
Virtus AlphaSimplex Managed Futures Fund
Investments as of March 31, 2024
Unaudited

Short-Term Investments Shares/Principal Amount Security Description Currency Code Interest Rate Market Value % of TNA
60,000,000 BACNA CD 5.8000 04/10/24 USD 5.8 60,006,957.00 2.57
40,000,000 BANK OF AMERICA NA CD FLT 24 USD 5.97 40,009,006.80 1.72
17,000,000 BANK OF MONTREAL/CHICAGO IL USD 5.97 17,018,051.96 0.73
50,000,000 BANK OF NOVA SCOTIA/HOUSTON USD 5.89 50,074,700.50 2.15
52,000,000 BNPPNY YCD 5.2000 12/19/24 USD 5.2 51,917,549.32 2.23
38,000,000 BNPPNY YCD 5.2700 10/04/24 USD 5.27 37,957,101.04 1.63
30,000,000 CANADIAN IMPERIAL BANK OF COMMERCE/NEW YORK NY USD 5.62 30,002,312.40 1.29
30,000,000 CIBCNY YCD 5.8400 05/13/24 USD 5.84 30,012,172.50 1.29
37,000,000 COOPERATIEVE RABOBANK UA/NY USD 5.61 37,006,556.40 1.59
86,000,000 DNBNNY YCD 5.2700 04/02/24 USD 5.27 85,999,777.26 3.69
40,000,000 DZBK YCD 5.3000 06/03/24 USD 5.3 39,985,442.40 1.72
51,500,000 MITSUBISHI UFJ TRUST & BANKING CORP/NY USD 5.49 51,501,168.54 2.21
81,500,000 MIZUHO BANK LTD/NEW YORK NY USD 5.49 81,506,653.66 3.5
50,000,000 NABNY YCD 5.1200 09/25/24 USD 5.12 49,948,865.00 2.14
50,000,000 NORDEA BANK ABP/NEW YORK NY USD 5.88 50,094,085.50 2.15
30,000,000 OVERSEA-CHINESE BANKING CORP LTD/NEW YORK USD 5.49 29,990,434.80 1.29
35,000,000 OVERSEA-CHINESE BANKING CORP LTD/NEW YORK USD 5.48 34,990,603.90 1.5
50,000,000 Royal Bank of Canada New York Branch 5.96 CD 20/09/2024 USD USD 5.96 50,093,783.50 2.15
50,000,000 RY YCD 5.8300 07/23/24 USD 5.83 50,049,694.50 2.15
25,000,000 SEBNY YCD 5.2500 10/08/24 USD 5.25 24,968,579.50 1.07
40,000,000 SUMIBK YCD 5.8200 04/12/24 USD 5.82 40,005,672.80 1.72
46,500,000 SUMITOMO MITSUI BANKING CORP/NEW YORK USD 5.49 46,501,778.16 1.99
37,500,000 SVENSKA HANDELSBANKEN/NEW YORK NY USD 5.86 37,562,730.00 1.61
25,000,000 TDNY YCD 0 07/02/24 USD 6.03 25,036,178.00 1.07
30,000,000 TDNY YCD 5.8900 05/22/24 USD 5.89 30,015,285.00 1.29
50,000,000 TDNY YCD 5.9700 10/07/24 USD 5.97 50,101,587.00 2.15
15,000,000 UNITED STATES TREASURY BILL USD 0 14,962,715.10 0.64
45,000,000 UNITED STATES TREASURY BILL USD 0 44,478,350.10 1.91
34,000,000 UNITED STATES TREASURY BILL USD 0 33,640,420.08 1.44
94,000,000 UNITED STATES TREASURY BILL USD 0 93,670,569.48 4.02
75,000,000 UNITED STATES TREASURY BILL USD 0 74,582,871.00 3.2
88,000,000 UNITED STATES TREASURY BILL USD 0 87,332,793.68 3.75
12,000,000 UNITED STATES TREASURY BILL USD 0 11,896,504.20 0.51
19,000,000 UNITED STATES TREASURY BILL USD 0 18,818,257.02 0.81

