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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 

'ADI2ZZZB1 ' 3 MONTH SOFR OPT  JUN27P 97 8/31/2025 6/11/2027 0 2025000 896062.5

'ADI2ZZZ96 ' 3 MONTH SOFR OPT  JUN26P 96.75 8/31/2025 6/12/2026 0 195000 56550

SPXW25 'ADI2ZZY30 ' S+P 500 INDEX 8/31/2025 9/8/2025 0 -145000 -257375

'ADI300014 ' 3 MONTH SOFR OPT  JUN27C 97 8/31/2025 6/11/2027 0 2025000 972000

'ADI300022 ' US 6-7 NOTE FRI W1SEP25C 113.7 8/31/2025 9/5/2025 0 -349000 -16359.38

SPXW25 'ADI2ZWSL4 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 -300 -2850

SPXW25 'ADI2ZWSN0 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 300 2895

SPXW25 'ADI2ZWSM2 ' S+P 500 INDEX 8/31/2025 9/23/2025 0 35300 43242.5

'ADI2ZWS67 ' US 6-7 NOTE WED WKSEP25P 110.7 8/31/2025 9/3/2025 0 -344000 -344

SPXW25 'ADI2ZX800 ' S+P 500 INDEX 8/31/2025 9/24/2025 0 35400 46905

SPXW25 'ADI2ZX917 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 1300 20345

SPXW25 'ADI2ZX818 ' S+P 500 INDEX 8/31/2025 9/2/2025 0 26700 2002.5

SPXW25 'ADI2ZX925 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 1500 13500

SPXW25 'ADI2ZX933 ' S+P 500 INDEX 8/31/2025 9/26/2025 0 2800 64260

SPXW25 'ADI2ZX826 ' S+P 500 INDEX 8/31/2025 9/26/2025 0 -4500 -130275

'ADI2ZXBR7 ' US 6-7 NOTE WED WKSEP25C 113 8/31/2025 9/3/2025 0 -344000 -16125

SPXW25 'ADI2ZXTS6 ' S+P 500 INDEX 8/31/2025 9/4/2025 0 -143400 -107550

SPXW25 'ADI2ZXVD6 ' S+P 500 INDEX 8/31/2025 9/26/2025 0 35200 45760

SPXW25 'ADI2ZX958 ' S+P 500 INDEX 8/31/2025 9/3/2025 0 -144000 -68400

'ADI2ZXBQ9 ' US 6-7 NOTE WED WKSEP25P 111.5 8/31/2025 9/3/2025 0 -687000 -687

'ADI2ZXBS5 ' US 6-7 NOTE WED WKSEP25P 111 8/31/2025 9/3/2025 0 -344000 -344

SPXW25 'ADI2ZXTT4 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 -3800 -77330

SPXW25 'ADI2ZXTV9 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 -4100 -47150

SPXW25 'ADI2ZXTW7 ' S+P 500 INDEX 8/31/2025 9/26/2025 0 -1200 -41160

'ADI2ZYRQ0 ' US 6-7 NOTE FRI W1SEP25C 114.5 8/31/2025 9/5/2025 0 -698000 -10906.25

SPXW25 'ADI2ZYQ08 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 -1100 -26620

SPXW25 'ADI2ZYPL3 ' S+P 500 INDEX 8/31/2025 9/26/2025 0 35200 60720

'ADI2ZYRP2 ' US 6-7 NOTE FRI W1SEP25C 114 8/31/2025 9/5/2025 0 -343000 -10718.75

'ADI2ZYR31 ' US 6-7 NOTE FRI W1SEP25P 111.5 8/31/2025 9/5/2025 0 -698000 -21812.5

'ADI2ZYRR8 ' US 6-7 NOTE FRI W1SEP25P 111 8/31/2025 9/5/2025 0 -698000 -10906.25

SPXW25 'ADI2ZZY06 ' S+P 500 INDEX 8/31/2025 9/26/2025 0 900 19125

SPXW25 'ADI2ZZY14 ' S+P 500 INDEX 8/31/2025 9/30/2025 0 35800 54595

SPXW25 'ADI2ZHJB9 ' S+P 500 INDEX 8/31/2025 9/8/2025 0 35600 3560

SPXW25 'ADI2ZJ7D4 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 2100 43995

