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30 11
99,912 1.05%
9,316,440 97.54%
135,301 1.42%
9,551,653 100.00%
30 11
() () (%)

) )

[N

Goldman Sachs Funds
S.1.C.A.V. Goldman Sachs
Short Duration Opportunistic 1,066 8,720 8,731 97.54%
Corporate Bond Portfolio
Class IX0 Shares (Cap MDist)

9,304,333 9,316,440
98,242 1.0170 1.0170 1.05%
99,921 99,912
97.54%
1.05%
98.58%
30 11
30 11
27 31 10 1.0000
27 11 27 o 0.9763
28 27 9 0.9779
28 11 28 o 0.9577
29 29 9 0.9867
29 11 27 10 0.9923
29 11 10 0.9938
29 12 10 0.9905
30 10 1.0010
30 9 0.9927
30 9 0.9766
30 9 0.9827
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30 28 9 0.9778
30 9 0.9746
30 9 0.9793
30 9 0.9826
30 9 0.9836
30 9 0.9858
30 10 9 0.9654
30 11 27 9 0.9505
30 11 9 0.9520
27 31 27 11 27 2.4%
27 11 28 28 27 0.2%
28 28 28 11 28 2.1%
28 11 29 29 29 3.0%
29 30 29 11 27 0.6%
29 11 28 30 28 1.5%
30 29 30 11 27 2.8%
+ x 100
(D)
27 31 27 11 27 10,000,000 0
27 11 28 28 27 0 0
28 28 28 11 28 33,843 0
28 11 29 29 29 95,682 0
29 30 29 11 27 38,349 73,070
29 11 28 30 28 24,359 71,760
30 29 30 11 27 34,140 37,466
()
30 11
99,960 0.09%
110,865,811 95.44%
5,195,014 4.47%
116,160,785 100.00%
(@)
30 11
() () (%)
() ()

Goldman Sachs Funds
S_1.C.A.V. Goldman Sachs
Short Duration Opportunistic 12,697 8,720 8,731 95.44%
Corporate Bond Portfolio
Class IX0 Shares (Cap MDist)

[N

110,721,736 110,865,811
2 98,290 1.0170 1.0170 0.09%
99,970 99,960
95.44%
0.09%
95.53%
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)

2% 30 100 1.0000

%6 11 27 150 1.1297

27 27 121 1.1833

27 11 27 118 1.1538

28 27 108 1.0647

28 11 28 110 1.0940

29 29 114 1.1278

29 11 27 116 1.1475

29 11 116 1.1529

29 12 117 1.1607

30 114 1.1329

30 112 1.1104

30 109 1.0838

30 113 1.1230

30 28 113 1.1217

30 112 1.1097

30 114 1.1368

30 116 1.1475

30 116 1.1512

30 129 1.1806

30 10 127 1.1567

30 11 27 116 1.1443

30 11 116 1.1452
26 30 26 11 27 13.0%
26 11 28 27 27 4.7%
27 28 27 11 27 2.5%
27 11 28 28 27 7.7%
28 28 28 11 28 2.8%
28 11 29 29 29 3.1%
29 30 29 11 27 1.7%
29 11 28 30 28 2.2%
30 29 30 11 27 2.0%

x 100
)
26 30 26 11 27 144,559,971 11,623,882
26 11 28 27 27 2,049,053 31,917,272
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27 28 27 11 27 5,296 11,914
27 11 28 28 27 100,851 1,020,763
28 28 28 11 28 1,501 1,028,225
28 11 29 29 29 0 0
29 30 29 11 27 1,358,707 562,847
29 11 28 30 28 210,735 985,747
30 29 30 11 27 9,456,617 9,141,440
()
30 11
300,645,800 7.18%
1,793,597,650 42.84%
803,297,000 19.19%
1,289,015,474 30.79%
4,186,555,924 100.00%
()
30 11
() () (%)
) )
1118 C 400,000,000 100.14 100.03 0.2400 9.56%
400,562,700 400,153,600 2019/01/21
2|85 320,000,000 101.44 100.99 1.4000 7.72%
324,627,200 323,178,880| 2019/07/31
3|2 318,000,000 101.15 100.92 1.4000 7.67%
321,681,456 320,935,140| 2019/07/12
417 120,000,000 100.05 100.05 0.0010 2.87%
120,064,800 120,068,160] 2019/06/21
5|20 110,000,000 101.44 100.99 1.4000 2.65%
111,589,500 111,093,180 2019/07/29
6|77 110,000,000 100.86 100.41 1.3000 2.64%
110,952,710 110,456,060 2019/03/19
7180 105,000,000 101.18 100.79 1.5000 2.53%
106,239,000 105,832,230] 2019/05/31
8|2 100,000,000 101.65 101.00 1.7050 2.41%
101,653,000 101,004,000 2019/07/30
9|8 100,000,000 101.07 100.77 1.5000 2.41%
101,071,000 100,772,800] 2019/05/24
10164 100,000,000 101.05 100.75 1.1460 2.41%
101,058,000 100,755,700] 2019/08/07
111304 100,000,000 101.26 100.67 1.7030 2.40%
101,267,300 100,673,500 2019/04/25
1215 co 100,000,000 101.01 100.55 1.4000 2.40%
101,015,000 100,553,800 2019/04/15
1317 100,000,000 100.92 100.55 1.4000 2.40%
100,920,000 100,553,800 2019/04/15
14171 100,000,000 100.88 100.34 1.5100 2.40%
100,885,500 100,344,800 2019/02/25
15169 100,000,000 100.49 100.30 0.5560 2.40%
100,492,600 100,305,400] 2019/06/20
1619 - 100,000,000 100.41 100.25 0.4400 2.3%
100,419,000 100,250,100] 2019/11/05
17120-16 100,000,000 100.78 100.22 1.6000 2.3%
100,783,800 100,225,100 2019/01/23
18|10 100,000,000 100.23 100.15 0.2750 2.39%
100,233,200 100,156,000 2019/06/20
1917 100,000,000 100.99 100.15 2.4100 2.3%
100,990, 300 100,153,500 2018/12/25
20663 100,000,000 100.35 100.07 1.5500 2.3%
100,355,000 100,075,900] 2018/12/20
21|37 UFJ 100,000,000 99.99 99.99 0.0700 2.39%
99,999,000 99,998,800| 2019/02/21
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EZEEEDIANR