1,000,000 UNITED STATES TREASURY BILL USD 0 999,854.98 0.04
15,000,000 UNITED STATES TREASURY BILL USD 0 14,936,462.85 0.64
10,000,000 UNITED STATES TREASURY BILL USD 0 9,835,502.10 0.42

8,000,000 UNITED STATES TREASURY BILL USD 0 7,877,334.48 0.34
8,000,000 UNITED STATES TREASURY BILL USD 0 7,996,539.12 0.34
8,000,000 UNITED STATES TREASURY BILL USD 0 7,988,357.76 0.34
9,000,000 UNITED STATES TREASURY BILL USD 0 8,968,458.78 0.38
5,000,000 UNITED STATES TREASURY BILL USD 0 4,972,191.40 0.21
9,000,000 UNITED STATES TREASURY BILL USD 0 8,931,762.99 0.38
9,000,000 UNITED STATES TREASURY BILL USD 0 8,922,378.15 0.38
5,000,000 UNITED STATES TREASURY BILL USD 0 4,999,274.90 0.21
8,000,000 UNITED STATES TREASURY BILL USD 0 7,990,681.76 0.34
9,000,000 UNITED STATES TREASURY BILL USD 0 8,980,239.33 0.39

21,000,000 UNITED STATES TREASURY BILL USD 0 20,932,368.24 0.9
9,000,000 UNITED STATES TREASURY BILL USD 0 8,961,877.71 0.38
5,000,000 UNITED STATES TREASURY BILL USD 0 4,917,751.05 0.21
8,000,000 UNITED STATES TREASURY BILL USD 0 7,958,010.96 0.34
9,000,000 UNITED STATES TREASURY BILL USD 0 8,934,187.50 0.38
5,000,000 UNITED STATES TREASURY BILL USD 0 4,958,443.45 0.21
9,000,000 UNITED STATES TREASURY BILL USD 0 8,852,640.93 0.38

50,000,000 UNITED STATES TREASURY BILL- WHEN ISSUED USD 0 49,369,552.00 2.12
5,000,000 UNITED STATES TREASURY BILL- WHEN ISSUED USD 0 4,977,268.80 0.21
5,000,000 UNITED STATES TREASURY BILL- WHEN ISSUED USD 0 4,977,268.80 0.21

23,500,000 WESTPAC BANKING CORP/NY USD 5.8 23,501,723.96 1.01
45,000,000 WSTNY YCD 5.8400 08/15/24 USD 5.84 45,050,377.05 1.93

Total Investments 1,808,529,717.15 77.58%
Other Assets and Liabilities 522,712,425.60 22.42%
Total Net Assets 2,331,242,142.75 100.00%

