Short-Term Investment-Grade 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 portfolioss Form N-PORT reports are available on the SECes website at



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
4 BANK Class ASB Series 2018-BN14 4.185% 9/15/60 485 502
4 BANK Class ASB Series 2019-BN17 3.623% 4/15/52 164 166
46 Bear Stearns ARM Trust Class 1A1 Series
2007-3 3.164% 5/25/47 111 110
46 Bear Stearns ARM Trust Class 2A1 Series
2006-4 2.802%  10/25/36 114 106
4.6 Benchmark Mortgage Trust Class A5 Series
2018-B1 3.666% 1/15/51 190 193
4.6 Benchmark Mortgage Trust Class A5 Series
2018-B2 3.882% 2/15/51 200 205
4.6 Benchmark Mortgage Trust Class AM Series
2018-B1 3.878% 1/15/51 160 161
4 Benchmark Mortgage Trust Class ASB Series
2019-B10 3.615% 3/15/62 177 179
46 Brazos Higher Education Authority Inc. Class A2
Series 2011-1, 3M USD LIBOR + 0.800% 1298% 2/25/30 135 135
45  BXTrust Class A Series 2019-OC11 3.202% 12/9/41 370 358
45  Canadian Pacer Auto Receivables Trust Class A4
Series 2018-2A 3.440% 8/21/23 47 48
45  Canadian Pacer Auto Receivables Trust Class A4
Series 2019-1A 2.960% 6/19/24 140 141
45  Canadian Pacer Auto Receivables Trust Class A4
Series 2020-1A 1890% 3/19/25 200 197
4 Capital One Multi-Asset Execution Trust
Class A3 Series 2021-A3 1040%  11/16/26 1,340 1,283
4 Capital One Prime Auto Receivables Trust
Class A3 Series 2019-1 2.510%  11/15/23 94 94
4 Capital One Prime Auto Receivables Trust
Class A3 Series 2021-1 0.770% 9/15/26 400 383

Capital One Prime Auto Receivables Trust



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
46 CHL Mortgage Class 1A1 Series 2006-HYB1
Pass-Through Trust 2.638% 3/20/36 78 76
46 CHL Mortgage Class 3A1 Series 2007-HYB2

Pass-Through Trust 2.706% 2/25/47 91 71

4 Citigroup Commercial Mortgage Trust Class A3
Series 2014-GC23 3.356% 7/10/47 221 221

4 Citigroup Commercial Mortgage Trust Class A3
Series 2014-GC25 3.372%  10/10/47 1,141 1,131

4 Citigroup Commercial Mortgage Trust Class A3
Series 2017-P8 3.203% 9/15/50 60 59

4 Citigroup Commercial Mortgage Trust Class A4
Series 2013-GC11 3.093% 4/10/46 156 156

4 Citigroup Commercial Mortgage Trust Class A4
Series 2014-GC19 4.023% 3/10/47 150 151

4 Citigroup Commercial Mortgage Trust Class A4
Series 2014-GC21 3.575% 5/10/47 198 198

4 Citigroup Commercial Mortgage Trust Class A4
Series 2014-GC23 3.622% 7/10/47 570 570

4 Citigroup Commercial Mortgage Trust Class A4
Series 2014-GC25 3.635%  10/10/47 651 651

4 Citigroup Commercial Mortgage Trust Class A4
Series 2015-GC31 3.762% 6/10/48 1,315 1,323

Citigroup Commercial Mortgage Trust Class A4



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)