[(BE~vsih]

[ 1C.A V. Goldma aT 5?,
Opportunistic Corporate Bond Portfolio Clags X0 Shares (Cap MDist) e
Frwia-FRIAL -wW=-TrE 1.0%
* 3 E AR I AR A

[BE~w VEL]

Goldman Sachs Funds 51.C.A NV, Goldman Sachs Short Duration 55.4%
Cppartunistic Corporate Bond Portfolio Class X0 Shares (Cap MDist) ’
Fo U FRUA L FF=TF R 0.1%
* 3 EE | S AT s i

B g 1 08RE)

=k FFoatfod 277X SICAN, I=LET-dud i -ra— b Fal—irgln
FARF 22 AF 4 v A—l— b Rafi— R P UF 25X 27— X(Cap MDist)

Fewiia-TRIAL bW -TFE

1 | TRANSOCEAM LTD, HE =1 3_ 1 |18 H‘I?;E_KE’IC FaE 9.6%
2 |BOMBARDIER INC ] 26% 7| BE S R ﬁﬁiﬂ# T.7%
3 |DAE FUNDING LLG FI7ORERE| 25% 2 |2 ERENaERE FiEEE 7.0 %
4 |BWAY HOLDING COMPANY H¥E 2.8% 4 |7 EiRER - 55iF R 2.9%
S5 |MAVISTAR INTEBMATIONAL CORPORATION |#E 1.8% 5 |20 BEAsEl FiEEs 2.7%
& [IMTELSAT S A, el o P 1.8% B |77 i PR 2.8%
7 O|DELPHI TECHMOLOGIES RLC FE 1.8% T | 80 BN i 2.8%
8 [ KPOQLOGISTICS, INC, ] 1. 7% EREESGEST o 2.4%
9 [ISTARIMNG A 1.6% G |8 EEELOES FriR s 2.4%
10 [ TRILMPH GROUP ING ¥E 1.6% 10 (184 Fedr 2 TLEEE 2.4%

# W EE T — L e e S A T A BICAN, IRy S A feg—h #HEHBREF e oo - YRIA Vv —TF
Fal—2al FRFLIAT A wd  A=Flr— b frf R=bTa U SSAN0D I FONEE AR A
Lo pF—FCap MDist RS AR I

FREUEREE DR
[i~owzigin] (B w i L)

20% 2%

130%
mx}~ 1085 - I
100 18% 4%

o ' — e L ) e — — e -13%
-m%}~ —AT R T

R 2010 X1 B0VHE 201HE W014E 005 M6 AT Hotady B A0S M0N0 AMBE M01E 014 P01SE MAEY MTE Mk

# 7 F e PRSI - A TERLTRYET B L, AF oy PEUO2N 5ERSIERR (E20SE T B 31 Bid SiEFE TOIRSEE., B8
Ao LOZ0 1 ERSINERCMAES H0HI P SEFETOESRTY, .67 F X FO2018EE 11 BEETOESETT,

