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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

'ADI2SHLDO ' 3 MONTH SOFR OPT SEP25C 96.12 8/31/2025 9/12/2025 0 40000 200

'912797MH7 US912797MH75 'BSY4XH1 TREASURY BILL 8/31/2025 9/4/2025 0 23060400 23055011.25

'ADI2M19G8 ' 3 MONTH SOFR OPT JUN26C 96.75 8/31/2025 6/12/2026 0 42500 12537.5

'902FYR0O00 ' CAYMAN COMMODITY SVP LLC 8/31/2025 0 250000 5350000

'ADI2PVQC9 ' 3 MONTH SOFR OPT SEP25P 95 8/31/2025 9/12/2025 0 72500 181.25

'ADI2PVR46 ' 3 MONTH SOFR OPT SEP25C 96.75 8/31/2025 9/12/2025 0 72500 181.25

'ADI2SOGL5 ' 3 MONTH SOFR OPT SEP25P 96.25 8/31/2025 9/12/2025 0 32500 11212.5

'ADI2SHLC2 ' 3 MONTH SOFR OPT SEP25P 96.12 8/31/2025 9/12/2025 0 40000 9000

'ADI2SYZ89 ' 3 MONTH SOFR OPT DEC25P 96.12 8/31/2025 12/12/2025 0 37500 3093.75

'ADI2TLQ52 ' 3 MONTH SOFR OPT DEC25P 96.06 8/31/2025 12/12/2025 0 40000 2500

'ADI2TLQ60 ' 3 MONTH SOFR OPT DEC25C 96.06 8/31/2025 12/12/2025 0 40000 9100

'ADI2V7RZ3 ' 3 MONTH SOFR OPT DEC25C 96.31 8/31/2025 12/12/2025 0 42500 4568.75

'912797PM3 US912797PM34 'BNZD2Q4 TREASURY BILL 8/31/2025 2/19/2026 0 24225700 23784863.97

'912797QF7 US912797QF73 'BN74GF2  TREASURY BILL 8/31/2025 10/16/2025 0 30000000 29847749.7

'ADI2WQ4KS8 ' US 10YR NOTE (CBT)DEC25 8/31/2025 12/19/2025 0 3900000 0

'912797QR1 US912797QR12 'BMGHP58 TREASURY BILL 8/31/2025 11/20/2025 0 20489000 20306727.81

'912797QV?2 Us912797QV24 '‘BRICMH6  TREASURY BILL 8/31/2025 9/23/2025 0 30000000 29925700.8

'ADI2W39L2 ' 3 MONTH SOFR OPT MAR26P 96.5 8/31/2025 3/13/2026 0 37500 8812.5

SPXW25 'ADI2ZW7G8 ' S+P 500 INDEX 8/31/2025 9/22/2025 0 7800 9165
'ADI2ZWSR1 ' US 6-7 NOTE WED WKSEP25P 111.2 8/31/2025 9/3/2025 0 -150000 -150

'ADI2ZWSS9 ' US 6-7 NOTE WED WKSEP25C 113.2 8/31/2025 9/3/2025 0 -226000 -3531.25

'ADI2ZWST7 ' US 6-7 NOTE WED WKSEP25C 112.7 8/31/2025 9/3/2025 0 -150000 -11718.75

SPXW25 'ADI2ZX958 ' S+P 500 INDEX 8/31/2025 9/3/2025 0 -31500 -14962.5
'ADI2ZXBQ9 ' US 6-7 NOTE WED WKSEP25P 111.5 8/31/2025 9/3/2025 0 -150000 -150

'ADI2ZXBR7 ' US 6-7 NOTE WED WKSEP25C 113 8/31/2025 9/3/2025 0 -75000 -3515.63

'ADI2ZXBS5 ' US 6-7 NOTE WED WKSEP25P 111 8/31/2025 9/3/2025 0 -75000 -75

SPXW25 'ADI2ZXTS6 ' S+P 500 INDEX 8/31/2025 9/4/2025 0 -31400 -23550
SPXW25 'ADI2ZXVD6 ' S+P 500 INDEX 8/31/2025 9/26/2025 0 7700 10010
SPXW25 '‘ADI2ZYPL3 ' S+P 500 INDEX 8/31/2025 9/26/2025 0 7700 13282.5
'ADI2ZYRP2 ' US 6-7 NOTE FRI W1SEP25C 114 8/31/2025 9/5/2025 0 -75000 -2343.75

