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Upozornenie

Iba na zéklade UGctovnej zavierky nie je mozné prijat Ziadne Upisy. Upisy st platné len vtedy, ak sa uskuto¢nia na zaklade aktudlneho prospektu spolu s
najnovsou vyro¢nou spravou a najnovsou polro¢nou spravou, ak bude nasledne zverejnena.

Prospekt, stanovy, vyro¢na a polro¢na sprava su akcionarom k dispozicii v depozitnej banke a v sidle spolo¢nosti uvedenom v tejto sprave. Budu tiez zaslané
bezplatne kazdému, kto o to poziada.

Informacie uvedené v tejto sprave sltzia len na referencné ucely. Nie je to ndvod na buduce vysledky.
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Patrick Den Besten (do 27. januara 2023),
Head of Financial Risk,

Goldman Sachs Asset Management B.V. (predtym NN Investment Partners
B.V. (,,Skupina“))

Jan Jaap Hazenberg
Head of Product Strategy,

Goldman Sachs Asset Management B.V. (predtym NN Investment Partners
B.V. (,,Skupina“))

Sophie Mosnier,
Independent Director

Goldman Sachs Asset Management B.V.
(predtym NN Investment Partners B.V.),
35, Prinses Beatrixlaan, 2595 AK, The Hague, The Netherlands

Goldman Sachs Asset Management B.V.
(predtym NN Investment Partners B.V.),
35, Prinses Beatrixlaan, 2595 AK, The Hague, The Netherlands

Sprava Ciastkovych portfélii delegovana na

American Century Investment Management Inc.,
4500, Main Street, Kansas City, Missouri, MO 64141-6786,
United States

Goldman Sachs Advisors B.V.,
35, Prinses Beatrixlaan, 2595 AK, The Hague, The Netherlands

Goldman Sachs Asset Management International,
Plumtree Court, 25 Shoe Lane, London, EC4A 4AU, United Kingdom

Goldman Sachs Investment Management (Singapore),
MBFC Tower 2 #31-01, 10 Marina Boulevard, 018983 Singapore

Irish Life Investment Managers Limited,
Beresford Court, Beresford Place Dublin 1, Ireland

NN Investment Partners North America LLC,
230, Park Avenue, Suite 1800, New York, NY 10169, United States
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Goldman Sachs Funds 1l

Orga nizacia (pokracovanie)

Depozitar
Zastupca pre pozicky cennych papierov

Zastupca pre zaistovanie cennych papierov

Administrativny zastupca,sprdvca registra, zastupca pre
prevody a platobny zastupca

Nezavisli auditori

Protistrany finan¢nych
derivatov obchodovanych OTC

Protistrany swapovych kontraktov

NN Investment Partners Towarzystwo Funduszy Inwestycyjnych S.A.,
12, Topiel, Warsaw 00-342, Poland

Nomura Asset Management Co. Ltd.,
2-2-1, Toyosu, Koto-ku, Tokyo 135-0061, Japan

Nomura Asset Management Taiwan Ltd.,
30F, 7 Xin Yi Road, Section 5, Taipei 101, Taiwan, R.O.C.

Voya Investment Management Co. LLC,
230, Park Avenue, 14th Floor, New York, NY 10169, United States

Brown Brothers Harriman (Luxembourg) S.C.A.,
80, route d’Esch, L-1470 Luxembourg

Goldman Sachs International Bank,
Peterborough Court, 133 Fleet Street, London EC4A2BB, United Kingdom

State Street Bank International GmbH,
Solmsstrasse 83, 60486 Frankfurt am Main, Germany

Goldman Sachs Asset Management B.V.
(predtym NN Investment Partners B.V.),
35, Prinses Beatrixlaan, 2595 AK, The Hague, The Netherlands

v zastupeni

Brown Brothers Harriman (Luxembourg) S.C.A.,
80, route d’Esch, L-1470 Luxembourg

PricewaterhouseCoopers, Société Coopérative,
2, Gerhard Mercator, L-2182 Luxembourg

Barclays Bank Ireland PLC,
One Molesworth Street, Dublin 2, D02 RF29, Ireland

BNP Paribas SA,
16 Boulevard Des Italiens, 75009, Paris 9, France

BofA Securities Europe SA,
51 Rue la Boétie, Paris 8, 75008, France

Citigroup Global Markets Europe AG,
Reuterweg 16, 60323 Frankfurt am Main, Germany

Deutsche Bank AG,
Taunusanlage 12, 60325 Frankfurt, Germany

17



Goldman Sachs Funds Il

Polro¢na sprava za rok 2023

Orga nizacia (pokracovanie)

Protistrany zmliv o menovych forwardoch

Goldman Sachs Bank Europe SE,
Taunusanlage 9-10, 60329 Frankfurt, Germany

J.P. Morgan SE,
Taunustor 1, 60310 Frankfurt, Germany

J.P. Morgan Securities LTD,
25 Bank Street, London E14 5JP, United Kingdom

Morgan Stanley Europe SE,
Grole GallusstraRe 18, 60312 Frankfurt, Germany

NN Re (Netherlands) NV,
Prinses Beatrixlaan 35-37, 2595 AK, The Hague, The Netherlands

Nomura Financial Products Europe GmbH,
Rathenauplatz 1, 60313 Frankfurt am Main, Germany

