
Capital Growth Portfolio

Schedule of Investments (unaudited)

As of March 31, 2022

The portfolio files its complete schedule of portfolio holdings with the Securities and Exchange
Commission (SEC) for the first and third quarters of each fiscal year as an exhibit to its reports on
Form N-PORT. The portfolio’s Form N-PORT reports are available on the SEC’s website at
www.sec.gov.
 

Shares

Market
Value
($000)

Common Stocks (96.4%)

Communication Services (6.4%)
* Alphabet Inc. Class A 15,000 41,720
* Alphabet Inc. Class C 8,370 23,377
* Baidu Inc. ADR 125,600 16,617
* Walt Disney Co. 73,300 10,054

Activision Blizzard Inc. 91,300 7,314
* Charter Communications Inc. Class A 5,400 2,946
* Meta Platforms Inc. Class A 12,500 2,779
* Live Nation Entertainment Inc. 12,800 1,506

106,313

Consumer Discretionary (12.5%)
* Tesla Inc. 49,800 53,664

Sony Group Corp. ADR 322,400 33,114
* Alibaba Group Holding Ltd. ADR 233,100 25,361
* Amazon.com Inc. 6,050 19,723

Ross Stores Inc. 182,800 16,536
* Mattel Inc. 615,200 13,664

Whirlpool Corp. 70,900 12,250
TJX Cos. Inc. 192,500 11,662
Bath & Body Works Inc. 91,100 4,354

* Royal Caribbean Cruises Ltd. 42,600 3,569
* Carnival Corp. 158,300 3,201
* Dollar Tree Inc. 14,800 2,370

eBay Inc. 35,400 2,027
* Victoria's Secret & Co. 30,366 1,560003 Tc
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Progressive Corp. 33,600 3,830
US Bancorp 61,500 3,269
CME Group Inc. 8,500 2,022
Citigroup Inc. 31,700 1,693

133,795

Health Care (25.2%)

Eli Lilly & Co. 377,071 107,982
Amgen Inc. 215,371 52,081

* Biogen Inc. 208,300 43,868
AstraZeneca plc ADR 601,900 39,930
Thermo Fisher Scientific Inc. 54,500 32,190

* Boston Scientific Corp. 640,902 28,386
Novartis AG ADR 247,350 21,705
Bristol-Myers Squibb Co. 279,900 20,441
Roche Holding AG 40,007 15,829

* BioMarin Pharmaceutical Inc. 129,100 9,954
* Elanco Animal Health Inc. (XNYS) 340,416 8,881

Abbott Laboratories 63,900 7,563
CVS Health Corp. 62,400 6,316
Zimmer Biomet Holdings Inc. 45,500 5,819

* BeiGene Ltd. ADR 23,700 4,470
Medtronic plc 31,300 3,473
Agilent Technologies Inc. 20,000 2,647

* IQVIA Holdings Inc. 10,200 2,358
Stryker Corp. 8,400 2,246

* Zimvie Inc. 4,550 104

416,243

Industrials (13.4%)

FedEx Corp. 204,000 47,203
* Southwest Airlines Co. 646,650 29,617

Siemens AG (Registered) 190,334 26,355
Union Pacific Corp. 57,700 15,764

* United Airlines Holdings Inc. 309,900 14,367
* Airbus SE 111,954 13,509

Caterpillar Inc. 53,400 11,899
* Delta Air Lines Inc. 252,500 9,991
* American Airlines Group Inc. 535,000 9,764

United Parcel Service Inc. Class B 35,850 7,688
* Alaska Air Group Inc. 108,100 6,271

Textron Inc. 77,100 5,735
* TransDigm Group Inc. 7,450 4,854

Deere & Co. 9,400 3,905
Carrier Global Corp. 73,800 3,385
CSX Corp. 77,700 2,910
AMETEK Inc. 21,000 2,797
General Dynamics Corp. 10,700 2,581
Otis Worldwide Corp. 21,250 1,635

* Lyft Inc. Class A 33,400 1,283

221,513

Information Technology (27.6%)

Microsoft Corp. 231,100 71,250
Texas Instruments Inc. 276,600 50,751

* Adobe Inc. 107,000 48,751
Micron Technology Inc. 588,300 45,823
KLA Corp. 101,300 37,082
Intel Corp. 572,600 28,378
NetApp Inc. 207,800 17,247





portfolio’s pricing time. When fair-value pricing is employed, the prices of securities used by a
portfolio to calculate its net asset value may differ from quoted or published prices for the same


