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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 

SPXW26 'ADI38MLC1 ' S+P 500 INDEX 2/28/2026 3/18/2026 0 11500 16675

SPXW26 'ADI38N545 ' S+P 500 INDEX 2/28/2026 3/19/2026 0 11500 14087.5

'ADI38N6C6 ' US 10Y NOTE W4 OP FEB26P 112 2/28/2026 2/27/2026 0 -156000 0

'USD ' US DOLLAR 2/28/2026 0 22239652.2 22239652.2

'ADI2M19G8 ' 3 MONTH SOFR OPT  JUN26C 96.75 2/28/2026 6/12/2026 0 42500 2337.5

'ADI2TSML6 ' S+P500 EMINI FUT  MAR26 2/28/2026 3/20/2026 0 800 0

'902FYR000 ' CAYMAN COMMODITY SVP LLC 2/28/2026 0 250000 5457500

FTIXX '38142B500 US38142B5003 'B6TPV60 GOLDMAN SACHS FINANCIAL SQUARE 2/28/2026 0 152287238.9 152287238.9

'912797QD2 US912797QD26 'BN74GJ6 TREASURY BILL 2/28/2026 4/16/2026 0 37312300 37143494.68

'912797QN0 US912797QN08 'BSJN9X1 TREASURY BILL 2/28/2026 5/14/2026 0 26000000 25810770.44

'ADI2W39L2 ' 3 MONTH SOFR OPT  MAR26P 96.5 2/28/2026 3/13/2026 0 37500 5625

'ADI2WVJC9 ' 3 MONTH SOFR OPT  MAR26C 96.93 2/28/2026 3/13/2026 0 32500 81.25

SPX260 'ADI2X0SK8 ' S+P 500 INDEX 2/28/2026 3/20/2026 0 11500 15812.5

'ADI2XKP92 ' 3 MONTH SOFR OPT  MAR26C 96.43 2/28/2026 3/13/2026 0 40000 400

'ADI2XKPB7 ' 3 MONTH SOFR OPT  MAR26P 96.43 2/28/2026 3/13/2026 0 40000 3600

'ADI2W39H1 ' 3 MONTH SOFR OPT  MAR26C 96.5 2/28/2026 3/13/2026 0 37500 281.25

'ADI2WVXC3 ' 3 MONTH SOFR OPT  MAR26P 96.93 2/28/2026 3/13/2026 0 32500 18850

'912797QX8 US912797QX89 'BTPGTR5 TREASURY BILL 2/28/2026 6/11/2026 0 24062900 23822516.68

'ADI2YF4P9 ' 3 MONTH SOFR OPT  JUN26P 96.81 2/28/2026 6/12/2026 0 40000 12900

'ADI2Z7Q64 ' 3 MONTH SOFR OPT  JUN26P 96.43 2/28/2026 6/12/2026 0 40000 1700

'ADI2YF461 ' 3 MONTH SOFR OPT  JUN26C 96.81 2/28/2026 6/12/2026 0 40000 1900

'912797RG4 US912797RG48 ' TREASURY BILL 2/28/2026 8/6/2026 0 27000000 26586198.54

'ADI2Z7Q56 ' 3 MONTH SOFR OPT  JUN26C 96.43 2/28/2026 6/12/2026 0 40000 5600

'ADI2ZZZ96 ' 3 MONTH SOFR OPT  JUN26P 96.75 2/28/2026 6/12/2026 0 42500 11368.75

'ADI30R6J0 ' 3 MONTH SOFR OPT  SEP26C 96.87 2/28/2026 9/11/2026 0 85000 13175

'ADI30R6K7 ' 3 MONTH SOFR OPT  SEP26P 96.87 2/28/2026 9/11/2026 0 85000 21462.5

'912797SK4 US912797SK41 ' TREASURY BILL 2/28/2026 10/29/2026 0 27000000 26380949.4

'ADI34RY63 ' 3 MONTH SOFR OPT  SEP26P 96.81 2/28/2026 9/11/2026 0 42500 9031.25

