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Goldman Sachs Strategic Volatility Premium Fund 

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

 Base Market 

Value 

'ADI2RH606 ' S+P500 EMINI FUT  DEC25 9/30/2025 12/19/2025 0 250 0

'912797MS3 US912797MS31 'BL54JX9 TREASURY BILL 9/30/2025 10/2/2025 0 31100000 31096540.44

'ADI2SYZ89 ' 3 MONTH SOFR OPT  DEC25P 96.12 9/30/2025 12/12/2025 0 37500 562.5

'ADI2TLQ52 ' 3 MONTH SOFR OPT  DEC25P 96.06 9/30/2025 46003 0 40000 400

'ADI2TLQ60 ' 3 MONTH SOFR OPT  DEC25C 96.06 9/30/2025 12/12/2025 0 40000 10400

'912797PM3 US912797PM34 'BNZD2Q4 TREASURY BILL 9/30/2025 2/19/2026 0 24225700 23870836.13

'ADI2V7RZ3 ' 3 MONTH SOFR OPT  DEC25C 96.31 9/30/2025 12/12/2025 0 42500 3612.5

FTIXX '38142B500 US38142B5003 'B6TPV60 GOLDMAN SACHS FINANCIAL SQUARE 9/30/2025 0 133279057.3 133279057.3

'ADI2VC1L1 ' 3 MONTH SOFR OPT  DEC25P 96.31 9/30/2025 12/12/2025 0 42500 3506.25

'ADI2W39H1 ' 3 MONTH SOFR OPT  MAR26C 96.5 9/30/2025 3/13/2026 0 37500 6187.5

'ADI2W39L2 ' 3 MONTH SOFR OPT  MAR26P 96.5 9/30/2025 3/13/2026 0 37500 6000

'912797QF7 US912797QF73 'BN74GF2 TREASURY BILL 9/30/2025 10/16/2025 0 30000000 29949398.1

'ADI2WQ4K8 ' US 10YR NOTE (CBT)DEC25 9/30/2025 12/19/2025 0 -700000 0

'ADI2WVJC9 ' 3 MONTH SOFR OPT  MAR26C 96.93 9/30/2025 3/13/2026 0 32500 1868.75

'ADI2WVXC3 ' 3 MONTH SOFR OPT  MAR26P 96.93 9/30/2025 3/13/2026 0 32500 15762.5

'912797QR1 US912797QR12 'BMGHP58 TREASURY BILL 9/30/2025 11/20/2025 0 20489000 20376192.28

'ADI2XKP92 ' 3 MONTH SOFR OPT  MAR26C 96.43 9/30/2025 3/13/2026 0 40000 7700

'ADI2XKPB7 ' 3 MONTH SOFR OPT  MAR26P 96.43 9/30/2025 3/13/2026 0 40000 5000

'912797QY6 US912797QY62 'BTPGTS6 TREASURY BILL 9/30/2025 12/11/2025 0 26000000 25802931.44

SPXW25 'ADI302VL2 ' S+P 500 INDEX 9/30/2025 10/1/2025 0 -30800 -6930

SPXW25 'ADI302V65 ' S+P 500 INDEX 9/30/2025 10/1/2025 0 7800 195

SPXW25 'ADI303X53 ' S+P 500 INDEX 9/30/2025 10/2/2025 0 7800 195

SPXW25 'ADI3051V6 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 7700 192.5