Financial and Currency Futures Long Security Description Currency Code Maturity Date Shares/Principal Amount Notional Cost Base Unrealized Gain/Loss on Cleared Derivatives Base
LONG GILT FUTURE JUN24 GBP 2024-06-26 112 14,127,598.35 60,125.15
MSCI SING IX ETS APR24 SGD 2024-04-29 229 4,932,764.30 -20,342.17
DAX INDEX FUTURE  JUN24 EUR 2024-06-21 244 123,564,574.36 4,448,745.86
NIKKEI 225 (OSE) JUN24 JPY 2024-06-13 307 81,586,801.43 656,724.80
S&P MID 400 EMINI JUN24 USD 2024-06-21 339 104,323,860.00 3,009,144.44
NASDAQ 100 E-MINI JUN24 USD 2024-06-21 402 148,539,000.00 1,487,075.43
EURO-OAT FUTURE JUN24 EUR 2024-06-06 420 58,076,005.89 -14,172.77
IBEX 35 INDX FUTR APR24 EUR 2024-04-19 460 54,922,807.84 3,151,051.12
FTSE 100 IDX FUT  JUN24 GBP 2024-06-21 505 50,914,373.71 1,056,144.78
FTSE/MIB IDX FUT  JUN24 EUR 2024-06-21 509 93,932,227.56 3,559,654.79
TOPIX INDX FUTR JUN24 JPY 2024-06-13 516 93,720,570.75 1,797,337.82
E-MINI RUSS 2000  JUN24 USD 2024-06-21 661 70,921,995.00 1,228,552.94
MSCI EMGMKT       JUN24 USD 2024-06-21 747 39,180,150.00 63,298.67
S&P/TSX 60 IX FUT JUN24 CAD 2024-06-20 821 162,605,942.93 2,769,919.17
S&P500 EMINI FUT  JUN24 USD 2024-06-21 853 226,407,525.00 5,008,849.93
FTSE TAIWAN INDEX APR24 USD 2024-04-29 884 60,996,000.00 28,985.60
DJIA MINI E-CBOT JUN24 USD 2024-06-21 907 182,198,160.00 4,456,282.42
SPI 200 FUTURES JUN24 AUD 2024-06-20 984 127,459,221.09 3,791,299.69
BRAZIL REAL FUT MAY24 USD 2024-04-30 1,002 19,944,810.00 -87,555.76
EURO-BTP FUTURE JUN24 EUR 2024-06-06 1,074 137,895,089.95 1,630,268.71
CAC40 10 EURO FUT APR24 EUR 2024-04-19 1,170 103,801,498.81 1,907,199.14
MSCI EAFE         JUN24 USD 2024-06-21 1,197 141,072,435.00 -214,257.78
IFSC NIFTY 50 FUT APR24 USD 2024-04-25 1,361 61,194,643.00 531,559.00
INR/USD APR24 USD 2024-04-26 1,524 36,530,280.00 -219,456.00
BP CURRENCY FUT   JUN24 USD 2024-06-17 1,655 130,610,531.25 -1,699,419.99
STOXX EUROPE 600  JUN24 EUR 2024-06-21 1,886 51,966,521.49 1,014,403.28
OMXS30 IND FUTURE APR24 SEK 2024-04-19 2,869 67,664,335.76 1,333,857.55
EURO STOXX 50     JUN24 EUR 2024-06-21 3,292 179,176,918.39 5,382,002.35

Financial and Currency Futures Short Security Description Currency Code Maturity Date Shares/Principal Amount Notional Cost Base Unrealized Gain/Loss on Cleared Derivatives Base
EURO-SCHATZ FUT JUN24 EUR 2024-06-06 -13,343 -1,521,561,599.64 -1,080,072.87
3MO EURO EURIBOR JUN24 EUR 2024-06-17 -12,279 -3,191,084,685.25 3,293,871.67
3 MONTH SOFR FUT SEP24 USD 2024-12-17 -8,220 -1,955,024,250.00 -378,296.07
US 2YR NOTE (CBT) JUN24 USD 2024-06-28 -5,182 -1,059,638,036.43 673,161.08
JPN YEN CURR FUT  JUN24 USD 2024-06-17 -4,214 -352,158,712.50 9,911,771.05
ICE 3MTH SONIA FU JUN24 GBP 2024-09-17 -4,077 -1,222,638,646.68 -272,213.38
US 5YR NOTE (CBT) JUN24 USD 2024-06-28 -2,973 -318,157,467.99 -755,836.42
C$ CURRENCY FUT   JUN24 USD 2024-06-18 -2,275 -168,213,500.00 -22,954.44
EURO-BOBL FUTURE JUN24 EUR 2024-06-06 -2,247 -286,658,806.09 -1,233,685.29
AUDUSD CRNCY FUT  JUN24 USD 2024-06-17 -2,066 -134,971,780.00 1,513,146.42