* 7 7l OISR BN SESEERE L0 LTHEL TEUE Y,

® 7 PR T T - R E A,

P /EOEREREELFTOAROTRTSY, BEDERNREIRET 20 TREY FH A
<7 2 POERAERIERE. Bt Oh—LN—~ITRIRELTVSRSHBHUET.
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()
30 28 30 11 27
16,802 17,414
208,653 145,628
9,366,190 9,307,613
99,941 99,921
155,713 656
369,594 102,414
10,216,893 9,673,646
10,216,893 9,673,646
125 65,454
376,940 46,637
217 203
15,379 14,067
364 366
393,025 126,727
393,025 126,727
10,047,403 10,044,077
223,535 497,158
1,461,302 1,781,794
9,823,868 9,546,919
9,823,868 9,546,919
10,216,893 9,673,646
()
29 11 28 30 29
30 28 30 11 27
415,067 427,502
2
353,427 482,325
114,561 115,384
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52,919 170,207
24
1,274 1,281
90,999 90,335
367 11,166
92,664 102,782
145,583 272,989
145,583 272,989
145,583 272,989
628 8
77,663 223,535
602 725
602 725
263 1,351
263 1,351
223,535 497,158
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30 29
30 11 27
@
@
@
60 61
@ 30 29 30 11 27
30 28 30 11 27
10,094,804 10,047,403
24,359 34,140
71,760 37,466
10,047,403 10,044,077
223,535 497,158
29 11 28 30 29
30 28 30 11 27
29 29 12 27 35 30 27
30 30 29 36 30 27
31 30 27 37 30 27
32 30 27 38 30 27
33 30 27 39 30 10 29
34 30 28 40 30 11 27
30 29
30 11 27
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30 11 27
€3]
@
®
30 28
78,417
78,417
30 11 27
210,487
210,487
30 28
546,340 546,650 310
10,364,504 10,209,226 155,278
10,755,876 155,588
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30 11 27
225,884 226,540 656
9,550,620 9,616,074 65,454
9,842,614 64,798
30 29 30 11 27
30 28 30 11 27
0.9778 0.9505
10,000 9,778 10,000 9,505
98,242 99,921
98,242 99,921
Goldman Sachs Funds
S.1.C.A.V. Goldman Sachs
Short Duration Opportunistic 1,066.990 81,998.180
Corporate Bond Portfolio
Class IX0 Shares (Cap MDist)
81,998.180
1,066.990 9,307,613
9,407,534
9,307,613
)
)
97.49 98.94
)

23/82



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
OOoooooooooooooooooood

()

30 28 30 11 27
1,238,786,096 920,834,258
302,661,200 300,689,900
1,814,606,224 1,793,842,930
702,853,800 803,428,400
6,705,260 6,964,486
2,278,388 949,062
4,067,890,968 3,826,709,036
4,067,890,968 3,826,709,036
10,433,053 5,209,414
1,716 13,407
10,434,769 5,222,821
10,434,769 5,222,821
3,988,495,580 3,757,365,121
68,960,619 64,121,094
4,057,456,199 3,821,486,215
4,057,456,199 3,821,486,215
4,067,890,968 3,826,709,036
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30 29
30 11 27
30 28 30 11 27
3,358,255,011 3,988,495,580
2,693,151,274 2,503,345,710
2,062,910,705 2,734,476,169
G-REIT 944,018 67,799,031
248,499,280 269,434,426
78,469,080 87,013,480
37,942,240 42,363,551
22,794,089 24,699,645
103,904,091 113,727,660
77,034,944 84,661,770
46,409,524 50,884,158
136,156,743 151,959,781
31,569,474 36,486,970
914,430,338 987,230,302
639,588,282 587,355,756
80,454,736 63,124,757
281,195,188 220,327,870
13,101,184 10,294,833
427,239,402 346,808,540
11,532,161 8,652,447
218,739,671 99,718,255
268,806,855 234,706,302
133,958,562 57,579,227
3,226,380 3,059,294
2,151,042 1,838,022
1,302,826 1,697,197
1,228,634 1,759,293
BRICs 1,403,677 913,496
6,078,415 5,874,210
2015-12 245,556 245,556
2015-12 245,556 245,556
38,102,988 38,101,914
26,999,757 25,209,906
2,006,022 1,770,273
984,163 4,831,939
270,889 270,889
18,658,181 18,658,181
679,887 679,887
9,783 9,783
4,007,475 4,007,475
49,237 49,237
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393,895 393,895

147,711 147,711

49,237 49,237

598,533 598,533

827,757 827,757

8,683,426 5,057,375

1,057,457 1,057,457

12,541,581 12,541,581

4,566,053 4,566,053

14,309 14,309

12,837 12,837

66,417,109 66,417,109

196,696 196,696

196,696 196,696

196,696 196,696

463,230 428,129

5,182,310 4,082,464

984 984

98,290 98,290

2015-06 98,242 98,242

2015-06 98,242 98,242

98,242 98,242

2015-10 149,304 149,304

2015-10 215,194 215,194

2017-03 1,751,754 1,751,754

1,451,601 1,451,601

2,567,864 2,567,864

3,988,495,580 3,757,365,121

3,988,495,580 3,757,365,121

30 29
30 11 27
30 11 27

o
@
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30 28
545,800
7,485,356
2,518,200
10,549,356
29 26 30 28
30 11 27
1,334,400
4,880,436
2,684,000
8,898,836
30 26 30 11 27
30 28
30 11 27
30 29 30 11 27
30 28 30 11 27
1.0173 1.0171
10,000 10,173 10,000 10,171
663 100,000,000 100,086,400
20-16 100,000,000 100,236,500
71 100,000,000 100,367,000
7 120,000,000 120,071,040
5 C0 100,000,000 100,566,600
18 C 400,000,000 400,198,000
77 110,000,000 110,469,810
80 105,000,000 105,845,880
85 320,000,000 323,255,040
7 100,000,000 100,566,600
8 100,000,000 100,786,000
2 318,000,000 320,976,480
20 110,000,000 111,107,480
9 - 100,000,000 100,254,200
69 100,000,000 100,317,900
10 100,000,000 100,158,900
2 100,000,000 101,017,700
164 100,000,000 100,779,400
37 UFJ 100,000,000 100,000,800
7 100,000,000 100,183,700
304 100,000,000 100,715,800
21 2,883,000,000 2,897,961,230