4 COMM Mortgage Trust Class A4 Series
2013-CR8 3.334% 6/10/46 7 7

46 COMM Mortgage Trust Class A4 Series
2013-CR9 4.255% 7/10/45 326 331

4 COMM Mortgage Trust Class A4 Series
2013-LC6 2.941% 1/10/46 75 75

46 COMM Mortgage Trust Class A4 Series
2014-CR15 4.074% 2/10/47 400 406

4 COMM Mortgage Trust Class A4 Series
2014-CR17 3.700% 5/10/47 37 37

4 COMM Mortgage Trust Class A4 Series
2014-CR18 3.550% 7115/47 188 188

4 COMM Mortgage Trust Class A4 Series
2015-CR25 3.759% 8/10/48 253 255

4 COMM Mortgage Trust Class A4 Series
2015-CR26 3.630%  10/10/48 753 755

4 COMM Mortgage Trust Class A4 Series
2015-CR27 3.612%  10/10/48 815 816

4 COMM Mortgage Trust Class A4 Series
2015-LC19 3.183% 2/10/48 438 434

46 COMM Mortgage Trust Class A5 Series
2013-CR8 3.612% 6/10/46 205 206

4 COMM Mortgage Trust Class A5 Series
2013-LC13 4.205% 8/10/46 307 310

4 COMM Mortgage Trust Class A5 Series
2014-CR18 3.828% 7115147 381 383

4 COMM Mortgage Trust Class A5 Series
2014-LC17 3.917%  10/10/47 479 484

4 COMM Mortgage Trust Class A5 Series
2015-CR22 3.309% 3/10/48 825 820

4 COMM Mortgage Trust Class A5 Series
2015-CR24 3.696% 8/10/48 322 324

4 COMM Mortgage Trust Class AM Series
2012-CR2 3.791% 8/15/45 100 101



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
4 DBJPM Mortgage Trust Class A5 Series 2017-C6 3.328% 6/10/50 130 130
4 Discover Card Execution Note Trust Class A2
Series 2021-A2 1030% 9/15/28 330 306
45  DLLAD LLC Class A3 Series 2021-1A 0.640% 9/21/26 400 376
4.5 Dlimt LLC Class A3 Series 2021-1 1000% 7121125 350 338
45  Dllmt LLC Class A4 Series 2021-1 1240% 6/20/29 230 219
4 Drive Auto Receivables Trust Class C Series
2018-5 3.990% 1/15/25 24 24

Drive Auto Receivables Trust Class C Series



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
GM Financial Automobile Leasing Trust Class A4
Series 2021-2 0.410% 5/20/25 200 194
GM Financial Automobile Leasing Trust Class A4
Series 2021-3 0.500% 7/121/25 300 286
GM Financial Automobile Leasing Trust Class B
Series 2021-3 0.760% 7121/25 270 258
GM Financial Automobile Leasing Trust Class C
Series 2020-2 2.560% 7122124 150 150
GM Financial Automobile Leasing Trust Class C
Series 2021-2 1010% 5/20/25 360 347
GM Financial Automobile Leasing Trust Class D
Series 2020-1 2.280% 6/20/24 210 210
GM Financial Automobile Leasing Trust Class D
Series 2020-2 3.210%  12/20/24 210 211
GM Financial Consumer Automobile
Receivables Trust Class A3 Series 2021-2 0.510% 4/16/26 410 400
GM Financial Consumer Automobile
Receivables Trust Class A3 Series 2021-3 0.480% 6/16/26 780 756
GM Financial Consumer Automobile
Receivables Trust Class A3 Series 2021-4 0.680% 9/16/26 230 220
GM Financial Consumer Automobile
Receivables Trust Class A4 Series 2021-2 0.820%  10/16/26 330 317
GM Financial Consumer Automobile
Receivables Trust Class A4 Series 2021-3 0.730% 8/16/27 420 399
GM Financial Consumer Automobile
Receivables Trust Class A4 Series 2021-4 0.990%  10/18/27 340 323
GM Financial Consumer Automobile
Receivables Trust Class B Series 2020-3 0.810% 1/16/26 200 193
GM Financial Consumer Automobile
Receivables Trust Class B Series 2020-4 0.730% 3/16/26 240 230
GM Financial Consumer Automobile
Receivables Trust Class B Series 2021-1 0.750% 5/17/27 100 95



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)
45 GMF Floorplan Owner Revolving Trust Class C
Series 2020-1 1480% 8/15/25 110 107
45 GMF Floorplan Owner Revolving Trust Class C
Series 2020-2 1310%  10/15/25 200 196
45  Golden Credit Card Trust Class A Series 2021-1A 1140% 8/15/28 840 778
456  Gosforth Funding plc Class Al Series 2018-1A,
3M USD LIBOR + 0.450% 0.948% 8/25/60 54 54
46  GS Mortgage Securities Corp. Il Class A5 Series
2018-GS10 4.155% 7/10/51 100 104
4 GS Mortgage Securities Trust Class A3 Series
2015-GC34 3.244%  10/10/48 118 116
4 GS Mortgage Securities Trust Class A3 Series
2017-GS6 3.433% 5/10/50 75 75
4 GS Mortgage Securities Trust Class A4 Series
2013-GC12 3.135% 6/10/46 306 308
4 GS Mortgage Securities Trust Class A4 Series
2013-GC14 3.955% 8/10/46 671 676
4 GS Mortgage Securities Trust Class A4 Series
2014-GC26 3.364%  11/10/47 384 378
4 GS Mortgage Securities Trust Class A4 Series
2015-GC28 3.136% 2/10/48 910 902
4 GS Mortgage Securities Trust Class A4 Series
2015-GC30 3.382% 5/10/50 413 409
4 GS Mortgage Securities Trust Class A4 Series
2015-GC32 3.764% 7110/48 229 230
4 GS Mortgage Securities Trust Class A4 Series
2015-GC34 3.506%  10/10/48 588 587
4 GS Mortgage Securities Trust Class A4 Series
2016-GS3 2.850%  10/10/49 530 515
46 GS Mortgage Securities Trust Class A4 Series
2018-GS9 3.992% 3/10/51 10 10
4 GS Mortgage Securities Trust Class A4 Series
2019-GC38 3.968% 2/10/52 200 206
4 GS Mortgage Securities Trust Class A4 Series
2019-GC40 3.160% 7/10/52 110 109
46 GS Mortgage Securities Trust Class A5 Series .
2013-GC13 4.031% 7/10/46 543 549
4 GS Mortgage Securities Trust Class A5 Series
2014-GC20 3.998% 4/10/47 600 604

