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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
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
'902FYR0O00 ' 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 'BSIN9X1  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
'ADI227796 ' 3 MONTH SOFR OPT JUN26P 96.75 2/28/2026 6/12/2026 0 42500 11368.75
'ADI30R6JO ' 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
'9127975K4 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
'9127975X6 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
'ADI37BGNS8 ' 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 ‘BNYL2RO  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
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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] - - - - - - _