27182



EDINETOOOO
OO000D0O000DO0ODOO(E12454)

OOoooooooooooooooooood

Goldman Sachs Funds S.1.C.A_.V. Goldman Sachs Short Duration Opportunistic Corporate Bond

Portfolio Class IX0 Shares (Cap MDist)

2017 11 30

Corporate Bond Portfolio 2017 11 30

28/82

Goldman Sachs Short Duration Opportunistic

2017 11 30
USD

191,584,180
231,939
417,743
295,946

3,433,717
112,400
7,232,812
399,071

2
2,591,382
181
67,534

206,366,907

4,604,960
3,087,399
16,276
116,762
17,159
37,320
1,291
24,038
10,697
23,754
4,941

469

6,298
19,487
3,151
58,651
8,238
10,237
12,197

8,063,325

198,303,582

2017 11 30

uSD

8,853,173
20,449
(31,335)

8,842,287
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1,184
39,404
1,198,423
107,021
96,849
14,810
60,085

64,623
22,588
51,631

934
13,251
8,351
12,461
5,422
85,454
22,262
25,348

28,544
1,858,645
177,165
817

6
1,680,669
1
7,161,617
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2017 11 30

L B an fiaall amg wisE usp | RRELE (%)

EROBF IR LS LTS 08 0Tt 5

L - 12.14%
I -
2 686 000 Weatherford Intemational Lid. usoD T.750%: 15062021 2 745 800 135
2272000 Wealherford intenational Lin usn 4 500% 15042022 21050450 103
E3Z D00 'Wealherfond Intemational Lid. UsD B.I50%: 150620073 H3T 165 042
5 637 565 284
AT
ES1,000 Seagate HDD Cayman Ush ABETS% 01062027 855,000 043
13000 Transocaan, nc. usn 5 BO0% 50022 206,151 046
1,761,151 089
FIE
E2.000 SFR Group 5.4 144 usn 5.000% SO0 #34,300 042
RYF
454000 'Wind Tra SpA 14dA= usD 5.000% 2006 446,000 0z
F. R L
454 D00 ARce Finanong 5.4, 14449 UsD BEIE% 150202003 512525 026
PE
1450000 Inmearsal Firance Pic. 1444= usD 48T 15052022 1528757 077
FAUR
1,000,000 CenturyLink, Inc —Series 5 usn 6. 450% 15062021 1,005,000 051
2561000 CHS Via Community Heallh Sysberms. Inc. usn 6.250% V2023 2400330 11
G0S 000  Deania Ine. UsD 6000 15092003 638,375 L1k
5000 HCA, Ine, usD 5.875% 15032022 760,162 038
S16.000 HCA, Inc. uso 5 250% 15062006 an0,e60 049
518000 Level 3 Firandng, ine usn 5 625% DI22023 544 725 028
G000 Wi Homes, inc. UsD i A0S 324,805 0.6
603000 Mew Home Co, Inc. ush T.2350%: 01042002 a27 BT4 03z
TRO000 Rewan Cos Int. usD 4 BT 0062 741,000 037
1261000 SESILLC Ush TA25% 15122021 1289372 065
SO7.000 Suburban Propane Partners LP
ia Suburhan Enengy Finance Com: uso 5 500% 01062024 504 465 025
451000 Tenet Healheare Com usn .000% MA0020 485,203 025
55,000 TransDigm, imc. ush . 500% ST 76,288 034
564 000 TransDigm, Imc UsDh 6.3T5% 15062005 1,001,355 o5
1,158,000 Triusnph Groug, Inc, usD 4 BT 0042021 1,181,527 080
206000 Triumph Group, Inc. usn 5 250% I L e ey 201,688 0.0
13360170 674
HEs 3
(BBEIR USD 24,284.415) 24,080,528 1214
[H{l - 10.0T%
FAUSL
20,000,000 Urited States Treasury Bl usp 1.145% 0ms 19,960,820 1007
EHE
(ESEE USD 19,961.061) 10,960,820 1007
2 a—Fa FlTr v F - 0.00%
FANTF
200 Goldman Sachs: LSS Liguid Resenves Fund [ Disribution Classy®e 2,081 000
Ea—FaPhIrvE ¥
(MERE UsSD 2,09) 20 (15