4 GS Mortgage Securities Trust Class A5 Series
2014.9(rd 04)] TJ0 Tc 5.5 0 0 4.5 18 206-2 8 204.2813 Tm [(GS Mortgage Securities 15.5 0 0 4.5 18 22221242¢e(0 ries)] T50 0 4.5 Tc -0.00001 Tv



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
4 Harley-Davidson Motorcycle Trust Class A3
Series 2021-B 0.560%  11/16/26 780 759
4 Harley-Davidson Motorcycle Trust Class A4
Series 2020-A 1930% 4/15/27 240 238
45 Hertz Vehicle Financing Ill LLC Class A Series
2022-1A 1990% 6/25/26 330 319
45 Hertz Vehicle Financing Ill LLC Class A Series
2022-1A 2.630% 6/25/26 140 132
45 Hertz Vehicle Financing Ill LLC Class A Series
2022-3A 3.370% 3/25/25 140 140
4 Hertz Vehicle Financing Ill LLC Class C Series
2022-3A 4.350% 6/25/26 100 100
4 Honda Auto Receivables Owner Trust Class A3
Series 2021-3 0.410%  11/18/25 650 627
4 Honda Auto Receivables Owner Trust Class A3
Series 2021-4 1140% 6/21/28 250 238
4 Honda Auto Receivables Owner Trust Class A4
Series 2021-2 0.550% 8/16/27 400 381
4 Honda Auto Receivables Owner Trust Class A4
Series 2021-3 0.600%  12/20/27 350 332
45  HPEFS Equipment Trust Class B Series 2020-1A 1890% 2/20/30 300 300
45  HPEFS Equipment Trust Class C Series 2019-1A 2.490% 9/20/29 80 80
45  HPEFS Equipment Trust Class D Series 2019-1A 2.720% 9/20/29 100 100
45 Hudson Yards Mortgage Trust Class A Series
2019-30HY 3.228% 7/10/39 330 321
45 Hudsons Bay Simon JV Trust Class A7 Series
2015-HB7 3.914% 8/5/34 500 469

4,5

Hyundai Auto Lease Securitization Trust



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
4 JP Morgan Chase Commercial Mortgage
Securities Trust Class A3 Series 2012-C6 3.507% 5/15/45 56 56
4 JP Morgan Chase Commercial Mortgage
Securities Trust Class A3 Series 2013-C16 3.881%  12/15/46 36 36
4.6 JP Morgan Chase Commercial Mortgage
Securities Trust Class A4 Series 2013-C13 3.994% 1/15/46 77 78
4 JP Morgan Chase Commercial Mortgage
Securities Trust Class A4 Series 2013-C16 4.166%  12/15/46 50 50
4 JP Morgan Chase Commercial Mortgage
Securities Trust Class A5 Series 2013-LC11 2.960% 4/15/46 2 2
4 JP Morgan Chase Commercial Mortgage
Securities Trust Class AS Series 2013-C16 4.517%  12/15/46 400 406
46 JP Morgan Chase Commercial Mortgage
Securities Trust Class B Series 2013-C16 4.942%  12/15/46 550 564
46 JP Morgan Chase Commercial Mortgage
Securities Trust Class C Series 2013-C13 4.077% 1/15/46 70 70
46 JP Morgan Chase Commercial Mortgage
Securities Trust Class C Series 2013-C16 5.007%  12/15/46 270 274
456  JP Morgan Chase Commercial Mortgage
Securities Trust Class D Series 2010-C2 5.892%  11/15/43 60 55
4 JPMBB Commercial Mortgage Securities Trust
Class A3 Series 2014-C26 3.231% 1/15/48 877 865
4 JPMBB Commercial Mortgage Securities Trust
Class A3 Series 2015-C31 3.801% 8/15/48 577 577
46 JPMBB Commercial Mortgage Securities Trust
Class A4 Series 2013-C14 4.133% 8/15/46 226 227

