
SPXW25  'ADI2WHWA43 ' S+P 500 INDEX 4/30/2025 5/9/2025 0.00 -2200 -7040.00
SPX250 '‘ADI2WHSK2 ' S+P 500 INDEX 4/30/2025 5/16/2025 0.00 3300 1732.50
SPX250 '‘ADI2WJM81 ' S+P 500 INDEX 4/30/2025 5/16/2025 0.00 3000 101700.00
SPXW25  'ADI2WH501 ' S+P 500 INDEX 4/30/2025 5/2/2025 0.00 -1400 -105.00
SPXW25  'ADI2WH2N4 ' S+P 500 INDEX 4/30/2025 5/9/2025 0.00 -1600 -2800.00
SPXW25  'ADI2WILN9 ' S+P 500 INDEX 4/30/2025 5/9/2025 0.00 -2000 -10700.00
SPXW25  'ADI2WIJLP4 ' S+P 500 INDEX 4/30/2025 5/2/2025 0.00 -1300 -422.50
SPX250 '‘ADI2WJMB4 ' S+P 500 INDEX 4/30/2025 5/16/2025 0.00 -5000 -67000.00
SPX250 '‘ADI2WJP96 ' S+P 500 INDEX 4/30/2025 5/16/2025 0.00 -2700 -93420.00
'ADI2S0GK7 ' 3 MONTH SOFR OPT SEP25C 96.25 4/30/2025 9/12/2025 0.00 167500 51506.25
'‘ADI2S0GL5 ' 3 MONTH SOFR OPT SEP25P 96.25 4/30/2025 9/12/2025 0.00 167500 32662.50
'ADI2SHLC2 ' 3 MONTH SOFR OPT SEP25P 96.12 4/30/2025 9/12/2025 0.00 202500 27337.50
'‘ADI2SQY79 ' JPN 10Y BOND(OSE) JUN25 4/30/2025 6/13/2025 0.00 -1900000000 0.00
'912797NV5 US912797NV50 'BRBYPQO TREASURY BILL 4/30/2025 6/20/2025 0.00 180300000 179243620.50
'ADI2SRFQ6 ' AUST 10Y BOND FUT JUN25 4/30/2025 6/16/2025 0.00 8500000 0.00
'‘ADI2ST229 ' CAN 10YR BOND FUT JUN25 4/30/2025 6/19/2025 0.00 4100000 0.00
'912797PC5 US912797PC51 'BPCXKH8 TREASURY BILL 4/30/2025 5/6/2025 0.00 125000000 124927211.30
'‘ADI2SYZ89 ' 3 MONTH SOFR OPT DEC25P 96.12 4/30/2025 12/12/2025 0.00 180000 20250.00
'ADI2SYZD8 ' 3 MONTH SOFR OPT SEP26P 96.12 4/30/2025 9/11/2026 0.00 2005000 421050.00
'‘ADI2NYNZ7 ' 3 MONTH SOFR OPT JUN25P 95.37 4/30/2025 6/13/2025 0.00 3957500 9893.75
'912797LB1 US912797LB15 'BSQLDWS5 TREASURY BILL 4/30/2025 5/15/2025 0.00 179904500 179610120.50
'‘ADI2P6BG1 ' S+P500 EMINI FUT JUN25 4/30/2025 6/20/2025 0.00 185150 0.00
'‘ADI2PCQL1 ' 3 MONTH SOFR OPT JUN25C 95.5 4/30/2025 6/13/2025 0.00 4000000 1670000.00
'‘ADI2PJ927 ' 3 MONTH SOFR OPT SEP26C 96.37 4/30/2025 9/11/2026 0.00 4197500 3945650.00
'‘ADI2PVQD7 ' 3 MONTH SOFR OPT JUN25C 95.68 4/30/2025 6/13/2025 0.00 4105000 954412.50
'‘ADI2PVQGO ' 3 MONTH SOFR OPT JUN25P 95.68 4/30/2025 6/13/2025 0.00 4105000 20525.00
'912797LN5 US912797LN52 'BSLSTR8 TREASURY BILL 4/30/2025 6/12/2025 0.00 82000000 81595694.08
'‘ADI2PJ968 ' 3 MONTH SOFR OPT DEC25C 96.12 4/30/2025 12/12/2025 0.00 180000 121050.00
'‘ADI2QCCH4 ' 3 MONTH SOFR OPT JUN25P 96.06 4/30/2025 6/13/2025 0.00 195000 42412.50
'‘ADI2QCGT4 ' 3 MONTH SOFR OPT JUN26P 96.62 4/30/2025 6/12/2026 0.00 2032500 645318.75
'ADI2QZK43 ' 3 MONTH SOFR OPT JUN26P 97 4/30/2025 6/12/2026 0.00 4190000 2053100.00
'ADI2QCGQO0 ' 3 MONTH SOFR OPT JUN25C 96.06 4/30/2025 6/13/2025 0.00 195000 13650.00
'ADI2QZJW3 ' 3 MONTH SOFR OPT JUN26C 97 4/30/2025 6/12/2026 0.00 4190000 2157850.00