SPXW25 'ADI305J21 ' S+P 500 INDEX 9/30/2025 10/3/2025 0 -30700 -35305

SPXW25 'ADI306C75 ' S+P 500 INDEX 9/30/2025 10/6/2025 0 7800 195

SPXW25 'ADI3078C7 ' S+P 500 INDEX 9/30/2025 10/7/2025 0 7800 390

SPXW25 'ADI3091T3 ' S+P 500 INDEX 9/30/2025 10/8/2025 0 7800 390

SPXW25 'ADI30B7B1 ' S+P 500 INDEX 9/30/2025 10/9/2025 0 7800 780

SPXW25 'ADI30C3X5 ' S+P 500 INDEX 9/30/2025 10/10/2025 0 7700 1155

SPXW25 'ADI30CNX3 ' S+P 500 INDEX 9/30/2025 10/13/2025 0 7700 1732.5

SPXW25 'ADI30DF44 ' S+P 500 INDEX 9/30/2025 10/14/2025 0 7700 1540

SPX251 'ADI30GG04 ' S+P 500 INDEX 9/30/2025 10/17/2025 0 7700 3272.5

'912797SG3 US912797SG39 'BVN5MZ7 TREASURY BILL 9/30/2025 1/20/2026 0 30000000 29647497.3

SPXW25 'ADI30GMJ6 ' S+P 500 INDEX 9/30/2025 10/15/2025 0 7700 1925

SPXW25 'ADI30HV21 ' S+P 500 INDEX 9/30/2025 10/16/2025 0 7700 2502.5

SPXW25 'ADI30L307 ' S+P 500 INDEX 9/30/2025 10/20/2025 0 7600 3610

SPXW25 'ADI30LR50 ' S+P 500 INDEX 9/30/2025 10/21/2025 0 7600 4560

'ADI30LVJ5 ' US 6-7 NOTE WED WKOCT25P 111.7 9/30/2025 10/1/2025 0 -151000 -151

'ADI30LVM8 ' US 6-7 NOTE WED WKOCT25C 113.7 9/30/2025 10/1/2025 0 -76000 -76

'ADI30LVT3 ' US 6-7 NOTE WED WKOCT25C 114.2 9/30/2025 10/1/2025 0 -76000 -76

'ADI30MD46 ' US 6-7 NOTE WED WKOCT25P 112 9/30/2025 10/1/2025 0 -151000 -2359.38

SPXW25 'ADI30MV20 ' S+P 500 INDEX 9/30/2025 10/22/2025 0 7600 5130

'ADI30MW52 ' US 6-7 NOTE WED WKOCT25C 113.5 9/30/2025 10/1/2025 0 -76000 -532

'ADI30MW60 ' US 6-7 NOTE WED WKOCT25C 114 9/30/2025 10/1/2025 0 -76000 -76

SPXW25 'ADI30NL03 ' S+P 500 INDEX 9/30/2025 10/23/2025 0 7600 5890

SPXW25 'ADI30NL45 ' S+P 500 INDEX 9/30/2025 10/2/2025 0 -30700 -19955

'ADI30P9W2 ' US 6-7 NOTE FRI W1OCT25P 111.2 9/30/2025 10/3/2025 0 -151000 -151

'ADI30P9X0 ' US 6-7 NOTE FRI W1OCT25P 110.7 9/30/2025 10/3/2025 0 -151000 -151

'ADI30PBC3 ' US 6-7 NOTE FRI W1OCT25C 113.5 9/30/2025 10/3/2025 0 -226000 -3531.25

'ADI30P9Z5 ' US 6-7 NOTE FRI W1OCT25C 114 9/30/2025 10/3/2025 0 -151000 0

SPXW25 'ADI30PX13 ' S+P 500 INDEX 9/30/2025 10/24/2025 0 7600 7980

SPXW25 'ADI30QLR7 ' S+P 500 INDEX 9/30/2025 10/6/2025 0 -30500 -73200

SPXW25 'ADI30QMD7 ' S+P 500 INDEX 9/30/2025 10/27/2025 0 7500 10312.5

'ADI30QQB7 ' US 6-7 NOTE FRI W1OCT25C 113.7 9/30/2025 10/3/2025 0 -75000 -1171.88

'ADI30QQC5 ' US 6-7 NOTE FRI W1OCT25P 111.5 9/30/2025 10/3/2025 0 -75000 -1171.88

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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'ADI30QQD3 ' US 6-7 NOTE FRI W1OCT25P 111.7 9/30/2025 10/3/2025 0 -75000 -2343.75