JPMBB Commercial Mortgage Securities Trust



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)




Coupon

Maturity
Date

Face
Amount
($000)

Market
Value
($000)

a

Morgan Stanley Bank of America Merrill Lynch



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
4.5 Navient Private Education Loan Trust Class A2A
Series 2017-A 2.880%  12/16/58 134 135
4.5 Navient Private Education Loan Trust Class A2A
Series 2018-BA 3.610%  12/15/59 293 292
4.5 Navient Private Education Refi Loan Trust
Class A2A Series 2018-DA 4.000%  12/15/59 898 909
456  Navient Student Loan Trust Class A2 Series
2016-2A, 1M USD LIBOR + 1.050% 1507% 6/25/65 2 2
456  Navient Student Loan Trust Class A2 Series
2016-6A, 1M USD LIBOR + 0.750% 1207% 3/25/66 281 281
45 Navient Student Loan Trust Class A2A Series
2019-BA 3.390%  12/15/59 417 417
4 Nissan Auto Receivables Owner Trust Class A4
Series 2019-A 3.000% 9/15/25 280 282
45 One Bryant Park Trust Class A Series 2019-OBP 2.516% 9/15/54 200 185
4.5 Palisades Center Trust Class A Series 2016-PLSD 2.713% 4/13/33 330 302
456  Pepper Residential Securities Trust Class A1U
Series 21A, 1M USD LIBOR + 0.880% 1311% 1/16/60 109 109
456  Pepper Residential Securities Trust No. 22
Class A1U Series 22A, 1M USD LIBOR +
1000% 1449% 6/20/60 57 57
456  Pepper Residential Securities Trust No. 23
Class AlU Series 23A, 1M USD LIBOR +
0.950% 1418% 8/18/60 50 50
456  PHEAA Student Loan Trust Class A Series
2016-2A, 1M USD LIBOR + 0.950% 1407%  11/25/65 264 267
456 RESIMAC Bastille Trust Class Al Series
2018-1NCA, 1M USD LIBOR + 0.850% 1139% 12/5/59 165 164
456 RESIMAC MBS Trust Class A1A Series 2018-2A,
1M USD LIBOR + 0.850% 1171% 4/10/50 24 24
4,56

RESIMAC Premier Class Al Series 2018-1A, 1M






Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
4 UBS Commercial Mortgage Trust Class A4
Series 2017-C7 3.679%  12/15/50 150 152
4 UBS Commercial Mortgage Trust Class ASB
Series 2019-C16 3.460% 4/15/52 167 167
4.5 UBS-BAMLL Trust Class A Series 2012-WRM 3.663% 6/10/30 606 603
4 UBS-Barclays Commercial Mortgage Trust
Class A4 Series 2013-C6 3.244% 4/10/46 150 150
4 UBS-Barclays Commercial Mortgage Trust
Class AS Series 2013-C6 3.469% 4/10/46 50 50
4 Verizon Master Trust Class A Series 2021-1 0.500% 5/20/27 1,540 1,466
4 Verizon Master Trust Class A Series 2021-2 0.990% 4/20/28 530 504
4 Verizon Master Trust Class B Series 2021-1 0.690% 5/20/27 730 692
4 Verizon Master Trust Class B Series 2021-2 1280% 4/20/28 570 542
4 Verizon Master Trust Class C Series 2021-1 0.890% 5/20/127 390 370
4 Verizon Owner Trust Class B Series 2020-B 0.680% 2/20/25 630 610
46  WaMu Mortgage Pass-Through Certificates Trust
Class 1A7 Series 2003-AR9 2.514% 9/25/33 6 6
46 WaMu Mortgage Pass-Through Certificates Trust
Class A Series 2002-AR18 2.572% 1/25/33 4 4
46 WaMu Mortgage Pass-Through Certificates Trust
Class A7 Series 2003-AR7 2.371% 8/25/33 4 4
4 Wells Fargo Commercial Mortgage Trust
Class A3 Series 2015-C30 3.411% 9/15/58 825 820
4 Wells Fargo Commercial Mortgage Trust
Class A3 Series 2016-BNK1 2.652% 8/15/49 320 310
4.6 Wells Fargo Commercial Mortgage Trust
Class A4 Series 2013-LC12 4.218% 7/15/46 277 280
4 Wells Fargo Commercial Mortgage Trust
Class A4 Series 2015-C27 3.190% 2/15/48 472 466
4 Wells Fargo Commercial Mortgage Trust
Class A4 Series 2015-C29 3.637% 6/15/48 1,085 1,088
4 Wells Fargo Commercial Mortgage Trust
Class A4 Series 2015-C30 3.664% 9/15/58 550 553
4 Wells Fargo Commercial Mortgage Trust
Class A4 Series 2015-LC22 3.839% 9/15/58 929 939
4 Wells Fargo Commercial Mortgage Trust
Class A4 Series 2016-C37 3.525%  12/15/49 170 170
4 Wells Fargo Commercial Mortgage Trust
Class A4 Series 2017-C39 3.157% 9/15/50 120 119
4 Wells Fargo Commercial Mortgage Trust
Class A4 Series 2017-C40 3.581%  10/15/50 75 76
4 Wells Fargo Commercial Mortgage Trust
Class A4 Series 2017-RC1 3.631% 1/15/60 75 76
4 Wells Fargo Commercial Mortgage Trust
Class A4 Series 2018-C46 4.152% 8/15/51 90 94
4 Wells Fargo Commercial Mortgage Trust
Class A5 Series 2014-LC16 3.817% 8/15/50 1,120 1,125
4 Wells Fargo Commercial Mortgage Trust
Class A5 Series 2014-LC18 3.405%  12/15/47 470 468
4 Wells Fargo Commercial Mortgage Trust
Class A5 Series 2018-C44 4.212% 5/15/51 320 334