'‘ADI2RGMT7 ' EURO-BUND FUTURE JUN25 4/30/2025 6/6/2025 0.00 -10600000 0.00
'ADI2RGIN4 ' US 10YR NOTE (CBT)JUN25 4/30/2025 6/18/2025 0.00 1285000000 0.00
'ADI2RGR88 ' LONG GILT FUTURE JUN25 4/30/2025 6/26/2025 0.00 40900000 0.00
'ADI2RGKZ5 ' US LONG BOND(CBT) JUN25 4/30/2025 6/18/2025 0.00 -2600000 0.00
'ADI2RH8Y0 ' 3 MONTH SOFR OPT SEP25P 97 4/30/2025 9/12/2025 0.00 180000 132300.00
'‘ADI2RHWZ0 ' US 2YR NOTE (CBT) JUN25 4/30/2025 6/30/2025 0.00 8200000 0.00
'ADI2QZM41 ' 3 MONTH SOFR OPT JUN25P 96.56 4/30/2025 6/13/2025 0.00 170000 113475.00
'‘ADI2QZM66 ' 3 MONTH SOFR OPT JUN25C 96.56 4/30/2025 6/13/2025 0.00 170000 3825.00
'‘ADI2RB047 ' 3 MONTH SOFR OPT DEC26C 96.5 4/30/2025 12/11/2026 0.00 2015000 1788312.50
'ADI2RHWY3 ' US 5YR NOTE (CBT) JUN25 4/30/2025 6/30/2025 0.00 2600000 0.00
'912797ND5 US912797ND52 'BSZ7PH3 TREASURY BILL 4/30/2025 5/1/2025 0.00 125000000 124985357.50
'‘ADI2S0GJO ' 3 MONTH SOFR OPT SEP26P 96.37 4/30/2025 9/11/2026 0.00 4197500 1154312.50
SPXW25  'ADI2WQ6F7 ' S+P 500 INDEX 4/30/2025 5/23/2025 0.00 -5100 -107610.00
SPXW25  'ADI2WP974 ' S+P 500 INDEX 4/30/2025 5/23/2025 0.00 -1300 -55185.00
SPXW25  'ADI2WNKX9 ' S+P 500 INDEX 4/30/2025 5/19/2025 0.00 600 270.00
'‘ADI2WPB48 ' US 10YR WED WEEK OAPR25C 113 4/30/2025 4/30/2025 0.00 -670000 0.00
'ADI2WP9C3 ' US 10YR WED WEEK OAPR25P 108.5 4/30/2025 4/30/2025 0.00 -335000 0.00
SPXW25  'ADI2WQ6J9 ' S+P 500 INDEX 4/30/2025 5/21/2025 0.00 300 225.00
'‘ADI2W39L2 ' 3 MONTH SOFR OPT MAR26P 96.5 4/30/2025 3/13/2026 0.00 175000 43750.00
SPXW25  'ADI2wW48Q0 ' S+P 500 INDEX 4/30/2025 5/2/2025 0.00 -5100 -27285.00
SPXW25  'ADI2W4ZR8 ' S+P 500 INDEX 4/30/2025 5/2/2025 0.00 -300 -1785.00
SPXW25  'ADI2W5V08 ' S+P 500 INDEX 4/30/2025 5/2/2025 0.00 25800 645.00
SPXW25  'ADI2W5VK4 ' S+P 500 INDEX 4/30/2025 5/2/2025 0.00 3200 4320.00
SPXW25  'ADI2W4YW8 ' S+P 500 INDEX 4/30/2025 5/1/2025 0.00 25000 625.00
SPXW25  'ADI2W7222 ' S+P 500 INDEX 4/30/2025 5/5/2025 0.00 25100 627.50
SPXW25  'ADI2W72B2 ' S+P 500 INDEX 4/30/2025 5/2/2025 0.00 100 7345.00
SPXW25  'ADI2W8NZ4 ' S+P 500 INDEX 4/30/2025 5/9/2025 0.00 -8100 -24097.50
SPXW25  'ADI2WVHK3 ' S+P 500 INDEX 4/30/2025 5/9/2025 0.00 200 5482.00
SPXW25  'ADI2WVH49 ' S+P 500 INDEX 4/30/2025 5/2/2025 0.00 1400 26093.99
SPXW25  'ADI2WVHL1 ' S+P 500 INDEX 4/30/2025 5/23/2025 0.00 600 19986.00
SPXW25  'ADI2WVH56 ' S+P 500 INDEX 4/30/2025 5/30/2025 0.00 -4000 -182879.95
'ADI2WV])62 ' US 6-7 NOTE WED WKMAY25C 116 4/30/2025 5/712025 0.00 -327000 -4471.72
'‘ADI2WVHJ6 ' US 6-7 NOTE WED WKMAY25C 114.7 4/30/2025 5/7/2025 0.00 -327000 -4471.72
'ADI2WVIJHS8 ' 3 MONTH SOFR OPT MAR27P 97 4/30/2025 3/12/2027 0.00 1892500 1174833.72
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410036.36
117931581.40
-275764.00