US 10YR NOTE (CBT)JUN24 USD 2024-06-18 -1,623 -179,823,336.24 -1,039,712.15
EURO FX CURR FUT  JUN24 USD 2024-06-17 -1,618 -218,864,837.50 1,811,468.01
US 10YR ULTRA FUT JUN24 USD 2024-06-18 -1,113 -127,560,239.94 -1,068,599.00
AUST 3YR BOND FUT JUN24 AUD 2024-06-17 -854 -59,498,702.96 -39,759.85
CAN 10YR BOND FUT JUN24 CAD 2024-06-19 -716 -63,610,379.83 -344,653.17
90-DAY BANK BILL JUN24 AUD 2024-06-13 -539 -347,579,762.63 1,119.53
3M CORRA FUTURES SEP24 CAD 2024-12-17 -509 -89,701,127.68 35,860.63
US LONG BOND(CBT) JUN24 USD 2024-06-18 -444 -53,474,250.00 -975,903.10
SHORT EURO-BTP FU JUN24 EUR 2024-06-06 -425 -48,547,171.15 -13,616.86
EURO-BUND FUTURE JUN24 EUR 2024-06-06 -412 -59,285,569.36 -652,289.77
US ULTRA BOND CBT JUN24 USD 2024-06-18 -398 -51,342,000.00 -1,245,386.32
KRW/USD MINI APR24 USD 2024-04-15 -274 -5,074,480.00 31,885.00
HSCEI FUTURES APR24 HKD 2024-04-29 -208 -7,725,357.42 4,503.70
HANG SENG IDX FUT APR24 HKD 2024-04-29 -151 -15,983,786.68 60,962.84
AUST 10Y BOND FUT JUN24 AUD 2024-06-17 -111 -8,432,295.55 1,300.55
FTSE/JSE TOP 40 JUN24 ZAR 2024-06-20 -63 -2,292,714.36 -62,916.57
EURO-BUXL 30Y BND JUN24 EUR 2024-06-06 -61 -8,936,977.63 -253,062.44

Commodity Futures Long Security Description Currency Code Maturity Date Shares/Principal Amount Notional Cost Base Unrealized Gain/Loss on Cleared Derivatives Base
SILVER FUTURE MAY24 USD 2024-05-29 30 3,737,400.00 -30,500.55
LME COPPER FUTURE JUN24 USD 2024-06-19 97 21,452,518.50 31,308.25
LME NICKEL FUTURE JUN24 USD 2024-06-19 162 17,237,611.26 -966,020.22
LME ZINC FUTURE JUN24 USD 2024-06-19 186 11,642,545.50 -319,005.00
LEAN HOGS FUTURE JUN24 USD 2024-06-14 189 7,669,620.00 -96,622.92
COFFEE 'C' FUTURE MAY24 USD 2024-05-20 287 20,324,981.25 542,974.86
NY HARB ULSD FUT MAY24 USD 2024-04-30 323 35,579,548.20 408,354.10
COCOA FUTURE MAY24 USD 2024-05-15 357 34,864,620.00 18,257,673.80
SGX IRON ORE 62 MAY24 USD 2024-05-31 441 4,455,864.00 -187,425.00
LME PRI ALUM FUTR JUN24 USD 2024-06-19 483 27,432,923.75 757,854.25
COTTON NO.2 FUTR MAY24 USD 2024-05-08 493 22,525,170.00 -273,610.00
GASOLINE RBOB FUT MAY24 USD 2024-04-30 566 64,674,103.20 2,187,924.45
LIVE CATTLE FUTR JUN24 USD 2024-06-28 772 55,661,200.00 -1,293,027.12
WTI CRUDE FUTURE MAY24 USD 2024-04-22 807 67,118,190.00 2,954,490.91
LOW SU GASOIL G   MAY24 USD 2024-05-10 862 69,649,600.00 -198,976.03
COPPER FUTURE MAY24 USD 2024-05-29 929 93,062,575.00 -2,232,286.58
GOLD 100 OZ FUTR JUN24 USD 2024-06-26 1,090 243,985,600.00 5,691,542.21
BRENT CRUDE FUTR JUN24 USD 2024-04-30 1,102 95,874,000.00 4,181,556.29