4,6

Wells Fargo Commercial Mortgage Trust



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
4 Wells Fargo Commercial Mortgage Trust Class B
Series 2014-LC16 4.322% 8/15/50 150 137
4 Wells Fargo Commercial Mortgage Trust Class C
Series 2014-LC16 4.458% 8/15/50 220 126
4.6 Wells Fargo Commercial Mortgage Trust Class C
Series 2015-LC22 4.557% 9/15/58 315 308
4.6 Wells Fargo Commercial Mortgage Trust Class C
Series 2018-C43 4.514% 3/15/51 80 78
46 Wells Fargo Mortgage Backed Securities Trust
Class 2A1 Series 2006-AR14 2.598%  10/25/36 58 56
456  WFLD Mortgage Trust Class A Series
2014-MONT 3.755% 8/10/31 875 872

WFRBS Commercial Mortgage Trust Class A4



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)
World Omni Auto Receivables Trust Class B
Series 2021-B 1040% 6/15/27 140 134
World Omni Auto Receivables Trust Class B
Series 2021-C 0.840% 9/15/27 140 131
World Omni Auto Receivables Trust Class B
Series 2021-D 1520%  11/15/27 410 392
World Omni Auto Receivables Trust Class C
Series 2020-C 1390% 5/17/27 100 97
World Omni Auto Receivables Trust Class C
Series 2021-B 1290%  12/15/27 130 124