Société Générale,
29, Boulevard Haussmann, 75009 Paris, France

UBS AG,
5 Broadgate, London EC2M 2QS, United Kingdom

Barclays Bank Ireland PLC,
One Molesworth Street, Dublin 2, D02 RF29, Ireland

BNP Paribas SA,
16 Boulevard Des Italiens, 75009, Paris 9, France

BofA Securities Europe SA,
51 Rue la Boétie, Paris 8, 75008, France

Brown Brothers Harriman & Co.,
140 Broadway, New York, New York 10005-1101,United States

Citigroup Global Markets Europe AG,
Reuterweg 16, 60323 Frankfurt am Main, Germany

Deutsche Bank AG,
Taunusanlage 12, 60325 Frankfurt, Germany

HSBC Continental Europe,
38, avenue Kléber, 75116 Paris, France

J.P. Morgan SE,
Taunustor 1, 60310 Frankfurt, Germany

Morgan Stanley Europe SE,
Grole GallusstraRe 18, 60312 Frankfurt, Germany
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Orga nizacia (pokracovanie)

Société Générale,
29, Boulevard Haussmann, 75009 Paris, France

State Street Bank and Trust Co.,
One Lincoln Street, Boston MA 02111-2900, United States

UBS AG,
5 Broadgate, London EC2M 2QS, United Kingdom

Protistrany opcnych kontraktov BNP Paribas SA,
16 Boulevard Des Italiens, 75009, Paris 9, France

BofA Securities Europe SA,
51 Rue la Boétie, Paris 8, 75008, France

J.P. Morgan SE,
Taunustor 1, 60310 Frankfurt, Germany
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Konsolidovany finanény vykaz
(Vyjadrené v EUR)

Konsolidovany vykaz €istych aktiv k 31/03/2023

Poznamky
Celkové portfdlio cennych papierov 2 31,277,459,926.42
Akcie 10,279,286,396.66
Podniky kolektivneho investovania 752,091,022.80
Dlhopisy a ostatné dlZzobné nastroje 19,762,872,389.48
Nastroje periazného trhu 481,259,950.69
Pozicky 1,950,166.79
Financné derivaty spolu 2 137,585,557.41
Komoditné swapy 384,615.23
Swap kreditného zlyhania 6,564,994.60
Inflaény swap 12,512.11
Urokové swapy 3,877,181.44
Swapy na celkovy vynos 502,345.73
Menové forwardy 110,969,382.94
Futurity 15,272,651.88
Opcné listy a prava odberu 1,873.48
Hotovost v banke 1,024,803,445.87

Marzové vklady
Ostatné aktiva

149,653,087.69
4,12 1,514,784,939.29

Celkové aktiva 34,104,286,956.68
Beiné pasiva 4,12 (1,434,009,708.15)
Financné derivaty spolu 2 (56,340,052.70)
Swap kreditného zlyhania (274,393.31)
Urokové swapy (27,036,316.36)
Swapy na celkovy vynos (2,428,040.57)
Menové forwardy (1,842,029.61)
Opcie (544,504.98)
Futurity (24,214,767.87)
Celkové pasiva (1,490,349,760.85)
Cisté aktiva na konci obdobia 32,613,937,195.83

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Goldman Sachs AAA ABS

(Vyjadrené v EUR)
Statistika
Priebeiny poplatok v %*
Cisté aktiva 31/03/2023 EUR 519,407,319.45
30/09/2022 EUR 605,638.349.22 Capitalisation | (EUR) 31/03/2023 0.25%
30/09/2021 EUR 601,745,282.94
Capitalisation | Hedged (i) (USD) 31/03/2023 0.28%
Cista hodnota aktiv na akciu**
Capitalisation X (EUR) 31/03/2023 0.80%
Capitalisation | (EUR) 31/03/2023 EUR 5,117.59
30/09/2022 EUR 5 037.94 Capitalisation Z (EUR) 31/03/2023 0.06%
30/09/2021 EUR 5,098.50
Capitalisation Zz (EUR) 31/03/2023 0.01%
Capitalisation | Hedged (i) (USD) 31/03/2023 USD 5,153.17
30/09/2022 USD 5,009.47 Obratovost portfélia v %* 31/03/2023 17.90%
30/09/2021 USD 5,025.62
Capitalisation X (EUR) 31/03/2023 EUR 251.96
30/09/2022 EUR 248.73

30/09/2021 EUR -

Capitalisation Z (EUR) 31/03/2023 EUR 5,242.89
30/09/2022 EUR 5,156.36
30/09/2021 EUR 5,208.41
Capitalisation Zz (EUR) 31/03/2023 EUR 255,974.32
30/09/2022 EUR 251,688.69
30/09/2021 EUR 254,102.41
Pocet akcii
Capitalisation | (EUR) 31/03/2023 52,484
30/09/2022 58,057
30/09/2021 44,459
Capitalisation | Hedged (i) (USD) 31/03/2023 4,629
30/09/2022 3,119
30/09/2021 914
Capitalisation X (EUR) 31/03/2023 31,305
30/09/2022 18,912
30/09/2021 -
Capitalisation Z (EUR) 31/03/2023 7,527
30/09/2022 15,521
30/09/2021 18,066
Capitalisation Zz (EUR) 31/03/2023 709
30/09/2022 844
30/09/2021 1,090

* Udaje o obrate portfélia vypocital Administrativny agent (pozri poznamku 14).