SPXW25 'ADI2ZJC14 ' S+P 500 INDEX 8/31/2025 9/9/2025 0 35400 5310

SPXW25 'ADI2ZHJR4 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 -900 -11385

SPXW25 'ADI2ZHT44 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 -2300 -37720

SPXW25 'ADI2ZK972 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 -4500 -43875

SPXW25 'ADI2ZK980 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 3000 18450

SPXW25 'ADI2ZK8B4 ' S+P 500 INDEX 8/31/2025 9/10/2025 0 35400 6195

SPXW25 'ADI2ZKB87 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 -5400 -91530

SPXW25 'ADI2ZMNY3 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 -900 -3600

SPXW25 'ADI2ZMQF1 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 70200 24570

SPXW25 'ADI2ZPW59 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 600 7050

SPXW25 'ADI2ZPX09 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 200 980

SPXW25 'ADI2ZPX25 ' S+P 500 INDEX 8/31/2025 9/15/2025 0 35200 12320

'ADI2XKPB7 ' 3 MONTH SOFR OPT  MAR26P 96.43 8/31/2025 3/13/2026 0 187500 37500

'ADI2WVJC9 ' 3 MONTH SOFR OPT  MAR26C 96.93 8/31/2025 3/13/2026 0 147500 15118.75

'ADI2WVJF2 ' 3 MONTH SOFR OPT  MAR27C 97 8/31/2025 3/12/2027 0 1892500 856356.25

'ADI2W39L2 ' 3 MONTH SOFR OPT  MAR26P 96.5 8/31/2025 3/13/2026 0 175000 41125

'ADI2WVJH8 ' 3 MONTH SOFR OPT  MAR27P 97 8/31/2025 3/12/2027 0 1892500 757000

'ADI2WVXC3 ' 3 MONTH SOFR OPT  MAR26P 96.93 8/31/2025 3/13/2026 0 147500 80756.25

'ADI2XKP92 ' 3 MONTH SOFR OPT  MAR26C 96.43 8/31/2025 3/13/2026 0 187500 46406.25

'912797RB5 US912797RB50 'BQMJ255 TREASURY BILL 8/31/2025 10/7/2025 0 82000000 81665523.64

'ADI2XSWM8 ' US 2YR NOTE (CBT) DEC25 8/31/2025 12/31/2025 0 14000000 0

'912797QZ3 US912797QZ38 'BVMCCR1 TREASURY BILL 8/31/2025 12/18/2025 0 115000000 113628439.9

'912797RD1 US912797RD17 'BV4K897 TREASURY BILL 8/31/2025 10/21/2025 0 180000000 178983298.8

'ADI2XKS73 ' 3 MONTH SOFR OPT  MAR27P 96.75 8/31/2025 3/12/2027 0 1940000 562600

