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Goldman Sachs Strategic Volatility Premium Fund
Base Market

Ticker Cusip ISIN Sedol Security Desc Per End Date Maturity Date Coupon Shares Value
'ADI2XGKN5 ' US 6-7 NOTE WED WKJUN25C 112.2 5/31/2025 6/4/2025 0.00 -74000.00 -74.00
'‘ADI2XGL20 ' US 6-7 NOTE WED WKJUN25P 109 5/31/2025 6/4/2025 0.00 -148000.00 -1036.00
SPXW25  'ADI2X2VI3 ' S+P 500 INDEX 5/31/2025 6/9/2025 0.00 200.00 15.00
SPXW25  'ADI2X3JX4 ' S+P 500 INDEX 5/31/2025 6/10/2025 0.00 200.00 10.00
SPXW25  'ADI2WX928 ' S+P 500 INDEX 5/31/2025 6/2/2025 0.00 100.00 2.50
SPXW25  'ADI2X49Q8 ' S+P 500 INDEX 5/31/2025 6/11/2025 0.00 500.00 87.50
'912797QV2 US912797QVv24 'BRICMH6 TREASURY BILL 5/31/2025 9/23/2025 0.00 30000000.00 29602518.90
SPXW25  'ADI2XD186 ' S+P 500 INDEX 5/31/2025 6/23/2025 0.00 4700.00 2585.00
SPXW25  'ADI2X5YN4 ' S+P 500 INDEX 5/31/2025 6/12/2025 0.00 800.00 180.00
SPXW25  'ADI2X7593 ' S+P 500 INDEX 5/31/2025 6/13/2025 0.00 1200.00 330.00
SPXW25  'ADI2X8NR1 ' S+P 500 INDEX 5/31/2025 6/16/2025 0.00 1600.00 520.00
'ADI2XGKJ4 ' US 6-7 NOTE WED WKJUN25C 111.7 5/31/2025 6/4/2025 0.00 -223000.00 -6968.75
SPXW25  'ADI2XHMG6 ' S+P 500 INDEX 5/31/2025 6/4/2025 0.00 -33300.00 -9990.00
SPXW25  'ADI2XHMV3 ' S+P 500 INDEX 5/31/2025 6/3/2025 0.00 200.00 1540.00
SPXW25  'ADI2XHMW1 ' S+P 500 INDEX 5/31/2025 6/30/2025 0.00 5700.00 6270.00
'ADI2XHZ23 ' US 6-7 NOTE WED WKJUN25C 111.2 5/31/2025 6/4/2025 0.00 -74000.00 -9250.00
SPXW25  'ADI2XJ985 ' S+P 500 INDEX 5/31/2025 6/4/2025 0.00 200.00 2360.00
SPXW25  'ADI2XJBK5 ' S+P 500 INDEX 5/31/2025 6/30/2025 0.00 6100.00 7015.00
'‘ADI2XHZ15 ' US 6-7 NOTE FRIW1JUN25P 109.5 5/31/2025 6/6/2025 0.00 -72000.00 -2250.00
'‘ADI2XJDN7 ' US 6-7 NOTE WED WKJUN25P 109.5 5/31/2025 6/4/2025 0.00 -74000.00 -1156.25
SPXW25  'ADI2XJD07 ' S+P 500 INDEX 5/31/2025 6/5/2025 0.00 -33400.00 -15865.00
'ADI2XJDR8 ' US 6-7 NOTE WED WKJUN25C 112 5/31/2025 6/4/2025 0.00 -74000.00 -1156.25
'‘ADI2XIDT4 ' US 6-7 NOTE WED WKJUN25P 109.2 5/31/2025 6/4/2025 0.00 -74000.00 -74.00
SPXW25  'ADI2XKMQ7 ' S+P 500 INDEX 5/31/2025 6/30/2025 0.00 6200.00 7285.00
SPXW25  'ADI2XKMP9 ' S+P 500 INDEX 5/31/2025 6/5/2025 0.00 200.00 3210.00
SPXW25  'ADI2XKND5 ' S+P 500 INDEX 5/31/2025 6/6/2025 0.00 -32500.00 -31687.50
'ADI2XKP92 ' 3 MONTH SOFR OPT MAR26C 96.43 5/31/2025 3/13/2026 0.00 40000.00 13300.00
'‘ADI2XKPB7 ' 3 MONTH SOFR OPT MAR26P 96.43 5/31/2025 3/13/2026 0.00 40000.00 13800.00