Transakcné naklady su zahrnuté v kiipnej/predajnej cene cennych papierov (ak existuju). Tieto naklady, ktoré sa nepovazuju za prevadzkové nédklady, nie st zahrnuté do vypoctu
priebeznych poplatkov.

Priebezné poplatky a miera obratu portfdlia si neauditované.

Priebezné poplatky a miera obratu portfélia su vypocitané za poslednych dvanast mesiacov.

Priebezné poplatky sa anualizuju za obdobia kratSie ako jeden rok. Miera obratu portfélia nie je anualizovana za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Goldman Sachs AAA ABS

(Vyjadrené v EUR)
Uétovna zavierka
Vykaz ¢istych aktiv k 31/03/2023
Poznamky

Celkové portfélio cennych papierov 2 515,276,926.21

Podniky kolektivneho investovania 44,441,704.35

Dlhopisy a ostatné dlZzobné nastroje 470,835,221.86
Hotovost v banke 1,789,895.37
Ostatné aktiva 4,12 5,056,998.93
Celkové aktiva 522,123,820.51
Beiné pasiva 4,12 (2,132,473.51)
Financné derivaty spolu 2 (584,027.55)

Menové forwardy (584,027.55)
Celkové pasiva (2,716,501.06)
Cisté aktiva na konci obdobia 519,407,319.45