Commodity Futures Short Security Description Currency Code Maturity Date Shares/Principal Amount Notional Cost Base Unrealized Gain/Loss on Cleared Derivatives Base
CORN FUTURE JUL24 USD 2024-07-12 -4,465 -101,467,125.00 776,014.76
NATURAL GAS FUTR  MAY24 USD 2024-04-26 -2,413 -42,541,190.00 2,101,457.92
SOYBEAN FUTURE JUL24 USD 2024-07-12 -1,523 -91,779,787.50 158,456.05
SOYBEAN MEAL FUTR JUL24 USD 2024-07-12 -1,287 -43,886,700.00 137,908.33
WHEAT FUTURE(CBT) JUL24 USD 2024-07-12 -966 -27,808,725.00 255,326.44
SOYBEAN OIL FUTR JUL24 USD 2024-07-12 -884 -25,713,792.00 -1,450,192.63
LME PRI ALUM FUTR JUN24 USD 2024-06-19 -727 -40,177,412.00 -2,254,670.00
ECX EMISSION DEC24 EUR 2024-12-16 -640 -42,670,675.20 -1,600,232.35
SUGAR #11 (WORLD) JUL24 USD 2024-06-28 -478 -11,858,224.00 -129,843.54
LME NICKEL FUTURE JUN24 USD 2024-06-19 -249 -24,263,513.10 -746,524.98
LME ZINC FUTURE JUN24 USD 2024-06-19 -238 -14,180,508.75 -308,752.75
KC HRW WHEAT FUT JUL24 USD 2024-07-12 -216 -6,261,300.00 322,921.56
PLATINUM FUTURE JUL24 USD 2024-07-29 -208 -9,579,440.00 -151,562.74
PALLADIUM FUTURE JUN24 USD 2024-06-26 -71 -7,252,650.00 -499,803.23
LME COPPER FUTURE JUN24 USD 2024-06-19 -46 -9,536,617.50 -651,589.00
ALUMINUM FUTURES JUN24 USD 2024-06-26 -11 -637,518.75 -17,683.07

Forwards Currency Code Shares/Principal Amount Base Currency Code Book Cost Base Maturity Date Total Unrealized Gain/Loss Base
MXN 2,995,000,000 USD 175,457,857.14 2024-06-20 2,351,626.54
PLN 698,500,000 USD 177,715,472.04 2024-06-20 -2,997,617.95
ZAR 485,500,000 USD 25,783,992.35 2024-06-20 -326,484.07
SEK 370,000,000 USD 36,412,333.87 2024-06-20 -1,726,409.46
CNH 83,000,000 USD 11,626,816.20 2024-06-20 -153,496.70
SGD 33,500,000 USD 25,284,325.21 2024-06-20 -380,179.79
NZD 32,600,000 USD 20,087,648.80 2024-06-20 -609,836.56
TRY 29,400,000 USD 830,860.65 2024-06-20 -5,733.29
NZD -191,800,000 USD -115,307,021.52 2024-06-20 710,567.90
CHF -195,625,000 USD -221,065,058.80 2024-06-20 2,138,220.61
TRY -226,500,000 USD -6,225,495.77 2024-06-20 -131,352.80
SGD -262,500,000 USD -196,647,864.38 2024-06-20 1,503,441.32
SEK -564,000,000 USD -53,499,357.72 2024-06-20 626,759.43
NOK -658,000,000 USD -61,653,829.18 2024-06-20 925,091.71
ZAR -889,500,000 USD -47,105,655.58 2024-06-20 464,144.53
CNH -1,247,000,000 USD -174,426,786.18 2024-06-20 2,050,528.12

AUD Australian Dollar
CAD Canadian Dollar
CHF Swiss Franc
CNH Chinese Yuan
EUR Euro
GBP British Pound Sterling
HKD Hong Kong Dollar
JPY Japanese Yen
MXN Mexican Peso
NOK Norwegian Krone
NZD New Zealand Dollar
PLN Polish Zloty
SEK Swedish Krona
SGD Singapore Dollar
TRY New Turkish Lira
USD US Dollar
ZAR South Africa Rand

Key to abbreviations:

*The notional amount of each security is stated in the currency in which the security is denominated.

Interest rate may be fixed or variable depending on terms of the security.  Interest rate disclosed is that which is in effect as of the date of this holdings report.

Natixis Funds were previously distributed by Natixis Distribution, LLC. Effective 5/22/2023 VP Distributors, LLC is the distributor of the Fund.

An investment in the Funds involves risk, including loss of principal.

Market value and unrealized appreciation (depreciation) are stated in US Dollars unless otherwise noted.

The portfolio is actively managed and holdings are subject to change.  There is no guarantee the Fund continues to invest in the securities referenced. The portfolio data is for informational purposes 
only. It does not constitute a recommendation or an offer for a particular security or fund, nor should it be taken as a solicitation or recommendation to buy or sell securities or other investments. An 
investment in the Fund involves risk, including loss of principal.

Unlike the Fund’s regulatory filings, the portfolio data and its presentation in this document are not required to conform to Generally Accepted Accounting Principles (GAAP) and Securities and 
N-PORT filings for each fiscal year.