'‘ADI2XKNTO ' US 6-7 NOTE FRIW1JUN25P 109 5/31/2025 6/6/2025 0.00 -72000.00 -1125.00
'‘ADI2XKNQ6 ' US 6-7 NOTE FRIW1JUN25C 112.7 5/31/2025 6/6/2025 0.00 -72000.00 -1125.00
'ADI2XKQH3 ' US 6-7 NOTE FRI W1JUN25C 112.2 5/31/2025 6/6/2025 0.00 -72000.00 -1125.00
'912797PT8 US912797PT86 'BQ7YG75 TREASURY BILL 5/31/2025 6/24/2025 0.00 25000000.00 24935556.50
'912797PU5 US912797PU59 'BMHF9S2 TREASURY BILL 5/31/2025 7/1/2025 0.00 30000000.00 29898439.50
'‘ADI2TLQ52 ' 3 MONTH SOFR OPT DEC25P 96.06 5/31/2025 12/12/2025 0.00 40000.00 6900.00
'‘ADI2TLQ60 ' 3 MONTH SOFR OPT DEC25C 96.06 5/31/2025 12/12/2025 0.00 40000.00 12100.00
'912797PS0 US912797PS04 'BSNQ2D7 TREASURY BILL 5/31/2025 6/17/2025 0.00 26000000.00 25954173.44
'912797QA8 US912797QA86 '‘BTVJK64 TREASURY BILL 5/31/2025 7/15/2025 0.00 30000000.00 29849026.80
'ADI2VWND1 ' US 5YR NOTE (CBT) SEP25 5/31/2025 9/30/2025 0.00 149200000.00 0.00
'‘ADI2VWVH3 ' US 10YR NOTE (CBT)SEP25 5/31/2025 9/19/2025 0.00 4100000.00 0.00
'912797QC4 US912797QC43 'BMHSGL3 TREASURY BILL 5/31/2025 7/29/2025 0.00 9500000.00 9436456.78
'‘ADI2VC1L1 ' 3 MONTH SOFR OPT DEC25P 96.31 5/31/2025 12/12/2025 0.00 42500.00 13706.25
'‘ADI2W3V11 ' US 2YR NOTE (CBT) SEP25 5/31/2025 9/30/2025 0.00 308200000.00 0.00
'912797QK6 US912797QK68 'BTRDWZ3 TREASURY BILL 5/31/2025 8/19/2025 0.01 31719700.00 31428804.34
'912797QL4 US912797QL42 'BS0D372 TREASURY BILL 5/31/2025 8/26/2025 0.00 23040000.00 22809659.67
'ADI2V7RZ3 ' 3 MONTH SOFR OPT DEC25C 96.31 5/31/2025 12/12/2025 0.00 42500.00 8818.75
SPX250 'ADI2VT3Z1 ' S+P 500 INDEX 5/31/2025 6/20/2025 0.00 4000.00 2100.00
'‘ADI2W39H1 ' 3 MONTH SOFR OPT MAR26C 96.5 5/31/2025 3/13/2026 0.00 37500.00 11625.00
'‘ADI2WVIC9 ' 3 MONTH SOFR OPT MAR26C 96.93 5/31/2025 3/13/2026 0.00 32500.00 5931.25
'‘ADI2W39L2 ' 3 MONTH SOFR OPT MAR26P 96.5 5/31/2025 3/13/2026 0.00 37500.00 14343.75
'912797QF7 US912797QF73 'BN74GF2 TREASURY BILL 5/31/2025 10/16/2025 0.00 30000000.00 29526086.10
'ADI2WVXC3 ' 3 MONTH SOFR OPT MAR26P 96.93 5/31/2025 3/13/2026 0.00 32500.00 22262.50
SPXW25  'ADI2WX6V7 ' S+P 500 INDEX 5/31/2025 6/2/2025 0.00 -33600.00 -1680.00
SPXW25  'ADI2X97M8 ' S+P 500 INDEX 5/31/2025 6/17/2025 0.00 2300.00 1265.00
SPXW25  'ADI2WYBKS ' S+P 500 INDEX 5/31/2025 6/3/2025 0.00 100.00 2.50
SPXW25  'ADI2WYBP2 ' S+P 500 INDEX 5/31/2025 6/4/2025 0.00 100.00 2.50
SPXW25  'ADI2X0FY2 ' S+P 500 INDEX 5/31/2025 6/5/2025 0.00 100.00 2.50
SPXW25  'ADI2X1NY1 ' S+P 500 INDEX 5/31/2025 6/6/2025 0.00 100.00 2.50