'912797QY6 US912797QY62 'BTPGTS6 TREASURY BILL 8/31/2025 12/11/2025 0 118000000 116689612.4

'ADI2YF461 ' 3 MONTH SOFR OPT  JUN26C 96.81 8/31/2025 6/12/2026 0 187500 50625

'912797RM1 US912797RM16 'BRJW113 TREASURY BILL 8/31/2025 11/4/2025 0 81000000 80423740.08

'912797RP4 US912797RP47 'BTK0WP1 TREASURY BILL 8/31/2025 11/18/2025 0 115000000 114010060.5

'ADI2Z7Q80 ' 3 MONTH SOFR OPT  JUN27P 96.75 8/31/2025 6/11/2027 0 1985000 660012.5

'912797RE9 US912797RE99 'BT212N0 TREASURY BILL 8/31/2025 10/28/2025 0 325000000 322905157.3

'ADI2YF545 ' 3 MONTH SOFR OPT  MAR27C 96.87 8/31/2025 3/12/2027 0 1980000 1024650

'ADI2YF552 ' 3 MONTH SOFR OPT  MAR27P 96.87 8/31/2025 3/12/2027 0 1980000 678150

'ADI2YF4P9 ' 3 MONTH SOFR OPT  JUN26P 96.81 8/31/2025 6/12/2026 0 187500 61406.25

SPXW25 'ADI2ZQKG6 ' S+P 500 INDEX 8/31/2025 9/16/2025 0 35300 15885

SPX250 'ADI2ZP7R9 ' S+P 500 INDEX 8/31/2025 9/19/2025 0 -300 -4080

SPXW25 'ADI2ZQKH4 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 200 1550

SPX250 'ADI2ZQQT2 ' S+P 500 INDEX 8/31/2025 9/19/2025 0 -600 -18210

SPX250 'ADI2ZR7D6 ' S+P 500 INDEX 8/31/2025 9/19/2025 0 2900 45530

SPXW25 'ADI2ZR7F1 ' S+P 500 INDEX 8/31/2025 9/17/2025 0 35400 21240

SPXW25 'ADI2ZR837 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 500 2400

SPX250 'ADI2ZSD13 ' S+P 500 INDEX 8/31/2025 9/19/2025 0 1300 42055

SPX250 'ADI2ZSJ74 ' S+P 500 INDEX 8/31/2025 9/19/2025 0 35800 25955

SPXW25 'ADI2ZSN20 ' S+P 500 INDEX 8/31/2025 9/18/2025 0 35600 17800

SPXW25 'ADI2ZSNP9 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 1900 56430

SPXW25 'ADI2ZTDF0 ' S+P 500 INDEX 8/31/2025 9/12/2025 0 -400 -2880

SPX250 'ADI2ZSDR6 ' S+P 500 INDEX 8/31/2025 9/19/2025 0 1700 32385

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.

©2025 Goldman Sachs. All rights reserved. 
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SPX250 'ADI2ZSF86 ' S+P 500 INDEX 8/31/2025 9/19/2025 0 100 1350