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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000000000 000000000000000 0000000000000000
(Vyjadrené v EUR)
Portfélio cennych papierov k 31/03/2023
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 1,692,532 i'GN/Z?/JZRS’ SOQUARE 2020-2 PLC 2020-2X GBP 1,927,568.98 037
" P , , . P 70 FRN
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 6,043,933 FORMENTERA ISSUER PLC 2022-1 A 28/07/2047  gpp 6,803,729.41 131
: FRN
inom regulovanom trhu 277,980 GREAT HALL MORTGAGES NO 1 PLC 2006-1A2B  gyR 274,703.69 0.05
18/06/2038 FRN EMTN
Dlhobi tatné dliobné néstroi 3,261,133 HOPS HILL NO 1 PLC -1 A 27/05/2054 FRN GBP 3,685,810.09 0.71
Opisy a ostatne dizobn€ nastroje 8,337,641 HOPS HILL NO 2 PLC -2 A 27/11/2054 FRN GBP 9,489,448.80 1.83
irsko 2,017,000 NEWDAY FUNDING MASTER ISSUER PLC - SERIES  Ggp 3,304,045.65 0.64
2021-1X A1 15/03/2029 FRN
9,987,476 ACCUNIA EUROPEAN CLO Il DAC- 3X A EUR 9,717,233.08 1.87 4,000,000 NEWDAY FUNDING MASTER ISSUER PLC - SERIES  Gpp 4,515,267.17 0.87
20/01/2031 FRN 2022 -1X A1 15/04/2030 FRN
2,415,612 ALME LOAN FUNDING IIl DAC 3X ARRE EUR 2,371,302.61 0.46 3,816,925 PAVILLION POINT OF SALE 2021-1LTD 2021-1A  ggp 4,348,427.95 0.84
15/04/2032 FRN 30/12/2031 FRN
679,946 ALME LOAN FUNDING IV DAC 4X AR 15/01/2032  gyRr 664,589.06 0.13 2,487,601 RESIDENTIAL MORTGAGE SECURITIES 32 PLC32X  Ggp 2,822,263.38 0.54
FRN A 20/06/2070 FRN
2,428,377 ALME LOAN FUNDING IV DAC 4X ARE 15/01/2032  gyR 2,373,532.34 0.46 8,660,722 STRATTON MORTGAGE FUNDING 2021-3 PLC GBP 9,796,146.60 188
FRN 2021-3 A 12/12/2043 FRN
2,471,476 AVOCA CLO XV DAC -15X AR 15/04/2031 FRN EUR 2,405,016.91 0.46 1,407,279 TOGETHER ASSET BACKED SECURITISATION 2019-  Ggp 1,599,793.43 031
BLACKROCK EUROPEAN CLO 1 DAC 15/03/2031 1PLC 2019-1 A 15/07/2061 FRN
4,809,852 . EUR 4/698,711.97 0.90 2,853,572 TOWD P(?IN'I/’ MORTGAGE FUNDING PLC-2019-  Gpp 3,242,090.96 0.62
731,540 CITIZEN IRISH AUTO RECEIVABLES TRUST 2020-1  EyR 732,624.04 014 V2X A 20/02/2054 FRN
A 15/12/2029 FRN 7,000,000 TOWD POINT MOV;TG/AGE FUNDING 2019 - GRAN  ggp 7,774,460.61 1.50
2019-GR 4X BR 20/10/2051 FRN
7,162,510 CONTEGO CLO IV DAC -4X ARE 23/01/2030 FRN  EUR 6,976,764.23 134 1724131 TUDOR ROSE MORTGAGES 2021-1 A 20/06/2048  gp L 04356774 037
5,435,000 CVC CORDATUS LOAN FUND 11l DAC -3X AIRR EUR 5,288,122.93 1.02 1124, +943,567. -
15/08/2032 FRN 6,639,550 TWIN BRIDGES 2022-1 PLC 2022-1 A01/12/2055  gpp 7,405,579.41 143
7,412,488 DILOSK RMBS NO 5 DAC -5 A 20/12/2060 FRN EUR 7,382,279.29 1.42 FRN
4,705,239 FINANCE IRELAND RMBS NO 2 DAC -2 A EUR 4,708,926.14 0.91 108,542,579.76 20.91
24/09/2060 FRN
4,828,168 FINGAL SECURITIES RMBS DAC -1 A 28/07/2055  gyR 4,825,968.06 0.93 Luxembursko
FRN
3,458,524 ;‘i’g;’(’:/’;gg)"‘s#\‘“"m LOAN ABS 2021 DAC2021  gyR 3,458,375.58 0.67 286,266 BUMPER DE SA 2019-DE1 A 22/05/2028 FRN EUR 286,347.87 0.06
3,500,000 FORTUNA CONSUMER LOAN ABS 2023-1 DAC EUR 3,500,054.78 0.67 1,200,000 BUMPER DE SA 2019-DE1 B 22/05/2028 FRN EUR 1,199,776.75 0.23
2023-1 A 18/09/2032 FRN 4,900,000 BUMPER DE SA/LUXEMBOURG SER 2023-DE1A  gyR 4,900,425.08 0.94
8,070,868 GLENBEIGH 2 ISSUER DAC -1X A 24/03/2046 FRN  EUR 7,997,300.34 1.54 23/06/2026 FRN
775,510 GLENBEIGH 2 ISSUER 2021-2 DAC 2021-2X A EUR 4739.200.62 091 3,129,238 CARTESIAN RESIDENTIAL MORTGAGES BLUESA  puR 3,126,328.03 0.60
0 4/06/2050 FRN /139, BLUE A 18/07/2044 FRN
8.700,000 HAYFIN EMERALD CLO X DAC -10X A 15/04/2035 gy 8.550,374.07 165 5,208,395 CARTESIAN RESIDENTIAL MORTGAGES4SA-4A  EUR 5,172,900.73 1.00
T RN (aadt 25/11/2054 FRN
3,654,883 JUBILEE CLO 2015-XVI BV 2015-16X A1R EUR 3,581,948.27 0.69 6,500,000 COMPARTMENT VCL 34 B 21/09/2027 FRN EUR 6,476,799.29 1.25
15/12/2029 FRN 4,800,000 COMPARTMENT VCL 35 B 21/01/2028 FRN EUR 4,763,611.54 0.92
JUBILEE CLO 2017-XVIIl DAC 2017-18X A
4,085,936 15/01/2030 FRN EUR 4,018,382.62 077 8,500,000 COMPARTMENT VCL 38 38 A 21/11/2025 EUR 8,499,550.27 1.64
7,112,760 LT AUTORAHOITUS Il DAC -2 A 18/06/2031 FRN EUR 7,126,081.93 1.37 4,218,931 FACT MASTER SA 2021-1 A 20/07/2028 FRN EUR 4,225,493.85 0.81
5,741,971 LT AUTORAHOITUS Ill DAC-3 A17/12/2032 FRN  EUR 577347115 111 9,635,385 ZMG';‘(;‘;ELS:*:;NCOMPARTMENT 2019-12019-1A  guR 946691539 1.81
6,881,469 MULCAIR SECURITIES DAC-3 A 24/04/2065 FRN  EUR 6,821,591.11 131 4,451,090 MIRAVET SARL - COMPARTMENT 2020-12020-1A gyR 4,382,505.72 0.84
3,563,232 PEMBROKE PROPERTY FINANCE -2 A 01/06/2040  gyR 3,472,971.88 0.67 26/05/2065 FRN
FRN 5,080,080 PBD GERMANY AUTO LEASE MASTER SA 2021 gyR 5,088,754.18 0.98
10,578,135 PRIMROSE RESIDENTIAL 2021-1 DAC 2021-1 A EUR 10,474,633.68 2.02 GE2 A 26/11/2030 FRN
24/03/2061 FRN 4,703,993 SC GERMANY SA COMPARTMENT CONSUMER EUR 4,658,872.43 0.90
1,425,971 PRIMROSE RESIDENTIAL 2022-1 DAC 2022-1 A EUR 1,406,711.53 0.27 2021-114/11/2035 FRN
24/10/2061 FRN 2248281.13 11
4,401,000 SHAMROCK RESIDENTIAL 2023-1 DAC2023-1X A gUR 4,340,763.12 084 62,248,281.13 -98
24/07/2025 FRN a
2,364,497 TAURUS 2019-1 FR DAC 2019-1FR A 02/02/2031 gy 231731845 045 Franciizsko
FRN AUTO ABS FRENCH LEASES 2021 FCT 2021-FR1 A
9,056,665 EUR 9,065,732.53 175
2,414,635 TAURUS 2020-1 NL DAC 2020-NL1X A 20/02/2030  gyR 2,352,825.93 0.45 29/06/2033 FRN
FRN 3,200,000 AUTONORIA DE 2023 2023-DE A 26/01/2043 FRN  EUR 3,188,168.26 0.61
10,234,124 VOYA EURO CLO | DAC 1X A 15/10/2030 FRN EUR 10,003,969.47 1.93 5,263,885 BPCE HOME LOANS FCT 2020 2020-1 A EUR 5.280431.57 102
142,090,135.19 27.36 31/10/2054 FRN
5,200,000 BUMPER FR 2022-1-2022-FR1 A 27/04/2032 FRN  EUR 5,208,628.62 1.00
Spojené kralovstvo 7,400,000 FCT CREDIT AGRICOLE HABITAT 2020 2020-1 A EUR 7,435,157.25 1.43
27/07/2055 FRN
4,386,765 ATLAS FUNDING 2021-1 PLC 2021-1 A 25/07/2058  Gpp 4,976,506.68 0.96 4,000,000 FCT PULSE FRANCE 2022 2022-1 A 25/01/2035 EUR 4,014,739.08 0.77
FRN ,000, ,014,739. .
FRN
8,462,750 ATLAS FUNDING 2022-1 PLC 2022-1 A 25/02/2060 Ggp 9,525,055.02 183 4.300.000 GINKGO AUTO LOANS 2022 2022-AL1 A EUR 431011446 0.83
FRN 25/02/2027 FRN
2,376,146 BARLEY HILL NO 2 PLC -2 A 27/08/2058 FRN GBP 2,696,076.25 0.52 4,556,492 HARMONY FRENCH HOME LOANS FCT 2019-1 EUR 4,567,280.90 0.88
1,485,837 CASTELL 2020-1 PLC 2020-1 A 25/03/2053 FRN GBP 1,692,224.75 0.33 ﬁlllRQ’\-/llozl\m:}{/EZ’\?gﬁ 'F_‘%NME LOANS FCT 20202
3,521,150 - EUR 3,521,964.43 0.68
4,943,166 CASTELL2021-1PLC 2021-1A25/11/2053 FRN  GBP 5,603,864.20 1.08 2020-2 A 27/08/2061 FRN
3,000,000 CHESTER B1 ISSUER PLC B1 17/01/2058 FRN GBP 3,412,533.04 0.66 5,178,545 HARMONY FRENCH HOME LOANS FCT 2021-1 EUR 5,206,939.59 1.00
B B 2021-1 A 27/05/2061 FRN
2,260,319 DOWSON 2021-2 PLC 2021-2 A 20/10/2028 FRN  GBP 2,572,106.01 0.50 4,700,000 MASTER CREDIT CARDS PASS COMPARTMENT cUR 4,721,691.02 001
5,187,334 DOWSON 2022-1 PLC 2022-1 A 20/01/2029 FRN  GBP 5,908,165.61 1.14 FRANCE 2022-1 A 25/01/2038 FRN
1,589,057 EUROSAIL 2006-1 PLC 2006-1X B1C 10/06/2044  Ggp 1,791,597.32 034 3,800,000 PURPLE MASTER CREDIT CARDS SER 2023-1CL-A gy 3,801,030.33 073
F 25/02/2025 FRN
1,275,770 EUROSAIL 2006-4NP PLC 2006-4X M1C GBP 1,431,547.01 0.28 60,321,878.04 11.61
10/12/2044 FRN

