


GOLDMAN SACHS VARIABLE INSURANCE TRUST MULTI-STRATEGY ALTERNATIVES PORTFOLIO

Schedule of Investmengsntinued)

March 31, 2022 (Unaudited)

ADDITIONAL INVESTMENT INFORMATION

FORWARD FOREIGN CURRENCY EXCHANGE CONTRACTS , At March 31, 2022, the Portfolio had the following forward foreign currenc

exchange contracts:

FORWARD FOREIGN CURRENCY EXCHANGE CONTRACTS WITH UNREALIZED GAIN

Currency Currency Settlement Unrealized
Counterparty Purchased Sold Date Gain
Barclays Bank PLC usD 69,484 JPY 8,000,000 6/15/2022 $
State Street Global Markets USD CHF 30,000 6/15/2022
TOTAL $ 3,784
FORWARD FOREIGN CURRENCY EXCHANGE CONTRACTS WITH UNREALIZED LOSS
Currency Currency Settlement Unrealized
Counterparty Purchased Sold Date Loss
The Bank of New York Mellon JPY 8,000,000 USD 65,980 6/15/2022 $
FUTURES CONTRACTS , At March 31, 2022, the Fund had the following futures contracts:
Unrealized
Number of Expiration Notional Appreciation/
Description Contracts Date Amount (Depreciation)
Long position contracts:
EURO STOXX Bank Index 35 06/17/22 $ 160,561 $ 7,
MSCI Emerging Markets E-Mini Index 10 06/17/22 524,771 37
U.S. Treasury 10 Year Note 18 06/21/22 2,275,736 (6¢

Total Futures Contracts

$ (20,711




GOLDMAN SACHS VARIABLE INSURANCE TRUST MULTI-STRATEGY ALTERNATIVES PORTFOLIO

Schedule of Investmengsntinued)

March 31, 2022 (Unaudited)

ADDITIONAL INVESTMENT INFORMATION (continued)

PURCHASED OPTIONS CONTRACTS , At March 31, 2022, the Portfolio had the following purchased option contracts:

Premiums
Paid
(Received) Unrealized

Exercise Expiration Number of Notional by the Appreciation/
Description Price Date Contracts Amount Value Portfolio  (Depreciation)
Purchased options contracts:
Calls
3 Month Eurodollar 99.00 USD 06/13/2022 9 $ 2,215,575 $ 506 $ 9471 $
3 Month Eurodollar 98.25 USD 09/19/2022 4 978,200 1,400 9,559
3 Month Eurodollar 99.00 USD 09/19/2022 12 2,934,600 825 9,178
3 Month Eurodollar 98.00 USD 12/19/2022 4 973,400 1,800 9,959
3 Month Eurodollar 98.75 USD 12/19/2022 12 2,920,200 1,650 11,128
3 Month Eurodollar 97.75 USD 03/13/2023 15 3,639,000 9,188 52,830 (
3 Month Eurodollar 97.75 USD 06/19/2023 7 1,695,225 4,769 28,546 (
3 Month Eurodollar 99.00 USD 12/19/2022 39 9,490,650 3,656 55,537 (
TOTAL $ 24,846,850 $ 23,794 $ 186,208 $ (162
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GOLDMAN SACHS VARIABLE INSURANCE TRUST TREND DRIVEN ALLOCATION FUND
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March 31, 2022 (Unaudited)

ADDITIONAL INVESTMENT INFORMATION

FUTURES CONTRACTS , At March 31, 2022, the Fund had the following futures contracts:

Unrealized

Number of Expiration Notional Appreciation/
Description Contracts Date Amount (Depreciation)
Long position contracts:
EURO STOXX 50 Index 398 06/17/22 $ 16,732,374 $ 76
FTSE 100 Index 92 06/17/22 8,776,073 258,
S&P 500 E-Mini Index 371 06/17/22 83,468,192 577,
TOPIX Index 87 06/09/22 13,516,689 747.¢
U.S. Treasury 10 Year Note 820 06/21/22 102,088,392 (1,43

Total Futures Contracts $ 226,32C