AEOBEINC ERL Ty AR IMESHEES it
(HOSEE USD 44,247 56T) 4,041,439 rry
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i AT e wEa™ g USD WREEE (%)
F itk o 4 B TR TN | ST M AT S
T - 63.15%
¥
321,000 1011778 BC ULC Via New Red Finance, Inc. 1444 usD A 250% 1505024 3,235 De2 183
3408000 Bombarder, Inc. 144 usD 6.000% 15022 3,356 BE0 168
2544 000 Bombarder, inc. 1444 uso 6.125% 15002023 2807 200 147
2,148 000 Bombandier, Inc. 144 usD T .500% M 2024 2183 82 110
80,000 Bombander, Inc. 1444 usD T 500% 150025 a0 563 ]
1402 000 Concordia imemalional Comp, 1448 UsD 7 .000% 15047023 140,300 T
1,234 000 MOVA Chemicals Corp. 14445 ush 5 250% 01M0A2023 1,277 437 DES
EE4 000 Seven Generations Enengy Lid. 144a= usD 5.375% e e BS8.27T0 043
379,000 Trnidad Driling Lid. 1444 ush 6.625% 1502025 362 603 R[]
654000 ‘akeant Framaosulicals inlemational, Inc. 1444 UsD 5.375% 150700 E5T 360 ke]
15,065,506 TEQ
o
2015550 Transocean Proeus Lid, 14455 uso 6.250% [ui Tl i | 3,072,261 155
1.261,000 Trarsocean, Inc. 1444~ UsD 7.500% LBl ] 1,295 677 DES
4 367 B o]
Pyp=il=
20E0,000 Adent Global Holdings Lid. 14440 uso 4 0T 1507026 2,961,003 109
1,113,000 Delphi Technologees Pic. 1444 usD 5.000% iHaa2s 1,134,350 T
3,295,382 166
Retre s T F
273000 FAGE inlemalional 54 Via FAGE LISA
Ciamy Indusiry, Inc. 1444 ush 5.625% 1500026 2,744 g5 138
BO5 000 Irdetsal Jackson Holdings 5. 1444 UsD 9.750% 150TI0ES T4 BTS D40
35m 7m0 178
E o
ITIT000 Ziggo Secured Finance BY 14440 uso 5.500% 150027 3,740,211 189
AHFUZ
504,000 Inmarsat Finance Pic. 1444 ush 6.500% 010024 S320673 027
TES 000 Mdanen Firance Pic. 1444 UED 5.750% [ T ek BOS TT9 040
1,338 752 DET
TAUR
1,407,000 Acrisure LLC Via Acrisure Finance Ine. 14445 usn 7.000% 1525 1,304 6B 0o
1472000 Alisson Trarsmisson, Inc. 1440 usD 4 TH0% QT 1,458 560 ]
276,000 Altice US Fnance | Comp 14445 usD 5.500% 1505026 270,320 140
2IT0000 AMC Metwors, Inc. usD 4 TH0% 01R02s 2.258 650 1.4
1,000,000 Amesican Axde & Manufacharing, Inc_ 1444 usD 6.250% CADAAIRS 1,035 000 052
505,000 APX Group, Inc. UsD THT5% [N LR, ) .77 BTS 150
400,000 Ashion Woods LISA LLC
‘via Ashion Woods Finance Co. 1444 usD 6.750% 0ADAA02E 408511 o
1,077,000 &Y Homes, Inc. uso 6.625% 150572022 1,128,157 05T
T21,000 Booz Allen Hamillon, Inc. 1444 usD 5.125% DAEI2S T27 3| 03y
1254000 Buiiders FirstSource, Ine. 1444 uso 56255 [uii T e 1,31 807 DEE
2050 000 BWAY Holding Co. 1444 usD 5.500% 1504024 3,026,801 153
1,387,000 CBS Rado, Inc. 1444 uso 7.250% L3134 T e 1,463 285 074
441,000 CCO Holdings LLC Via CCO Holdings Capital Com 1444 usD 4 000% [URLIE T Tk 442 554 nzxz
34B3,000 CCO Haldings LLC Via CCO Holdings Capial Com. 1444 uso 5 T50% 15026 3,304 100 168
3AT2000 Cheniena Corpus Chiist Holdings LLC 1444 usD 5.125% e 3,279,055 165
1,222,000 Cheniene Enengy Parmers LP 1444% usD 5.250% 01N020Rs 1,258 660 DED
2370000 Cooper-Standard Automolve, Inc. 144A< usD 5.625% A5G 2458 BTS 144
741,000 Comersions Chemical Co, 14442 uso 6,750% 15TRA04 T3 2% 07
06 000 CRC Escrow issuer LLC Via CRC Finco, Inc. 1444 usD 5.250% RIS 1,000,580 L]
153,000 CrownRock LP Via CrownRock Firanes, Ine. 14440 uso 56255 15025 1,062 TES 0
2041,000 CSC Holdings LLC 1444= usD 10.125% 150023 2,326,140 147
414000 CyrusOne Via Cynus0ne Finance Com. 1444 uso 5.000% 150 432113 0z
414000 CyrusOing Via CyrusOne Finance Comp. 1444 usD 5.375% 1507 436 2653 | FA]
563,000 DAE Funding LLC 14440 uso 4.500% [ui 1T el 507 AdE 0.0
3157000 DAE Funding LLC 1448 ush 5.000% 01A0araa2d 3,168,839 160
2214 000 Dean Foods Co, 144a™ usD 6.500% 150023 2,208 AES m
462 000 DISH DBS Comp. ush 5.000% 150023 452 163 023
BET 000 Donnedley Finandial Solutions, Inc. UsD B8.250% 150704 532,005 047
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i S L1 e nma™ WiES USD WREEE (%)
AR - BE)
F AU - (k)