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Goldman Sachs AAA ABS

(Vyjadrené v EUR)
Portfélio cennych papierov k 31/03/2023 (pokraéovanie) Finanéné derivaty k 31/03/2023
MnoiZstvo/ Nazov Mena Trhovd hodnota % Obdrzat Zaplatit Datum Zavazky  Nerealizovany
Nominalna v EUR col splatnosti v EUR zisk alebo
hodnota (strata)
v EUR
Holandsko
4,720,198 BUMPER NL 2020-1 BV -2020-NL1 A 24/06/2031  gyR 4,737,188.58 091 Menové forwardy
FRN 10,100.74 EUR 11,000.00 USD 30/06/2023 10,100.74 26.63
2,959,821 DELFT 2020 BV 2020-1 A 17/10/2042 FRN EUR 2,958,719.65 0.57
4,365,000 DOMI 2023-1 BV 2023-1 A 15/02/2028 FRN EUR 4,365,820.40 0.84 108,064,396.73 EUR 95,468,000.00 GBP 30/06/2023 108,064,396.73 (229,499.11)
5,952,103 DUTCH PROPERTY FINANCE 2022-CMBS1 BV EUR 5,878,077.93 113
2022.CMBS A 28/04/2050 FRN 23,608,913.40 USD 22,066,775.72 EUR 19/04/2023  22,066,775.72 (354,555.07)
6,316,568 DUTCH PROPERTY FINANCE 2022-2 BV 20222 A gyR 6,297,396.53 122
28/03/2057 FRN 130,141,273.19 (584,027.55)
3,558,000 DUTCH PROPERTY FINANCE 2023-1BV 2023-1A g 3,528,393.10 0.68 - . —
28/01/2028 FRN Financné derivaty spolu (584,027.55)
1,000,000 GLOBALDRIVE AUTO RECEIVABLES 2019-A BV EUR 998,294.05 0.19
2019-A B 20/10/2027 FRN
2,472,750 GREEN APPLE 2021- BV 2021-1 A 17/01/2060 EUR 2,504,699.27 048 | Sdhrn &istych aktiv 31/03/2023
FRN
4,600,000 GREEN STORM 2021 BV 2021-GRN A 22/02/2068  gyR 4,639,025.33 0.89 %
FRN <
3,800,000 GREEN STORM 2023 BV 2023-GRN A 22/02/2028  gyR 3,803,662.74 0.73 col
FRN . s , .
8,311,860 HILL FL 2022-1 BV 2022-1FL A 18/05/2030 FRN EUR 8,322,212.67 1.61 celkove portfo"o cenny(:h papierov 515,276,926.21 99.20
3,009,777 SILVER ARROW ATHLON NL2021-1BV 2021-1A  gyR 3,913,695.40 0.75 : End P
26/03/2031 FRN Financné derivaty spolu (584,027.55) (0.11)
5,060,565 TULIP MORTGAGE FUNDING 2019-1BV 2019-1A  gUR 5,053,822.62 0.97 .
18/10/2056 FRN Hotovost v banke 1,789,895.37 0.34
57,003,308.27 10.97 | OQOstatné aktiva a pasiva 2,924,525.42 0.57
Spanielsko Celkové &isté aktiva 519,407,319.45 100.00
1,705,897 DRIVER ESPANA SIX FT -6 A 25/09/2030 FRN EUR 1,706,743.17 033
5,486,105 FT RMBS PRADO VIII 8 A 15/03/2055 FRN EUR 5,486,091.47 1.06
5,271,825 FTRMBS PRADO X -10 A 16/03/2055 FRN EUR 5,271,811.46 1.01
7,198,453 SABADELL CONSUMO 1 FDT -2 B 24/12/2034 FRN  EUR 7,268,819.58 1.40