SPX250 'ADI2ZSM05 ' S+P 500 INDEX 8/31/2025 9/19/2025 0 -2300 -63365

SPX250 'ADI2ZSM21 ' S+P 500 INDEX 8/31/2025 45919 0 -3700 -90465

SPXW25 'ADI2ZTDH6 ' S+P 500 INDEX 8/31/2025 45905 0 -143900 -262617.5

'ADI2ZWSR1 ' US 6-7 NOTE WED WKSEP25P 111.2 8/31/2025 45903 0 -688000 -688

'ADI2ZWSS9 ' US 6-7 NOTE WED WKSEP25C 113.2 8/31/2025 45903 0 -1031000 -16109.38

'ADI2ZWST7 ' US 6-7 NOTE WED WKSEP25C 112.7 8/31/2025 45903 0 -688000 -53750

SPXW25 'ADI2ZW836 ' S+P 500 INDEX 8/31/2025 45926 0 -200 -7400

SPXW25 'ADI2ZW7G8 ' S+P 500 INDEX 8/31/2025 9/22/2025 0 35400 41595

SPXW25 'ADI2ZWRY7 ' S+P 500 INDEX 8/31/2025 9/2/2025 0 -143700 -35925

'GBP ' POUND STERLING 8/31/2025 0 -101728.73 -137496.53

'JPY ' JAPANESE YEN 8/31/2025 0 -16831992 -114538.41

'CAD ' CANADIAN DOLLAR 8/31/2025 0 55532.63 40435.89

'AUD ' AUSTRALIAN DOLLAR 8/31/2025 0 -31613.92 -20689.72

'USD ' US DOLLAR 8/31/2025 0 100977677.7 100977677.7

'EUR ' EURO CURRENCY 8/31/2025 0 -138314.03 -161813.57

FGTXX '38141W273 US38141W2733 'B1DRF76 GOLDMAN SACHS FINANCIAL SQUARE 8/31/2025 0 751071309.5 751071309.5

'ADI2K7Y04 ' 3 MONTH SOFR OPT  SEP25C 97 8/31/2025 9/12/2025 0 180000 450

'ADI2M19G8 ' 3 MONTH SOFR OPT  JUN26C 96.75 8/31/2025 6/12/2026 0 195000 57525

'ADI2N9QX4 ' 3 MONTH SOFR OPT  JUN26C 96.62 8/31/2025 6/12/2026 0 2032500 716456.25

'ADI2QCGT4 ' 3 MONTH SOFR OPT  JUN26P 96.62 8/31/2025 6/12/2026 0 2032500 457312.5

'ADI2QYC37 ' S+P500 EMINI FUT  SEP25 8/31/2025 9/19/2025 0 214300 0

'902FYRII2 ' CAYMAN COMMODITY SFA LLC 8/31/2025 0 250000 5350000

'ADI2PJ927 ' 3 MONTH SOFR OPT  SEP26C 96.37 8/31/2025 9/11/2026 0 4197500 2780843.75

'ADI2PJ968 ' 3 MONTH SOFR OPT  DEC25C 96.12 8/31/2025 12/12/2025 0 180000 33750

'ADI2RB047 ' 3 MONTH SOFR OPT  DEC26C 96.5 8/31/2025 12/11/2026 0 2015000 1375237.5

'912797MS3 US912797MS31 'BL54JX9 TREASURY BILL 8/31/2025 10/2/2025 0 125000000 124560875

'912797NA1 US912797NA14 'BSZ7PK6 TREASURY BILL 8/31/2025 10/30/2025 0 85201700 84633230.85

'ADI2RH8Y0 ' 3 MONTH SOFR OPT  SEP25P 97 8/31/2025 9/12/2025 0 180000 197100

'ADI2QZJW3 ' 3 MONTH SOFR OPT  JUN26C 97 8/31/2025 6/12/2026 0 4190000 869425

'ADI2S0GJ0 ' 3 MONTH SOFR OPT  SEP26P 96.37 8/31/2025 9/11/2026 0 4197500 482712.5

'ADI2S0GK7 ' 3 MONTH SOFR OPT  SEP25C 96.25 8/31/2025 9/12/2025 0 167500 418.75

'ADI2SV9S0 ' 3 MONTH SOFR OPT  MAR27C 96.75 8/31/2025 3/12/2027 0 1940000 1134900

SPX250 'ADI2SXT39 ' S+P 500 INDEX 8/31/2025 9/19/2025 0 800 14480

'ADI2QZK43 ' 3 MONTH SOFR OPT  JUN26P 97 8/31/2025 6/12/2026 0 4190000 1875025

'ADI2S0GL5 ' 3 MONTH SOFR OPT  SEP25P 96.25 8/31/2025 9/12/2025 0 167500 57787.5

'ADI2SHLC2 ' 3 MONTH SOFR OPT  SEP25P 96.12 8/31/2025 9/12/2025 0 202500 45562.5

'ADI2SHLD0 ' 3 MONTH SOFR OPT  SEP25C 96.12 8/31/2025 9/12/2025 0 202500 1012.5