TH000 Endaavor Energy Resources LP

Via EER Fance. inc. 1444 usD 5 T50% 0112028 75,750 0
2064,000 Frorier Communications Corp. uso B.500% 15042020 243815 13
2,625,000 mmﬁmwm (=] BEIS% DmE023 2607 18T 118

15,000 Halcon Resources Com. 1444 usD BTS0% 150212025 2B 0.1
3302000 Hertz Corp. 14442 usD 6% HiDe2 3428 628 17
1571,000 Hughes Satelite Systems Com. usD £ 250% NE2026 1,506,529 DE0

520,000 iStr, Inc. usD 5 250% 180e22 937,250 07

606,000 Jefleres Firano: LLC via JFIN Co-ssuer Cofp. 14485 IS0 T.500%: 15042021 631270 0z

78,000 Jefferies Financs LLC Via JEIN Co-bssuar Corp. 144421 usD BATS% 150402022 786,302 0.40

640,000 Lamar Madia Comp. wusn 5.3T5% 15012024 683 B84 ik

442000 Mavient Com, usD £.000% 25032020 482885 02

672,000 Maviert Corm. LS £,000% 2002020 607,120 035
1,000,000 MNawent Com. LED BB 26T 1,063,150 ik
2,631,000 Mavistar inlemational Corp. 1444 usD BE25% ONN12025 2729662 138

BA5,000 PO Enengy, inc. 14445 LSO £, TH0% 1505020268 870,350 04
2222000 PefSmart, Inc. 1444 LISD 5ETS% DE2025 1,888,700 0Es
1,025,000 PetSmart, Inc. 1444 uSD BATS% ME2025 TE3E25 039

795,000 Patiorm Specialty Products Compe. 1444 LSS0 SETS% MM22025 802 550 D40

302,000 Post Heleings, Ine. 1444 usD £ E25% 19012028 305,500 020

28,000 B Comp. = LSD 5, TE0% 1512025 20 0.4

448,000 Reynoids Group lssuer, Inc.

Via Reymaoids Group Essuer 1448 usD 5 125% 150712023 466,480 024
5,000,000 Fite Aid Corp. 1444= uso B125% D42023 4,725,000 238

738,000 Snus M Radio, Inc 1444 =D 53X 154025 TTE, 745 (il ]

600,000 SP Finto LLC 1444 usD B T50% 0072025 545,000 F
2,000,000 Sprnt Specirum Co LLC

Via Sprint Spectrum Ca il LLC

Via Sprint Spectrum Co Ml LLG 1444 uso 3.360% 20021 2,020,000 10
1,746,000 Tallgrass Eneagy Pariners.

Via Tallgrass Enrey Finance Corm, 1448 usD £ 500% 150902024 1824570 052
1,478,000 Tenet Healthcars Cor. 1444 uSD 4E25% 19072024 145317 0T

754,000 TemmaFom Power Operating LLC 1444 LSD 4 750%: Ni02023 o4 8052 D40
415,000 Tista, Ine. 1448 usD £.300% 19082025 3844262 154

582,000 Triumph Groug, inc. 1444 LSO 7.750% 1508025 f27,105 LE]
1,204,000 Unill Group LP Via Unil Fiber Holdings Inc

Via CSL Capital LLC 1448 uso T125% 15120 1,088 620 055

515,000 Univsion Communications, ing. 14489 LEn = P 15052023 516,268 (i}
2,786,000 Uinisicn Communications, inc. 1448 usD £ 125% 1902025 271982 137
1,464,000 Valeant Pharmacetiats inemational 1444= usD BLATS% 15100 1,168,365 0.5

427000 WFH Farent LLC Via Onchesira Co-lssier Ing 1444 LIED BTS00 15062022 448 350 03
3,954,000 ViaSal, Ine. 144 usD £ £ 150002025 3,207 505 162

783,000 Vine CH & Gas LP Via Vine 01 &

33 Finance Coip. 1444 LIED B.TE0%: 15042023 TET 340 0ia
06,214,647 4552

HRE B

(B EE USD 129.320,928) 127,556,576 TEr

FORMMDSHSNETHITHLHEES #

lmﬁ USD 129320 828) 127,556 578 BL32

R0 S | o A A

TS - 0.43%

FAUH

574,000 Parsiey Energy LLC Via Parskey Financa, Corp. 1444 usD 5.A75% 150112025 582510 030