19,733,465.68  3.80

Taliansko
3,873,000 KOROMO ITALY SRL-1 A 26/02/2035 FRN EUR 3,873,450.08 0.75
7,000,000 QUARZO SRL 2022-1 A 15/11/2038 FRN EUR 6,993,191.66 134
1,976,376 RED & BLACK AUTO ITALY SRL-1 A 28/12/2031 EUR 1,971,577.49 038
FRN
12,838,219.23 2.47
Belgicko
4,029,837 BUMPER BE NV/SA 2021-BE1 A 23/10/2031 FRN  EUR 4,032,092.86 0.78
4,032,092.86 0.78
Australia
3,260,812 PEPPER RESIDENTIALSECURITIESTRUSTNO 22 gyR 3,245,749.82 0.62
22X A1GE 20/06/2060 FRN
784,187 PEPPER RESIDENTIAL SECURITIESTRUSTNO 25 gy 779,511.88 0.15

25X A1GE 12/03/2061 FRN
4,025,261.70  0.77

470,835,221.86 90.65

Podniky kolektivneho investovania

otvorené podielové fondy

Luxembursko
44,692 LIQUID EURO -Z CAP EUR EUR 44,441,704.35 8.55
44,441,704.35  8.55
44,441,704.35  8.55
Celkové portfélio cennych papierov 515,276,926.21 99.20

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Polro¢na sprava za rok 2023 Goldman Sachs Funds Il

Goldman Sachs Alternative Beta

(Vyjadrené v USD)

Statistika
Cisté aktiva 31/03/2023 USD 354,877,157.07 Distribution | Hedged (i) (GBP) 31/03/2023 GBP -
30/09/2022 USD 339,688,958.62 30/09/2022 GBP -
30/09/2021 USD 416,244,317.91 30/09/2021 GBP 12,173.76
Cista hodnota aktiv na akciu** Distribution | (HY) Hedged (i) (JPY) 31/03/2023 JPY 9,534.00
30/09/2022  JPY 9,292.00
Capitalisation | (USD) 31/03/2023 USD 7,540.25 30/09/2021 JPY -
30/09/2022 USD 7,181.38
30/09/2021 USD 7,574.04 Pocet akcii
Capitalisation | Hedged (i) (CHF) 31/03/2023 CHF 6,200.88 Capitalisation | (USD) 31/03/2023 4,239
30/09/2022 CHF 6,030.91 30/09/2022 4,813
30/09/2021 CHF 6,491.54 30/09/2021 2,455
Capitalisation | Hedged (i) (EUR) 31/03/2023 EUR 6,745.93 Capitalisation | Hedged (i) (CHF) 31/03/2023 6,952
30/09/2022 EUR 6,519.30 30/09/2022 7,939
30/09/2021 EUR 6,988.15 30/09/2021 9,855
Capitalisation | Hedged (i) (GBP) 31/03/2023 GBP 123.23 Capitalisation | Hedged (i) (EUR) 31/03/2023 19,359
30/09/2022 GBP 118.07 30/09/2022 19,183
30/09/2021 GBP 125.50 30/09/2021 29,527
Capitalisation | Hedged (i) (PLN) 31/03/2023 PLN 25,810.20 Capitalisation | Hedged (i) (GBP) 31/03/2023 65,662
30/09/2022 PLN 24,069.38 30/09/2022 64,084
30/09/2021 PLN 24,814.77 30/09/2021 75,578
Capitalisation N Hedged (i) (EUR) 31/03/2023 EUR 322.23 Capitalisation | Hedged (i) (PLN) 31/03/2023 117
30/09/2022 EUR 311.50 30/09/2022 129
30/09/2021 EUR 335.45 30/09/2021 166
Capitalisation P (EUR) 31/03/2023 EUR 484.25 Capitalisation N Hedged (i) (EUR) 31/03/2023 477
30/09/2022 EUR 513.11 30/09/2022 955
30/09/2021 EUR 460.43 30/09/2021 972
Capitalisation P (USD) 31/03/2023 USD 342.81 Capitalisation P (EUR) 31/03/2023 47,016
30/09/2022 USD 327.52 30/09/2022 45,227
30/09/2021 USD 347.63 30/09/2021 4,107
Capitalisation P Hedged (i) (EUR) 31/03/2023 EUR 307.96 Capitalisation P (USD) 31/03/2023 16,916
30/09/2022 EUR 298.45 30/09/2022 36,759
30/09/2021 EUR 322.80 30/09/2021 61,163
Capitalisation R Hedged (i) (EUR) 31/03/2023 EUR 278.80 Capitalisation P Hedged (i) (EUR) 31/03/2023 44,789
30/09/2022 EUR 269.52 30/09/2022 49,277
30/09/2021 EUR 290.09 30/09/2021 76,369
Capitalisation X (EUR) 31/03/2023 EUR 466.53 Capitalisation R Hedged (i) (EUR) 31/03/2023 8,594
30/09/2022 EUR 495.07 30/09/2022 918
30/09/2021 EUR 445.57 30/09/2021 1,409
Capitalisation X (USD) 31/03/2023 USD 346.58 Capitalisation X (EUR) 31/03/2023 115,795
30/09/2022 USD 331.63 30/09/2022 120,281
30/09/2021 USD 353.09 30/09/2021 29,409
Capitalisation Zz Hedged (i) (EUR) 31/03/2023 EUR 6,252.64 Capitalisation X (USD) 31/03/2023 12,204
30/09/2022 EUR 6,019.82 30/09/2022 11,968
30/09/2021 EUR 6,419.24 30/09/2021 3,256