'ADI2ZYRQO ' US 6-7 NOTE FRI W1SEP25C 114.5 8/31/2025 9/5/2025 0 -151000 -2359.38

'ADI2ZYR31 ' US 6-7 NOTE FRI W1SEP25P 111.5 8/31/2025 9/5/2025 0 -151000 -4718.75

'ADI2ZYRRS8 ' US 6-7 NOTE FRI W1SEP25P 111 8/31/2025 9/5/2025 0 -151000 -2359.38

SPXW25 'ADI2ZZY30 ' S+P 500 INDEX 8/31/2025 9/8/2025 0 -31300 -55557.5
SPXW25 'ADI2ZZY14 ' S+P 500 INDEX 8/31/2025 9/30/2025 0 7700 11742.5
'ADI22Z796 ' 3 MONTH SOFR OPT JUN26P 96.75 8/31/2025 6/12/2026 0 42500 12325

'ADI300022 ' US 6-7 NOTE FRI W1SEP25C 113.7 8/31/2025 9/5/2025 0 -75000 -3515.63

'ADI2VC1L1 ' 3 MONTH SOFR OPT DEC25P 96.31 8/31/2025 12/12/2025 0 42500 8075

'ADI2W39H1 ' 3 MONTH SOFR OPT MAR26C 96.5 8/31/2025 3/13/2026 0 37500 8250

'ADI2WVXC3 ' 3 MONTH SOFR OPT MAR26P 96.93 8/31/2025 3/13/2026 0 32500 17793.75

'ADI2WVIC9 ' 3 MONTH SOFR OPT MAR26C 96.93 8/31/2025 3/13/2026 0 32500 3331.25

'ADI2XSWM8 ' US 2YR NOTE (CBT) DEC25 8/31/2025 12/31/2025 0 320600000 0

'912797RD1 US912797RD17 ‘BV4AK897 TREASURY BILL 8/31/2025 10/21/2025 0 25000000 24858791.5

'ADI2Y3070 ' US 5YR NOTE (CBT) DEC25 8/31/2025 12/31/2025 0 159300000 0

'ADI2XKP92 ' 3 MONTH SOFR OPT MAR26C 96.43 8/31/2025 3/13/2026 0 40000 9900

'ADI2XKPB7 ' 3 MONTH SOFR OPT MAR26P 96.43 8/31/2025 3/13/2026 0 40000 8000

'912797RE9 US912797RE99 ‘BT212NO  TREASURY BILL 8/31/2025 10/28/2025 0 30000000 29806629.9

'912797QY6 US912797QY62 '‘BTPGTS6 TREASURY BILL 8/31/2025 12/11/2025 0 26000000 25711270.52

'ADI2YF461 ' 3 MONTH SOFR OPT JUN26C 96.81 8/31/2025 6/12/2026 0 40000 10800

'912797RM1 US912797RM16 '‘BRJW113 TREASURY BILL 8/31/2025 11/4/2025 0.01 30057600 29843760.62

'ADI2YF4P9 ' 3 MONTH SOFR OPT JUN26P 96.81 8/31/2025 6/12/2026 0 40000 13100

'912797RP4 US912797RP47 'BTKOWP1 TREASURY BILL 8/31/2025 11/18/2025 0 25855700 25633129.74

'912797RR0O US912797RR03 'BPKATLO  TREASURY BILL 8/31/2025 12/2/2025 0 7700000 7621840.69

'ADI2Z7Q64 ' 3 MONTH SOFR OPT JUN26P 96.43 8/31/2025 6/12/2026 0 40000 5700

SPXW25 'ADI2Z9SJ0 ' S+P 500 INDEX 8/31/2025 9/2/2025 0 7700 192.5
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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
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