464664887.80

0.00
19350.00
10000.00
1432912.50
5270000.00
2137050.00
0.00
0.00
-8105.00
262.50
-3255.00
0.00
-10500.00
0.00
-20325.00
300.00
0.00
5655.00
-5250.00
0.00

0.00

-31593.75
28880.00
337.50
-10770.00
-44522.50
-5250.00
0.00
-104845.00
-273635.92
-15656.25
375.00
76950.00
-334.00
-5218.75
-10234.38
468.00
83607.66



Goldman
Sachs

Fund Name

Goldman Sachs Strategic Factor Allocation Fund

Currency

Currency Sold

Base Current Value

Unrealized Gain/Loss

Period End Date

GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION
GS STRATEGIC FACTOR ALLOCATION

6/18/2025

Asset
Management
Contractual
Settlement Date Broker Name

6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC
6/18/2025 MORGAN STANLEY AND CO., LLC

MORGAN STANLEY AND CO., LLC

usb
usb
usb
usD
usbD
usb
usb
usb
usD
CAD
AUD
CAD
CAD
JPY

GBP
AUD
EUR
GBP
JPY

CHF
CHF
JPY

EUR
GBP
CHF

GBP
CHF
JPY

CAD
EUR
CAD
AUD
CAD
AUD
uSD
usb
usb
usb
usb
usb
usb
usb
usb
usbD
usb
usD
usD
usD
usbD
usb

49172515.87
44188316.10
10080037.32
3017880.25
3454530.69
80151990.63
55937379.80
370872.03
1051069.01
47493435.93
57244807.10
2436120.20
3105144.26
13534521.03
13049577.94
13510082.11
840905.50
53317.99
7806.19
12189.88
3437546.25
19873003.89
2613625.20
3319044.85
7862472.80

13658.93
64187.10
-5878.22
-47656.21
-156238.31
-3217922.82
-859335.80
-14516.00
-15932.17
128966.59
175311.54
16386.73
123465.38
571486.10
392380.64
369821.95
40552.95
1859.19
248.08
804.09
226659.29
646123.38
121689.97
114183.28
492484.53

4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025
4/30/2025