* Udaje o obrate portfélia vypocital Administrativny agent (pozri poznamku 14).

Transakcné naklady su zahrnuté v kiipnej/predajnej cene cennych papierov (ak existuju). Tieto naklady, ktoré sa nepovazuju za prevadzkové nédklady, nie st zahrnuté do vypoctu
priebeznych poplatkov.

Priebezné poplatky a miera obratu portfdlia si neauditované.

Priebezné poplatky a miera obratu portfélia st vypocitané za poslednych dvanast mesiacov.

Priebezné poplatky sa anualizuju za obdobia kratSie ako jeden rok. Miera obratu portfélia nie je anualizovana za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Goldman Sachs Funds llI Polro¢na sprava za rok 2023

Goldman Sachs Alternative Beta

(Vyjadrené v USD)
Statistika (pokracovanie)
Pocet akcii
Capitalisation Zz Hedged (i) (EUR) 31/03/2023 493
30/09/2022 879
30/09/2021 927
Distribution | Hedged (i) (GBP) 31/03/2023 -
30/09/2022 -
30/09/2021 0.12
Distribution | (HY) Hedged (i) (JPY) 31/03/2023 119,582
30/09/2022 119,687
30/09/2021 -
Priebeiny poplatok v %*
Capitalisation | (USD) 31/03/2023 0.71%
Capitalisation | Hedged (i) (CHF) 31/03/2023 0.73%
Capitalisation | Hedged (i) (EUR) 31/03/2023 0.73%
Capitalisation | Hedged (i) (GBP) 31/03/2023 0.73%
Capitalisation | Hedged (i) (PLN) 31/03/2023 0.73%
Capitalisation N Hedged (i) (EUR) 31/03/2023 0.87%
Capitalisation P (EUR) 31/03/2023 1.35%
Capitalisation P (USD) 31/03/2023 1.35%
Capitalisation P Hedged (i) (EUR) 31/03/2023 1.37%
Capitalisation R Hedged (i) (EUR) 31/03/2023 0.87%
Capitalisation X (EUR) 31/03/2023 1.65%
Capitalisation X (USD) 31/03/2023 1.65%
Capitalisation Zz Hedged (i) (EUR) 31/03/2023 0.01%
Distribution I (HY) Hedged (i) (JPY) 31/03/2023 0.73%
Obratovost portfélia v %* 31/03/2023 (111.90%)

* Udaje o obrate portfélia vypocital Administrativny agent (pozri poznamku 14).

Transakcné naklady su zahrnuté v kiipnej/predajnej cene cennych papierov (ak existuju). Tieto naklady, ktoré sa nepovazuju za prevadzkové nédklady, nie st zahrnuté do vypoctu
priebeznych poplatkov.

Priebezné poplatky a miera obratu portfdlia si neauditované.

Priebezné poplatky a miera obratu portfélia su vypocitané za poslednych dvanast mesiacov.