'UsD ' US DOLLAR 5/31/2025 0.00 18922007.93 18922007.93
'ADI2K7Y04 ' 3 MONTH SOFR OPT SEP25C 97 5/31/2025 9/12/2025 0.00 35000.00 787.50
'ADI2N39C2 ' 3 MONTH SOFR OPT JUN25C 96.37 5/31/2025 6/13/2025 0.00 72500.00 181.25
'902FYR000 ' CAYMAN COMMODITY SVPLLC 5/31/2025 0.00 250000.00 5290000.00
'ADI2NMFS8 ' 3 MONTH SOFR OPT JUN25P 94.5 5/31/2025 6/13/2025 0.00 72500.00 181.25
'ADI2P6BG1 ' S+P500 EMINI FUT JUN25 5/31/2025 6/20/2025 0.00 350.00 0.00
SPX250 'ADI2NS5S6 ' S+P 500 INDEX 5/31/2025 6/20/2025 0.00 3000.00 2100.00
FTIXX '38142B500 US38142B5003 '‘B6TPV60 GOLDMAN SACHS FINANCIAL SQUARE 5/31/2025 0.00 111517489.30 111517489.30
'‘ADI2LKCMO ' 3 MONTH SOFR OPT JUN25C 96.25 5/31/2025 6/13/2025 0.00 72500.00 181.25
'‘ADI2MSGR7 ' 3 MONTH SOFR OPT JUN25P 94.75 5/31/2025 6/13/2025 0.00 72500.00 181.25
'‘ADI2PJ968 ' 3 MONTH SOFR OPT DEC25C 96.12 5/31/2025 12/12/2025 0.00 37500.00 10312.50
'ADI2QCCH4 ' 3 MONTH SOFR OPT JUN25P 96.06 5/31/2025 6/13/2025 0.00 37500.00 14062.50
'912797MG9 US912797MG92 'BRIGTS8 TREASURY BILL 5/31/2025 8/7/2025 0.00 7708600.00 7648822.04
'912797MH7 US912797MH75 'BSY4XH1 TREASURY BILL 5/31/2025 9/4/2025 0.00 23060400.00 22806509.84
'ADI2RH8Y0 ' 3 MONTH SOFR OPT SEP25P 97 5/31/2025 9/12/2025 0.00 35000.00 38325.00
'‘ADI2QCGQO0 ' 3 MONTH SOFR OPT JUN25C 96.06 5/31/2025 6/13/2025 0.00 37500.00 93.75
'‘ADI2PVQC9 ' 3 MONTH SOFR OPT SEP25P 95 5/31/2025 9/12/2025 0.00 72500.00 181.25
'ADI2PVR46 ' 3 MONTH SOFR OPT SEP25C 96.75 5/31/2025 9/12/2025 0.00 72500.00 2175.00
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US912797PG65 EBSPRXQ8
US912797MS31 EBL54JX9
US912797PL50 :BSRKCV3
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9/12/2025
9/12/2025
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0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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32500.00
25000000.00
32500.00
32500.00
31100000.00
32500.00
37500.00
25000000.00
40000.00
40000.00
-33900.00
5200.00
5500.00
300.00
-148000.00

2193.75
24826956.00
28437.50
81.25
30657623.65
12837.50
7687.50
24997067.50
11600.00
3500.00
-6780.00
2340.00
3850.00
1020.00
-148.00
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Goldman Sachs Strategic Volatility Premium Fund
Fund Name Contractual Settlement Date Broker Name Currency Bought Currency Sold Base Current Value Unrealized Gain/Loss Period End Date

[No Currency Forwards] - - - - - - _