'ADI38N685 ' US 10Y NOTE W4 OP FEB26C 115.7 2/28/2026 2/27/2026 0 -78000 0

SPXW26 'ADI38NQJ9 ' S+P 500 INDEX 2/28/2026 3/6/2026 0 -45600 -119814

'912797SV0 US912797SV06 'BS84F15 TREASURY BILL 2/28/2026 5/21/2026 0 20000000 19840866.2

'912797SX6 US912797SX61 'BVCJP39 TREASURY BILL 2/28/2026 6/4/2026 0 27126800 26874062.59

'ADI34RZ96 ' 3 MONTH SOFR OPT  SEP26C 96.81 2/28/2026 9/11/2026 0 42500 7437.5

'912797TG2 US912797TG20 'BTFHTD4 TREASURY BILL 2/28/2026 4/7/2026 0 26000000 25905778.34

'ADI37KRJ5 ' US 10YR NOTE (CBT)JUN26 2/28/2026 6/18/2026 0 3300000 0

'ADI37BGN8 ' 3 MONTH SOFR OPT  DEC26C 96.87 2/28/2026 12/11/2026 0 42500 12218.75

'912797TF4 US912797TF47 'BN4G4P7 TREASURY BILL 2/28/2026 7/2/2026 0 21500000 21240198.52

'ADI37RNY1 ' US 5YR NOTE (CBT) JUN26 2/28/2026 6/30/2026 0 153700000 0

'ADI37RNZ8 ' US 2YR NOTE (CBT) JUN26 2/28/2026 6/30/2026 0 340600000 0

'912797TS6 US912797TS67 'BNYL2R0 TREASURY BILL 2/28/2026 5/19/2026 0 30000000 29767941.9

'912797TP2 US912797TP29 'BV2FL84 TREASURY BILL 2/28/2026 7/23/2026 0 34000000 33523037.8

'912797TU1 US912797TU14 'BW46MB2 TREASURY BILL 2/28/2026 6/2/2026 0 27000000 26752986.72

'ADI37RLL1 ' 3 MONTH SOFR OPT  DEC26P 96.87 2/28/2026 12/11/2026 0 42500 9350

SPXW26 'ADI38F8H0 ' S+P 500 INDEX 2/28/2026 3/5/2026 0 11300 1130

'ADI38CPD7 ' 3 MONTH SOFR OPT  DEC26P 96.81 2/28/2026 12/11/2026 0 42500 7862.5

'ADI38CQ61 ' 3 MONTH SOFR OPT  DEC26C 96.81 2/28/2026 12/11/2026 0 42500 13387.5

SPXW26 'ADI38CK42 ' S+P 500 INDEX 2/28/2026 3/2/2026 0 11200 280

SPXW26 'ADI38DQD4 ' S+P 500 INDEX 2/28/2026 3/4/2026 0 11200 1680

SPXW26 'ADI38FZ49 ' S+P 500 INDEX 2/28/2026 3/6/2026 0 11400 1710

SPXW26 'ADI38GRS3 ' S+P 500 INDEX 2/28/2026 3/9/2026 0 11500 4887.5

'912797UA3 US912797UA31 'BW1M804 TREASURY BILL 2/28/2026 6/16/2026 0 2579000 2551884.5

SPXW26 'ADI38KWW9 ' S+P 500 INDEX 2/28/2026 3/16/2026 0 11500 9200

SPXW26 'ADI38HFM7 ' S+P 500 INDEX 2/28/2026 3/10/2026 0 11300 8475

SPXW26 'ADI38D3L1 ' S+P 500 INDEX 2/28/2026 3/3/2026 0 11300 1130

SPXW26 'ADI38HZH6 ' S+P 500 INDEX 2/28/2026 3/11/2026 0 11300 7627.5

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.

©2026 Goldman Sachs. All rights reserved. 
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SPXW26 'ADI38JJT4 ' S+P 500 INDEX 2/28/2026 3/12/2026 0 11400 8835