265,000 Symchrony Financa IS0 3 550% 22027 2631513 013

046,122 043
i E

(S E USD B4ASEIT) 46,123 043
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®ili BN F ] e ams™ FnE UsD WRELE (%)
il - 0.07%
TAUA
10523 Liberty Harbor LLC (0il & Gas) 147 274 007
L F L
(EEFIE UsD 1,082,321) 147,274 oer

D5 b - 0.00%

FAUR
1836 Jack Coopdd EMemises, Ind. dop. 1001 7—Mamanl usD 10.000r% 2T 9,180 000
737k B
(B RE uso —) 9180 [T
TRy} mECHEES @t
(MBFE USD 1257 058) 1,002 577 .50
Ay e 0= - TA0%
ht i
1,631,551 Tedesal Canada - Tesmn Loan B4 usD 4. 00% TR0 1,643,282 083
FAUY
408 360 Acrisure, LLE — 2016 Term Loan B usD G425% g b ik ] 37 [i¥4]
400,000 A Agua Menger Sub, Int. - 2017 Incremental Term Loan usn 4 850% 13023 403,752 020
452000 s Wholeaale Cluly, Inc. — 2017 First Lien Term Loan LD 4.000% DR 475353 [}
530048 CBS Radio Inc. — 2017 Term Loan B usD 41T ATHA024 56 BEd [1.]
1122000 Core & Main LF - 2017 Term Loan B usD 4 455% DDRIE024 1128671 057
1,732 958 Dole Food Company, Inc. — 2017 Term Loan B usD 4.034% DE04024 1,238 10 062
1,330,560 Frontier Communicalions Corp. — 2017 Teem Loan B1 UsD 5.090r% 15062024 1,270,684 064
853,711 Gresrway Health, LLC: - 2017 First Lien Term Laan U0 5.500% 14024 863,248 049
1,4 918 J.C. Pennay Corporaiion, Ing. — 2016 Tesm Loan B UsD 5,568% TIDGAZD 1,774,760 062
380,370 Monitronics intemalional, inc. — Term Loan B2 usD 5.83%% i kTR TR 019
1,746,713 Navistar inlemnalional Comaoration - 2017 Tesm Loan B usD 4 T50% OTIORIEN20 1,753,263 L]
500,000 Peak 10, Inc. - 2017 First Lien Tesm Loan usD 4 BE% MDAE024 502 167 [1e..]
1,096,776 Talen Energy Supply, LLC — 2017 Term Loan B2 usn 5.350% 15042024 1,903, 768 0.56
1,304 137 TRIC Holdings, Inc, — 2017 15t Lien Term Loan =D 5.67% eI 1,380,231 0ET
25 27T ‘Windstream Senices LLC — Regriced Tenm Loan B6 usD 5.370% 20 2T 6 014
13,021,455 657
Wk en—2 it
EEFE USD 14.701,718) 14,684,737 740
EREEE - 2.18%
SE TS
4,316,851 BNP Paribas 5.4 USD Time Deposit UsD 1.470% AT 4,316,851 218
EmEE #
(WSS USD 4,318,851) 4,318,851 218
BHERER (TUSAT s TERL
(BEEE USD 194,485 022) 191,584,180 9661
LS AOANHTFRING| - 0.12%
8K " F-1. #h B 1] EREEE (%)
GBP LLEN T Wk T A0 62 1002018 219,358 o
ELUR 6,708,754 UsD 8,005,248 nouze 12,581 0o
o VENTRET BARTARG RS NED 291939 012
A T - 021%
i 153
EFx Fihie 2uh i 1 usD BERE L (%)
@FA T
32,613,000  Fined 2000% Floating (USD 3 month LIBOR) UsD 2N 4T a 0
SRR 5 Tl B 7,743 ax
27 TERICr i SRR B 7743 o
SRR
(B USD 194,485,022y 182,233 862 BE04
TOOREE - AR 6,069,720 305
MR 198,303,502 100.00

33/82



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
OOoooooooooooooooooood

2017 11 30

Bank of America NA JP Morgan Chase Bank NA  Merrill Lynch International Morgan Stanley

and Co. International Westpac Banking Corp

Credit Suisse Debt Capital Markets

2017 11 30 0.21
@

()

(©)  144A 1933 1447

(D)

(e) 2017 11 30 1.367

(F) 2017 11 30
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2017 11 30
@
)
©
i.
ii.
Gii. 1)
(ii.2)
( )To Be Announced TBA
MBS
MBS
TBA
MBS
2017 11 30 TBA
(ii.3)
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2017 11 30

Gii.4)

(ii.5)

(ii.6)

(ii.7)

0TC

(ii.7)(@)
oTC

0TC

(ii.7)(b)

(ii.7)()
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oTC 1SDA
1SDA 0TC

2017 11 30
oTC
(ii-7)(@)
Gii.7)(e) NDF
NDF
NDF
(ii.8)

2017 11 30
& Co. LLC
IMD Controllers

@

©

U)