'ADI2TLQ52 ' 3 MONTH SOFR OPT  DEC25P 96.06 8/31/2025 12/12/2025 0 197500 12343.75

'ADI2TLQ60 ' 3 MONTH SOFR OPT  DEC25C 96.06 8/31/2025 12/12/2025 0 197500 44931.25

'ADI2TLPP9 ' 3 MONTH SOFR OPT  DEC26C 96.12 8/31/2025 12/11/2026 0 2045000 1978537.5

'ADI2SYZ89 ' 3 MONTH SOFR OPT  DEC25P 96.12 8/31/2025 12/12/2025 0 180000 14850

'ADI2SYZD8 ' 3 MONTH SOFR OPT  SEP26P 96.12 8/31/2025 9/11/2026 0 2005000 130325

'ADI2SYZF3 ' 3 MONTH SOFR OPT  SEP26C 96.12 8/31/2025 9/11/2026 0 2005000 1719287.5

SPX250 'ADI2TSYP4 ' S+P 500 INDEX 8/31/2025 9/19/2025 0 -4500 -79650

'ADI2VGSY5 ' EURO-BUND FUTURE  SEP25 8/31/2025 9/8/2025 0 -18200000 0

'ADI2VQB13 ' JPN 10Y BOND(OSE) SEP25 8/31/2025 9/12/2025 0 2600000000 0

'ADI2VT1T7 ' AUST 10Y BOND FUT SEP25 8/31/2025 9/15/2025 0 45400000 0

'ADI2W39Z1 ' 3 MONTH SOFR OPT  DEC26C 96.62 8/31/2025 12/11/2026 0 1967500 1180500

'ADI2TLQ86 ' 3 MONTH SOFR OPT  DEC26P 96.12 8/31/2025 12/11/2026 0 2045000 184050

'ADI2VC1K3 ' 3 MONTH SOFR OPT  DEC26P 96.5 8/31/2025 12/11/2026 0 2015000 347587.5

'ADI2VC1L1 ' 3 MONTH SOFR OPT  DEC25P 96.31 8/31/2025 12/12/2025 0 195000 37050

'ADI2V7RZ3 ' 3 MONTH SOFR OPT  DEC25C 96.31 8/31/2025 12/12/2025 0 195000 20962.5

'ADI2W3B05 ' 3 MONTH SOFR OPT  DEC26P 96.62 8/31/2025 12/11/2026 0 1967500 418093.75

'ADI2W39H1 ' 3 MONTH SOFR OPT  MAR26C 96.5 8/31/2025 3/13/2026 0 175000 38500

'ADI2WQ4K8 ' US 10YR NOTE (CBT)DEC25 8/31/2025 12/19/2025 0 1355300000 0

'912797QM2 US912797QM25 'BNKB6K5 TREASURY BILL 8/31/2025 9/2/2025 0 125000000 124941756.3

'ADI2WYBB3 ' CAN 10YR BOND FUT DEC25 8/31/2025 12/18/2025 0 -37000000 0

'912797QT7 US912797QT77 'BRBL6T1 TREASURY BILL 8/31/2025 9/9/2025 0 84722300 84652343.1

'ADI2X61Z1 ' LONG GILT FUTURE  DEC25 8/31/2025 12/29/2025 0 -11700000 0

'ADI2Z7Q72 ' 3 MONTH SOFR OPT  JUN27C 96.75 8/31/2025 6/11/2027 0 1985000 1215812.5

'ADI2Z7Q64 ' 3 MONTH SOFR OPT  JUN26P 96.43 8/31/2025 6/12/2026 0 190000 27075

'ADI2Z7Q56 ' 3 MONTH SOFR OPT  JUN26C 96.43 8/31/2025 6/12/2026 0 190000 85975

SPXW25 'ADI2Z9456 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 -1100 -2970

SPXW25 'ADI2Z9SJ0 ' S+P 500 INDEX 8/31/2025 9/2/2025 0 36000 900

SPXW25 'ADI2Z9SD3 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 -5900 -46610

SPXW25 'ADI2ZB9G2 ' S+P 500 INDEX 8/31/2025 9/3/2025 0 35800 895

SPXW25 'ADI2ZF2H8 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 2300 17940

SPXW25 'ADI2ZG2W3 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 35700 2677.5

SPXW25 'ADI2ZB9J6 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 -400 -670

SPXW25 'ADI2ZF2F2 ' S+P 500 INDEX 8/31/2025 9/4/2025 0 35800 895

SPXW25 'ADI2ZF2G0 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 -3600 -3870