SPXW25 'ADI30R593 ' S+P 500 INDEX 9/30/2025 10/7/2025 0 -30100 -65542.75

SPXW25 'ADI30R5C6 ' S+P 500 INDEX 9/30/2025 10/28/2025 0 7400 9046.5

'ADI30R6J0 ' 3 MONTH SOFR OPT  SEP26C 96.87 9/30/2025 9/11/2026 0 42500 12145.82

'ADI30R6K7 ' 3 MONTH SOFR OPT  SEP26P 96.87 9/30/2025 9/11/2026 0 42500 12995.82

'ADI30R6L5 ' US 6-7 NOTE WED WKOCT25C 114.2 9/30/2025 10/8/2025 0 -74000 -1011.95

'ADI30R6M3 ' US 6-7 NOTE WED WKOCT25P 111 9/30/2025 10/8/2025 0 -74000 -1011.95

'ADI30R6N1 ' US 6-7 NOTE WED WKOCT25C 113.7 9/30/2025 10/8/2025 0 -74000 -1103.11

'ADI30R460 ' US 6-7 NOTE WED WKOCT25P 111.5 9/30/2025 10/8/2025 0 -74000 -3324.45

'ADI2XSWM8 ' US 2YR NOTE (CBT) DEC25 9/30/2025 12/31/2025 0 321200000 0

'912797RD1 US912797RD17 'BV4K897 TREASURY BILL 9/30/2025 10/21/2025 0 25000000 24943907

'ADI2Y3070 ' US 5YR NOTE (CBT) DEC25 9/30/2025 12/31/2025 0 152000000 0

'912797RE9 US912797RE99 'BT212N0 TREASURY BILL 9/30/2025 10/28/2025 0 30000000 29909041.5

'ADI2YF461 ' 3 MONTH SOFR OPT  JUN26C 96.81 9/30/2025 6/12/2026 0 40000 7900

'ADI2YF4P9 ' 3 MONTH SOFR OPT  JUN26P 96.81 9/30/2025 6/12/2026 0 40000 11700

'912797RM1 US912797RM16 'BRJW113 TREASURY BILL 9/30/2025 11/4/2025 0.01 30057600 29943899.61

'912797RP4 US912797RP47 'BTK0WP1 TREASURY BILL 9/30/2025 11/18/2025 0 25855700 25718208.18

'912797RK5 US912797RK59 'BTY0CT1 TREASURY BILL 9/30/2025 1/29/2026 0 21389600 21119867.3

'912797RR0 US912797RR03 'BPK4TL0 TREASURY BILL 9/30/2025 12/2/2025 0 7700000 7648432.02

'ADI2Z7Q64 ' 3 MONTH SOFR OPT  JUN26P 96.43 9/30/2025 46185 0 40000 4300

'ADI2Z7Q56 ' 3 MONTH SOFR OPT  JUN26C 96.43 9/30/2025 6/12/2026 0 40000 15200

'912797RX7 US912797RX70 'BTXNQ22 TREASURY BILL 9/30/2025 46007 0 24062900 23868990.08

'912797RZ2 US912797RZ29 'BPBN0Y6 TREASURY BILL 9/30/2025 12/30/2025 0 21326200 21121252.02

'ADI2ZZZ96 ' 3 MONTH SOFR OPT  JUN26P 96.75 9/30/2025 6/12/2026 0 42500 10837.5

'USD ' US DOLLAR 9/30/2025 0 20411384.8 20411384.8

'ADI2M19G8 ' 3 MONTH SOFR OPT  JUN26C 96.75 9/30/2025 6/12/2026 0 42500 9350

'902FYR000 ' CAYMAN COMMODITY SVP LLC 9/30/2025 0 250000 5367500

'ADI2PJ968 ' 3 MONTH SOFR OPT  DEC25C 96.12 9/30/2025 12/12/2025 0 37500 7687.5
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Fund Name Contractual Settlement Date Broker Name Currency Bought Currency Sold Base Current Value Unrealized Gain/Loss Period End Date
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