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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.
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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
'912797NC7 US912797NC79 'BSFO6H9 TREASURY BILL 3/31/2025 4/24/2025 0 24000000 23935083.12
'912797ND5 US912797ND52 'BSZ7PH3 TREASURY BILL 3/31/2025 5/1/2025 0 30000000 29894267.4
'ADI2S0GK7 ' 3 MONTH SOFR OPT SEP25C 96.25 3/31/2025 9/12/2025 0 32500 6418.75
'ADI2S0GL5 ' 3 MONTH SOFR OPT SEP25P 96.25 3/31/2025 9/12/2025 0 32500 8368.75
'912797NE3 US912797NE36 'BTO3ML6 TREASURY BILL 3/31/2025 5/8/2025 0.01 35145000 34992002.92
'912797NM5 US912797NM51 'BTPH097 TREASURY BILL 3/31/2025 5/22/2025 0 25000000 24850416.5
'912797NT0 US912797NT05 'BTBKBR5 TREASURY BILL 3/31/2025 4/1/2025 0 9421300 9420193.09
'‘ADI2SHLC2 ' 3 MONTH SOFR OPT SEP25P 96.12 3/31/2025 9/12/2025 0 40000 7200
'‘ADI2SHLDO ' 3 MONTH SOFR OPT SEP25C 96.12 3/31/2025 9/12/2025 0 40000 9800
'‘ADI2SYZ89 ' 3 MONTH SOFR OPT DEC25P 96.12 3/31/2025 12/12/2025 0 37500 6937.5

SPX250 '‘ADI2T04P8 ' S+P 500 INDEX 3/31/2025 4/17/2025 0 5800 6815
SPXW25  'ADI2VS2R2 ' S+P 500 INDEX 3/31/2025 4/14/2025 0 6800 5270
SPX250 '‘ADI2VTLZ1 ' S+P 500 INDEX 3/31/2025 4/17/2025 0 6100 5642.5
SPX250 '‘ADI2VTN55 ' S+P 500 INDEX 3/31/2025 4/17/2025 0 6500 4387.5
SPXW25  'ADI2VXNR8 ' S+P 500 INDEX 3/31/2025 4/21/2025 0 5500 5362.5
SPXW25  'ADI2VYK32 ' S+P 500 INDEX 3/31/2025 4/22/2025 0 5300 10865
SPXW25  'ADI2VZKC9 ' S+P 500 INDEX 3/31/2025 4/1/2025 0 -34700 -32965
SPXW25  'ADI2VZMG8 ' S+P 500 INDEX 3/31/2025 4/23/2025 0 5200 11700
'ADI2VZQ66 ' US 6-7 NOTE WED WKAPR25C 112.5 3/31/2025 4/2/2025 0 -76000 -1187.5
'‘ADI2VZR24 ' US 6-7 NOTE WED WKAPR25P 109.2 3/31/2025 4/2/2025 0 -225000 -225
'ADI2VZQ58 ' US 6-7 NOTE WED WKAPR25C 112.2 3/31/2025 4/2/2025 0 -150000 -4687.5
'912797PK7 US912797PK77 'BQC9631 TREASURY BILL 3/31/2025 5/27/2025 0 31100000 30895231.07
'912797PG6 US912797PG65 'BSPRXQ8 TREASURY BILL 3/31/2025 7/31/2025 0 25000000 24649024.25
'912797PL5 US912797PL50 'BSRKCV3 TREASURY BILL 3/31/2025 6/3/2025 0 25000000 24816319.5
'‘ADI2TLQ52 ' 3 MONTH SOFR OPT DEC25P 96.06 3/31/2025 12/12/2025 0 40000 6300
'‘ADI2TLQ60 ' 3 MONTH SOFR OPT DEC25C 96.06 3/31/2025 12/12/2025 0 40000 18600
'912797PS0 US912797PS04 'BSNQ2D7 TREASURY BILL 3/31/2025 6/17/2025 0 26000000 25768131.74
'912797PT8 US912797PT86 'BQ7YG75 TREASURY BILL 3/31/2025 6/24/2025 0 25000000 24755418.75
'912797PU5 US912797PU59 'BMHF9S2 TREASURY BILL 3/31/2025 7/1/2025 0 30000000 29682814.2
'‘ADI2V7RZ3 ' 3 MONTH SOFR OPT DEC25C 96.31 3/31/2025 12/12/2025 0 42500 14662.5
'‘ADI2VC1L1 ' 3 MONTH SOFR OPT DEC25P 96.31 3/31/2025 12/12/2025 0 42500 12006.25
SPXW25  'ADI2VD8P3 ' S+P 500 INDEX 3/31/2025 4/1/2025 0 8200 205
'‘ADI2VZR16 ' US 6-7 NOTE WED WKAPR25P 109.5 3/31/2025 4/2/2025 0 -225000 -225
SPXW25  'ADI2W0JJ2 ' S+P 500 INDEX 3/31/2025 4/2/2025 0 -34500 -77625
SPXW25  'ADI2WO0JK9 ' S+P 500 INDEX 3/31/2025 4/24/2025 0 5300 13250
SPXW25  'ADI2WO0JM5 ' S+P 500 INDEX 3/31/2025 4/1/2025 0 300 13905
'‘ADI2WOSFO0 ' US 6-7 NOTE FRIW1APR25P 109.7 3/31/2025 4/4/2025 0 -148000 -2312.5
'‘ADI2WOSP8 ' US 6-7 NOTE WED WKAPR25C 111.7 3/31/2025 4/2/2025 0 -75000 -10546.88
SPXW25  'ADI2W1BY5 ' S+P 500 INDEX 3/31/2025 4/25/2025 0 5500 14850
SPXW25  'ADI2W1D98 ' S+P 500 INDEX 3/31/2025 4/2/2025 0 300 14040
SPXW25  'ADI2W1DG2 ' S+P 500 INDEX 3/31/2025 4/3/2025 0 -34900 -129130
'‘ADI2W1F70 ' US 6-7 NOTE WED WKAPR25C 112 3/31/2025 4/2/2025 0 -75000 -3515.63
'ADI2W1F62 ' US 6-7 NOTE WED WKAPR25C 111.5 3/31/2025 4/2/2025 0 -75000 -16406.25
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GOLDMAN SACHS FINANCIAL SQUARE
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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] - - - - - - _