@

Q)
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()
30 28 30 11 27

377,243 2,432,428
3,244,526 2,982,401
109,991,191 110,760,767
99,990 99,970
113,712,950 116,275,566
113,712,950 116,275,566

79,999
2,611 2,536
177,985 173,048
5,731 6,032
266,326 181,616
266,326 181,616
101,135,464 101,450,641
12,311,160 14,643,309
40,649,821 41,210,266
113,446,624 116,093,950
113,446,624 116,093,950
113,712,950 116,275,566

()
29 11 28 30 29
30 28 30 11 27

4,746,054 5,056,201
16 11
4,039,614 5,849,338
2,246,704 4,007,962
1,540,248 3,214,836
1,197 1,401
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15,286 16,005
1,042,660 1,091,505
5,753 16,912
1,064,896 1,125,823
2,605,144 2,089,013
2,605,144 2,089,013
2,605,144 2,089,013
1,478 56,316
15,028,923 12,311,160
24,454 1,636,773
24,454 1,636,773
135,595 1,337,321
135,595 1,337,321
12,311,160 14,643,309

40/82



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
OOoooooooooooooooooood

30 29
30 11 27
@
@
@
60 61
0] 30 29 30 11 27
30 28 30 11 27
101,910,476 101,135,464
210,735 9,456,617
985,747 9,141,440
101,135,464 101,450,641
29 11 28 30 29
30 28 30 11 27
43 29 12 27 49 30 27
44 30 29 50 30 27
45 30 27 51 30 27
46 30 27 52 30 27
47 30 27 53 30 10 29
48 30 28 54 30 11 27
30 29
30 11 27
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30 11 27
o
@
30 28
920,601
920,601
30 11 27
2,505,006
2,505,006
30 28
30 11 27
30 29 30 11 27
30 28 30 11 27
1.1217 1.1443
10,000 11,217 10,000 11,443
98,290 99,970
98,290 99,970
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Goldman Sachs Funds
S.1.C.A.V. Goldman Sachs
Short Duration Opportunistic 12,697.200 975,779.820
Corporate Bond Portfolio
Class IX0 Shares (Cap MDist)

975,779.820
110,760,767

110,860,737
110,760,767

12,697.200

95.40 99.91

Goldman Sachs Funds S.I1.C.A.V. Goldman Sachs Short Duration Opportunistic Corporate Bond Portfolio
Class I1X0 Shares (Cap MDist)
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30 11

9,620,533

68,880

9,551,653

10,033,577

0.9520

116,198,637

37,852

116,160,785

101,433,578

1.1452

4,192,801,537

6,245,613

4,186,555,924

4,116,465,744

1.0170
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)
20 2018 11

12,800,000
3,850,000
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3,350,309

120
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397

21 61,304
301 3,026,181
75 262,823
397 3,350,309
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52

30

30

38

52

31

19

193

52
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38
19

57

46 29
47 30 30
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45 46
29 3 31 30 3 31
21,770,643 21,360,895
206,930 204,460
7,453 12,823
3,291,565 3,363,312
912,489 1,198,432
50,722 41,310
447,651 504,497
428 7,553
26,687,885 26,693,285
110,298 75,557
66,464 122,169
710 710
10,562 7,275
188,035 205,712
96,732 73,887
12,706 12,706
109,439 86,593
6,783,747 10,257,600
956,115 956,115
1,546 1,170
511,637 534,699
82,660 82,660
523,217 536,754
192
20,750 20,750
8,838,366 12,348,249
9,135,840 12,640,555
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35,823,726 39,333,840
( )
45 46

29 3 31 30 3 31
3,524 3,143
61,012 29,207
1,419,878 1,434,393
1,150,008 1,287,722
459,723 1,397,293
26,700 135,042
1,251,100 1,263,100
82,900 85,600
46,283 23,128
4,501,131 5,658,632
7,841 4,698
1,482,500 1,540,203
93,560 88,050
1,583,902 1,632,952
6,085,034 7,291,585
( )

45 46

29 3 31 30 3 31
2,000,000 2,000,000
156,268 156,268
156,268 156,268
343,731 343,731
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50/82

1,100,000 1,100,000
26,100,773 28,387,042
27,544,504 29,830,773
29,700,773 31,987,042
37,917 55,213
37,917 55,213
29,738,691 32,042,255
35,823,726 39,333,840

45 46

28 4 1 29 4 1

29 3 31 30 3 31
4,371,647 5,111,757
28,124,470 26,383,145
64,558 82,997
32,560,677 31,577,899
13,056,474 11,900,832
169,346 93,131

2,915

1,331,709 1,637,364
3,213,013 2,959,680
137,135 79,120
39,943 42,497
501,370 517,371
24,788 24,374
2,492 3,778
109,609 122,930
18,588,799 17,381,079
209,010 218,127
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2,852,929 2,809,008
129,064 86,028
32,873 9,864
639,080 647,269
22,638 29,121
142,966 159,224
174,826 199,255
620,232 622,807
217,625 219,724
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