World Omni Auto Receivables Trust Class C




Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Discovery Communications LLC 3.450% 3/15/25 175 174
Discovery Communications LLC 3.950% 6/15/25 210 211
Discovery Communications LLC 4.900% 3/11/26 2,170 2,253
5 DISH DBS Corp. 5.250% 12/1/26 70 67
Expedia Group Inc. 3.600%  12/15/23 160 161
Expedia Group Inc. 4.500% 8/15/24 200 205
5 Expedia Group Inc. 6.250% 5/1/25 69 74
Expedia Group Inc. 5.000% 2/15/26 300 314
Fox Corp. 4.030% 1/25/24 1,685 1,720
Fox Corp. 3.050% 4/7/25 2,013 2,013
5 Frontier Communications Holdings LLC 5.875%  10/15/27 35 35
5 Frontier Communications Holdings LLC 5.000% 5/1/28 175 168
8 Global Switch Holdings Ltd. 4.375%  12/13/22 600 799
Interpublic Group of Cos. Inc. 4.200% 4/15/24 154 157
Level 3 Financing Inc. 5.250% 3/15/26 50 50
5 Level 3 Financing Inc. 4.625% 9/15/27 50 47
5 Level 3 Financing Inc. 4.250% 7/1/28 20 18
5 Level 3 Financing Inc. 3.625% 1/15/29 80 70
5 Magallanes Inc. 3.428% 3/15/24 2,800 2,815
5 Magallanes Inc. 3.638% 3/15/25 2,160 2,170
5 Magallanes Inc. 3.755% 3/15/27 7,209 7199
Netflix Inc. 5.875% 2/15/25 45 48
5 Netflix Inc. 3.625% 6/15/25 455 457
Netflix Inc. 4.375%  11/15/26 210 218
Netflix Inc. 4.875% 4/15/28 290 303
Netflix Inc. 5.875%  11/15/28 10 1
5 Nexstar Media Inc. 5.625% 7/15/27 120 121
5 Nexstar Media Inc. 4.750% 11/1/28 100 97
5 NTT Finance Corp. 0.583% 3/1/24 1,390 1,331
5 NTT Finance Corp. 1162% 4/3/26 2,510 2,317
Omnicom Group Inc. / Omnicom Capital Inc. 3.600% 4/15/26 635 644
Ooredoo International Finance Ltd. 3.250% 2/21/23 510 513
Paramount Global Inc. 3.500% 1/15/25 136 137
Paramount Global Inc. 4.750% 5/15/25 4,553 4,735
Paramount Global Inc. 4.000% 1/15/26 260 265
Rogers Communications Inc. 3.000% 3/15/23 70 70
5 Rogers Communications Inc. 3.200% 3/15/27 570 561
5 Sirius XM Radio Inc. 3.125% 9/1/26 35 33
5 Sirius XM Radio Inc. 5.000% 8/1/27 20 20
5 Sirius XM Radio Inc. 4.000% 7/15/28 25 24
5 Sky Ltd. 3.125%  11/26/22 300 302
5 Sky Ltd. 3.750% 9/16/24 1,580 1,607
v Sky Ltd. 2.500% 9/15/26 645 754
Sprint Corp. 7.125% 6/15/24 364 391
Sprint Corp. 7625% 3/1/26 110 124
Time Warner Entertainment Co. LP 8.375% 3/15/23 270 285
T-Mobile USA Inc. 3.500% 4/15/25 8,355 8,406
T-Mobile USA Inc. 1500% 2/15/26 1,730 1,613
T-Mobile USA Inc. 2.250% 2/15/26 305 287
5 T-Mobile USA Inc. 2.250% 2/15/26 145 137
VeriSign Inc. 5.250% 4/1/25 830 870
9 Verizon Communications Inc. 3.500% 2/17/23 170 129
Verizon Communications Inc. 0.850%  11/20/25 1,220 1,130
Verizon Communications Inc. 1450% 3/20/26 3,465 3,258
Verizon Communications Inc. 2.625% 8/15/26 570 558
Verizon Communications Inc. 4.125% 3/16/27 430 447
Verizon Communications Inc. 2.100% 3/22/28 1,280 1,195