Priebezné poplatky sa anualizuju za obdobia kratSie ako jeden rok. Miera obratu portfélia nie je anualizovana za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahffiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Polro¢na sprava za rok 2023 Goldman Sachs Funds Il

Goldman Sachs Alternative Beta

(Vyjadrené v USD)
Uétovna zavierka
Vykaz ¢istych aktiv k 31/03/2023
Poznamky
Celkové portfélio cennych papierov 2 209,470,629.99
Dlhopisy a ostatné dlZzobné nastroje 72,072.66
Nastroje penazného trhu 209,398,557.33
Finanéné derivaty spolu 2 8,606,205.13
Komoditné swapy 417,865.21
Swapy na celkovy vynos 390,250.06
Menové forwardy 4,077,969.39
Futurity 3,720,120.47
Hotovost v banke 121,214,024.73
Marzové vklady 18,100,218.07
Ostatné aktiva 4,12 42,915,005.95
Celkové aktiva 400,306,083.87
Beiné pasiva 4,12 (45,428,926.80)
Celkové pasiva (45,428,926.80)
Cisté aktiva na konci obdobia 354,877,157.07

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Goldman Sachs Alternative Beta

(Vyjadrené v USD)

Portfélio cennych papierov k 31/03/2023

MnoiZstvo/ N&zov Mena Trhovd hodnota % MnoiZstvo/ N&zov Mena Trhovd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na Kanada
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 13,500,000 TORONTO-DOMINION BANK/THE ZCP 15/05/2023 USD 13,421,02154 378
inom regulovanom trhu 13,421,921.54 3.78

Dlhopisy a ostatné dlZzobné nastroje 209,398,557.33  59.01

Spojené Staty americké

Celkové portfélio cennych papierov 209,470,629.99 59.03
10,000 UNITED STATES TREASURY NOTE/BOND 2.500%  ysp 7,976.56 0.00
15/02/2045
10,000 UNITED STATES TREASURY NOTE/BOND 3.125%  j5p 9,112.50 001 . v . .
15/11/2001 Finan¢né derivaty k 31/03/2023
10,000 UNITED STATES TREASURY NOTE/BOND 5.250%  ysp 10,835.94 0.01
15/02/2029 5 5 . i k4 ; 5 i
10,000 UNITED STATES TREASURY NOTE/BOND 5.250%  sp 10,810.16 0.00 Mnoistvo Nazov Datum i Mena Teoreticka Nerealizovany zisk
15/11/2028 splatnosti hodnota alebo (strata)
10,000 UNITED STATES TREASURY NOTE/BOND 6.125%  ysp 11,410.94 0.00 v USD
15/08/2029 L
10,000 UNITED STATES TREASURY NOTE/BOND 6.625%  ysp 11,032.81 0.00 Komoditné swapy
15/02/2027
10,000 UNITED STATES TREASURY NOTE/BOND 6.750%  jsp 10,893.75 0.00
15/08/2026 80,014 MSCIEMERGING NET 09/06/2023  USD (39,822,487.72) 606,986.20
72,072.66  0.02 TOTAL RETURN USD INDEX
! 193,831 COMMODITY ENHANCED  08/06/2023  USD (19,890,158.06) (189,120.99)
CURVE INDEX
72,072.66 0.02
417,865.21
Nastroje penazného trhu Mnoistvo Nazov Datum Mena Teoreticka Nerealizovany zisk
Spojené §taty americké splatnosti hodnota alebo (strata)
v USD
15,000,000 UNITED STATES TREASURY BILL ZCP 16/05/2023  USD 14,916,848.55 4.20 L,
7,000,000 UNITED STATES TREASURY BILL ZCP 18/05/2023  USD 6,959,296.68 1.96 Swapy na celkovy vynos
43,000,000 UNITED STATES TREASURY BILL ZCP 25/05/2023  USD 42,712,985.32  12.04
7,222,354 TRS MSCIEMERGING NET ' 09/06/2023  USD 13,864.00 217,151.83
64,589,130.55 18.20 TOTAL RETURN USD INDEX
T 7,147 TRSMSCIEMERGING NET 09/06/2023  USD 3,522,205.98 89,030.18
Spojené kralovstvo TOTAL RETURN USD INDEX
TRS MSCI EMERGING NET
15,000,000 MUFG BANK LTD ZCP 13/06/2023 usb 14,848,876.05 4.19 11,082 it 09/06/2023  USD 5,515,444.91 84,068.05
15,000,000 UBS AG ZCP 25/04/2023 usb 14,952,398.40 422
390,250.06
29,801,274.45 8.41 4
Francuzsko
15,000,000 BANQUE FEDERATIVE DU CREDIT MUTUELSAZCP  ysp 14,498,702.40 4.08
04/12/2023
15,000,000 FS SOCIETE GENERALE ZCP 15/11/2023 UsD 14,508,942.60 4.09
29,007,645.00 8.17 Obdrzat Zaplatit Datum Zavazky  Nerealizovany
splatnosti v UsD zisk alebo
Holandsko (strata)
15,000,000 COOPERATIEVE RABOBANK UA ZCP 06/12/2023  USD 14,465,026.20 4.08 vUusb
13,500,000 ING BANK NV ZCP 15/05/2023 usD 13,423,789.94 3.78
27,888,816.14  7.86 Menové forwardy
Nérsko 153,707,211.41 EUR 164,488,259.62 USD 19/04/2023  164,488,259.62 2,646,018.27
15,500,000 DNB BANK ASA ZCP 19/04/2023 usb 15,466,405.15 4.36 44,350,771.44 CHF 47,508,400.20 USD 19/04/2023 47,508,400.20 1,117,619.52
15,466,405.15  4.36 8,338,354.56 GBP 10,022,318.06 USD 19/04/2023 10,022,318.06 290,828.80
Belgicko 1,218,417,683.00 JPY 9,009,899.23 USD 19/04/2023 9,009,899.23 166,494.64
15,000,000 KBC BANK NV ZCP 25/04/2023 usb 14,956,133.85 4.21 3,041,788.55 PLN 692,7