SPXW25 'ADI2ZG3M4 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 200 2360

SPXW25 'ADI2ZHHZ8 ' S+P 500 INDEX 8/31/2025 9/5/2025 0 -1200 -1740

SPXW25 'ADI2YJLZ0 ' S+P 500 INDEX 7/31/2025 7/3/2025 0 4300 107.5

SPXW25 'ADI2YJMZ9 ' S+P 500 INDEX 7/31/2025 7/3/2025 0 -2800 -16240

SPXW25 'ADI2YKGF7 ' S+P 500 INDEX 7/31/2025 7/3/2025 0 4400 220

SPXW25 'ADI2YN5G1 ' S+P 500 INDEX 7/31/2025 7/11/2025 0 -4600 -16100

SPXW25 'ADI2YN5H9 ' S+P 500 INDEX 7/31/2025 7/18/2025 0 35000 5250

SPXW25 'ADI2YN4D9 ' S+P 500 INDEX 7/31/2025 7/3/2025 0 3200 29440

SPXW25 'ADI2YN712 ' S+P 500 INDEX 7/31/2025 7/18/2025 0 -1400 -28560

SPXW25 'ADI2YPCW3 ' S+P 500 INDEX 7/31/2025 7/11/2025 0 34900 3490

SPXW25 'ADI2YPCX1 ' TREASURY BILL 7/31/2025 12/11/2025 0 -1000 -4650

'ADI2YQ8J5 ' S+P 500 INDEX 7/31/2025 7/3/2025 0 -345000 -5390.63

SPXW25 'ADI2YQWZ2 ' S+P 500 INDEX 7/31/2025 7/3/2025 0 35000 5250

SPXW25 'ADI2YRHP9 ' S+P 500 INDEX 7/31/2025 7/3/2025 0 35000 7875

SPXW25 'ADI2YSN88 ' POUND STERLING 7/31/2025 0 -600 -240

SPXW25 'ADI2YSNB1 ' S+P 500 INDEX 7/31/2025 7/9/2025 0 35000 10500
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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 9/17/2025 MORGAN STANLEY AND CO., LLC GBP USD 12524947.46 260144.29 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC EUR USD 9706470.94 191330.8 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC GBP USD 12524947.46 261348.74 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD CAD 42140043.43 341426.95 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD NZD 20845516.39 524332.19 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD CHF 21421297.96 -239452.56 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD GBP 42353653.95 167528.57 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD CHF 14264162.54 192067.8 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD EUR 7152958.48 56059.23 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD CHF 14264162.54 154720.19 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD EUR 7152958.48 50776.96 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD CHF 14264162.53 199684.74 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD EUR 7152958.46 60139.1 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD CAD 5498903.97 -35023.8 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD CAD 5498903.97 -35436.07 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD CAD 5498903.97 -33530.5 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD CAD 5498903.97 -35507.28 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD AUD 15764510.76 -170468.91 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD EUR 29822214.41 -7782.97 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD GBP 51884239.98 -24197.61 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD NZD 66539171.69 -3640.94 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC EUR USD 9706470.94 194786.34 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC GBP USD 12524947.46 264035.59 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC USD GBP 81111.37 384.68 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC AUD USD 26317829.43 9168.57 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC CAD USD 21237649.01 3910.51 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC JPY USD 51348876.35 8283.35 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC CHF USD 64213785.58 3027.99 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC GBP USD 12524947.46 268751.47 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC EUR USD 9706470.93 197313.77 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC NZD USD 5211379.1 -166925.34 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC NZD USD 5211379.1 -166907.69 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC NZD USD 5211379.1 -162767.59 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC CAD USD 10371027.64 -100222.78 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC NZD USD 5211379.1 -170023.8 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC JPY USD 14286030.68 -529970.68 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC AUD USD 5254836.92 -8392.9 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC CAD USD 5185513.82 -47215.78 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC AUD USD 5254836.92 -10369.86 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC AUD USD 5254836.92 -14878.44 8/31/2025

GS STRATEGIC FACTOR ALLOCATION 9/17/2025 MORGAN STANLEY AND CO., LLC CAD USD 5185513.82 -48859.57 8/31/2025
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