SPXW26 'ADI38K5W9 ' S+P 500 INDEX 2/28/2026 3/13/2026 0 11400 5415

SPXW26 'ADI38LXZ9 ' S+P 500 INDEX 2/28/2026 3/17/2026 0 11600 10730

'ADI38NXP7 ' US 10Y NOTE W4 OP FEB26C 115.2 2/28/2026 2/27/2026 0 -78000 0

'ADI38NYG6 ' US 10Y NOTE W4 OP FEB26P 111.7 2/28/2026 2/27/2026 0 -78000 0

'ADI38NYC5 ' US 10Y NOTE W4 OP FEB26C 114 2/28/2026 2/27/2026 0 -156000 -1092

'ADI38P1P7 ' US 10Y NOTE W4 OP FEB26P 112.7 2/28/2026 2/27/2026 0 -155000 0

SPXW26 'ADI38PPF3 ' S+P 500 INDEX 2/28/2026 3/23/2026 0 11400 18240

SPXW26 'ADI38PNT5 ' S+P 500 INDEX 2/28/2026 3/2/2026 0 -45700 -7997.5

SPXW26 'ADI38QBK5 ' S+P 500 INDEX 2/28/2026 3/3/2026 0 -46300 -27780

'ADI38QD49 ' US 6-7 NOTE WED WKMAR26P 112.5 2/28/2026 3/4/2026 0 -154000 -154

'ADI38QDS6 ' US 6-7 NOTE WED WKMAR26C 115.5 2/28/2026 3/4/2026 0 -78000 -1218.75

'ADI38QDT4 ' US 6-7 NOTE WED WKMAR26P 112.2 2/28/2026 3/4/2026 0 -78000 -78

'ADI38PTQ5 ' US 10Y NOTE W4 OP FEB26C 114.7 2/28/2026 2/27/2026 0 -78000 0

SPXW26 'ADI38QBG4 ' S+P 500 INDEX 2/28/2026 3/24/2026 0 11500 20125

'ADI38QD31 ' US 6-7 NOTE WED WKMAR26C 114.5 2/28/2026 3/4/2026 0 -78000 -2437.5

SPXW26 'ADI38QWH9 ' S+P 500 INDEX 2/28/2026 3/4/2026 0 -45500 -77350

SPXW26 'ADI38QWG1 ' S+P 500 INDEX 2/28/2026 3/25/2026 0 11300 29380

'ADI38QXP0 ' US 6-7 NOTE WED WKMAR26C 114.7 2/28/2026 3/4/2026 0 -77000 -2406.25

'ADI38QXQ8 ' US 6-7 NOTE WED WKMAR26C 114 2/28/2026 3/4/2026 0 -77000 -12031.25

'ADI38QXR6 ' US 6-7 NOTE WED WKMAR26P 112.7 2/28/2026 3/4/2026 0 -77000 -1203.13

SPXW26 'ADI38RF86 ' S+P 500 INDEX 2/28/2026 3/26/2026 0 11200 23520

SPXW26 'ADI38RFM5 ' S+P 500 INDEX 2/28/2026 3/5/2026 0 -45200 -61020

'ADI38S3N4 ' US 6-7 NOTE FRI W1MAR26P 113 2/28/2026 3/6/2026 0 -77000 -3459.22

'ADI38RGD4 ' US 6-7 NOTE FRI W1MAR26C 115.7 2/28/2026 3/6/2026 0 -77000 -1203.13

'ADI38RGF9 ' US 6-7 NOTE FRI W1MAR26C 114.7 2/28/2026 3/6/2026 0 -77000 -4812.5

'ADI38RFX1 ' US 6-7 NOTE FRI W1MAR26P 112.5 2/28/2026 3/6/2026 0 -77000 -1203.13

'ADI38RFW3 ' US 6-7 NOTE FRI W1MAR26P 112.2 2/28/2026 3/6/2026 0 -77000 -1203.13

SPXW26 'ADI38S2B1 ' S+P 500 INDEX 2/28/2026 3/27/2026 0 11400 30466.5

'ADI38S3H7 ' US 6-7 NOTE FRI W1MAR26C 116.2 2/28/2026 3/6/2026 0 -77000 -1052.97

'ADI38S3J3 ' US 6-7 NOTE FRI W1MAR26C 115.2 2/28/2026 3/6/2026 0 -77000 -2256.1

'ADI38S3L8 ' US 6-7 NOTE FRI W1MAR26P 112.7 2/28/2026 3/6/2026 0 -77000 -1052.97

'ADI38S3F1 ' 3 MONTH SOFR OPT  DEC26P 96.93 2/28/2026 12/11/2026 0 42500 11083.32

'ADI38S3C8 ' 3 MONTH SOFR OPT  DEC26C 96.93 2/28/2026 12/11/2026 0 42500 11083.32

'ADI38N610 ' US 10Y NOTE W4 OP FEB26C 114.2 2/28/2026 2/27/2026 0 -78000 0

'ADI38N6H5 ' US 10Y NOTE W4 OP FEB26P 112.2 2/28/2026 2/27/2026 0 -78000 0

'912797UB1 US912797UB14 'BQQ62J6 TREASURY BILL 2/28/2026 6/23/2026 0 21500000 21258437.83
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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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