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
6.9 Verizon Communications Inc., 3M Australian
Bank Bill Rate + 1.220% 1265% 2/17/23 1,030 774
5 Videotron Ltd. 5.125% 4/15/27 55 56
Vodafone Group plc 3.750% 1/16/24 5,270 5,384
Vodafone Group plc 4.125% 5/30/25 710 732
Walt Disney Co. 1750% 8/30/24 205 201
Walt Disney Co. 3.350% 3/24/25 2,030 2,058
Walt Disney Co. 1750% 1/13/26 785 752
Walt Disney Co. 3.375%  11/15/26 1,300 1,317
5 Zayo Group Holdings Inc. 4.000% 3/1/27 190 175
5 Zayo Group Holdings Inc. 6.125% 3/1/28 23 21
118,351
Consumer Discretionary (5.6%)
5 1011778 BC ULC / New Red Finance Inc. 5.750% 4/15/25 20 21
5 1011778 BC ULC / New Red Finance Inc. 3.875% 1/15/28 101 96
5 1011778 BC ULC / New Red Finance Inc. 4.375% 1/15/28 59 57
5 American Builders & Contractors Supply Co. Inc. 4.000% 1/15/28 190 183
American Honda Finance Corp. 2.200% 6/27/22 80 80
American Honda Finance Corp. 1950% 5/10/23 1,450 1,444
American Honda Finance Corp. 0.875% 717123 1,300 1,279
American Honda Finance Corp. 3.625%  10/10/23 2,290 2,325
American Honda Finance Corp. 3.550% 1/12/24 9 9
American Honda Finance Corp. 2.900% 2/16/24 100 100
American Honda Finance Corp. 2.400% 6/27/24 1,500 1,490
American Honda Finance Corp. 0.550% 7112124 3,035 2,890
American Honda Finance Corp. 0.750% 8/9/24 495 472
American Honda Finance Corp. 2.150% 9/10/24 1,000 985
v American Honda Finance Corp. 1950%  10/18/24 425 482
American Honda Finance Corp. 1.200% 7/8/25 1,458 1,372
Asbury Automotive Group Inc. 4.500% 3/1/28 225 217
Asbury Automotive Group Inc. 4.750% 3/1/30 20 19
AutoZone Inc. 2.875% 1/15/23 75 75
AutoZone Inc. 3.625% 4/15/25 1,550 1,570
AutoZone Inc. 3.750% 6/1/27 500 513
5 BMW US Capital LLC 0.800% 4/1/24 250 240
5 BMW US Capital LLC 1250% 8/12/26 500 461
BorgWarner Inc. 3.375% 3/15/25 200 201
BorgWarner Inc. 2.650% 711127 500 484
5 Boyd Gaming Corp. 8.625% 6/1/25 96 101
Brunswick Corp. 0.850% 8/18/24 750 709
5 Caesars Entertainment Inc. 6.250% 711/25 80 83
5 Caesars Resort Collection LLC / CRC Finco Inc. 5.750% 711125 20 20
5 Carnival Corp. 4.000% 8/1/28 110 103
5 Cedar Fair LP / Canada's Wonderland Co. /
Magnum Management Corp. / Millennium OP 5.500% 5/1/25 350 360
5 Churchill Downs Inc. 5.500% 4/1/27 200 202
5 Churchill Downs Inc. 4.750% 1/15/28 90 87
5 Clarios Global LP 6.750% 5/15/25 72 75
5 Clarios Global LP / Clarios US Finance Co. 6.250% 5/15/26 46 47
5 Daimler Finance North America LLC 1750% 3/10/23 175 174
5 Daimler Finance North America LLC 3.650% 2/22/24 1,000 1,011
5 Daimler Finance North America LLC 0.750% 3/1/24 3,715 3,567
5 Daimler Finance North America LLC 2.700% 6/14/24 821 814
5 Daimler Finance North America LLC 1450% 3/2/26 2,000 1,862
DR Horton Inc. 2.600%  10/15/25 1,200 1,167
DR Horton Inc. 1300%  10/15/26 720 656
eBay Inc. 1400% 5/10/26 500 465
5 ERAC USA Finance LLC 2.700% 11/1/23 1,740 1,738



Face Market
Maturity Amount
Coupon Date ($000)




Coupon




Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
BAT Capital Corp. 2.125% 8/15/25 295 372
BAT Capital Corp. 3.215% 9/6/26 2,316 2,248
BAT Capital Corp. 4.700% 4/2/27 600 615
BAT International Finance plc 3.950% 6/15/25 2,180 2,174
BAT International Finance plc 1668% 3/25/26 3,140 2,886
BAT International Finance plc 4.000% 9/4/26 100 133
Bunge Ltd. Finance Corp. Co. 1630% 8/17/25 220 208
Campbell Soup Co. 3.650% 3/15/23 372 376
Campbell Soup Co. 3.950% 3/15/25 420 428
CK Hutchison Europe Finance 18 Ltd. 1250% 4/13/25 440 486
Coca-Cola Europacific Partners plc 0.500% 5/5/23 500 489
Conagra Brands Inc. 0.500% 8/11/23 250 243
Conagra Brands Inc. 4.300% 5/1/24 498 512
Conagra Brands Inc. 4.600% 11/1/25 267 277
Constellation Brands Inc. 3.200% 2/15/23 190 191
Constellation Brands Inc. 4.250% 5/1/23 2,390 2,435
Constellation Brands Inc. 4.750%  11/15/24 913 950
Constellation Brands Inc. 4.400%  11/15/25 869 899
Constellation Brands Inc. 4.750% 12/1/25 215 225
Constellation Brands Inc. 3.700% 12/6/26 200 202
Dollar General Corp. 3.250% 4/15/23 2,950 2,972
General Mills Inc. 3.700%  10/17/23 681 692
GSK Consumer Healthcare Capital UK plc 3.125% 3/24/25 4,650 4,637
GSK Consumer Healthcare Capital US LLC 3.375% 3/24/27 1,941 1,942
J M Smucker Co. 3.500% 3/15/25 1,401 1,420
JDE Peet's NV 1375% 1/15/27 910 818
Kellogg Co. 2.650% 12/1/23 905 907
Keurig Dr Pepper Inc. 4.057% 5/25/23 1,713 1,743
Keurig Dr Pepper Inc. 3.130%  12/15/23 680 685
Keurig Dr Pepper Inc. 0.750% 3/15/24 1,100 1,063
Keurig Dr Pepper Inc. 4.417% 5/25/25 1,100 1,133
Kraft Heinz Foods Co. 3.000% 6/1/26 600 591
Kraft Heinz Foods Co. 3.875% 5/15/27 735 746
Kroger Co. 2.800% 8/1/22 1,390 1,395
Kroger Co. 3.850% 8/1/23 600 609
Kroger Co. 4.000% 2/1/24 302 308
Kroger Co. 3.500% 2/1/26 470 475
Lamb Weston Holdings Inc. 4.875% 5/15/28 75 75
Louis Dreyfus Co. Finance BV 2.375%  11/27/25 300 333
McCormick & Co. Inc. 3.150% 8/15/24 100 100
Mead Johnson Nutrition Co. 4.125%  11/15/25 100 102
Molson Coors Beverage Co. 3.000% 711526 500 493
Mondelez International Holdings Netherlands BV 2.250% 9/19/24 900 885



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

Reynolds American Inc. 4.450% 6/12/25 4,721 4,820
Target Corp. 1950% 1/15/27 1,875 1,814
Tyson Foods Inc. 3.900% 9/28/23 1,000 1,015
Tyson Foods Inc. 3.950% 8/15/24 932 950
Tyson Foods Inc. 4.000% 3/1/26 865 885
5 Viterra Finance BV 2.000% 4/21/26 250 231
73,987
Energy (7.3%)
Baker Hughes Holdings LLC / Baker Hughes

Co-Obligor Inc. 2.061%  12/15/26 800 762
BP Capital Markets America Inc. 2.750% 5/10/23 1,870 1,880
BP Capital Markets America Inc. 3.790% 2/6/24 1,820 1,852
BP Capital Markets America Inc. 3.194% 4/6/25 1,655 1,666
BP Capital Markets America Inc. 3.796% 9/21/25 1,500 1,544
BP Capital Markets America Inc. 3.410% 2/11/26 1,080 1,093
BP Capital Markets America Inc. 3.119% 5/4/26 2,000 1,993
BP Capital Markets America Inc. 3.017% 1/16/27 1,085 1,080
BP Capital Markets plc 3.814% 2/10/24 1,181 1,205
BP Capital Markets plc 3.535% 11/4/24 1,061 1,078
BP Capital Markets plc 3.506% 3/17/25 355 361






Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
MPLX LP 3.375% 3/15/23 475 479
MPLX LP 4.875% 12/1/24 920 953
MPLX LP 4.875% 6/1/25 430 446
MPLX LP 1750% 3/1/26 2,665 2,501
Newfield Exploration Co. 5.375% 1/1/26 1,011 1,072
Nustar Logistics LP 5.750% 10/1/25 140 143
Occidental Petroleum Corp. 5.500% 12/1/25 90 95
ONEOK Inc. 2.750% 9/1/24 1,085 1,072
ONEOK Inc. 2.200% 9/15/25 735 703
ONEOK Inc. 5.850% 1/15/26 656 706
ONEOK Partners LP 3.375% 10/1/22 345 346
ONEOK Partners LP 5.000% 9/15/23 825 845
ONEOK Partners LP 4.900% 3/15/25 320 330
Ovintiv Exploration Inc. 5.625% 711124 808 849
Pertamina Persero PT 4.875% 5/3/22 1,129 1,132
Pertamina Persero PT 4.300% 5/20/23 1,688 1,713
Pertamina Persero PT 1400% 2/9/26 567 525
Petroleos Mexicanos 4.625% 9/21/23 1 1
Petronas Capital Ltd. 7.875% 5/22/22 315 317
5 Petronas Capital Ltd. 3.500% 4/21/30 268 273
Phillips 66 3.700% 4/6/23 775 785
Phillips 66 0.900% 2/15/24 815 789
Phillips 66 3.850% 4/9/25 675 688
Phillips 66 1300% 2/15/26 700 654
Phillips 66 Partners LP 3.605% 2/15/25 665 671
Pioneer Natural Resources Co. 0.550% 5/15/23 500 489
Pioneer Natural Resources Co. 1125% 1/15/26 1,290 1,197
Plains All American Pipeline LP / PAA Finance
Corp. 3.850%  10/15/23 585 590
Plains All American Pipeline LP / PAA Finance
Corp. 3.600% 11/1/24 850 852
Plains All American Pipeline LP / PAA Finance
Corp. 4.650%  10/15/25 2,385 2,452
Plains All American Pipeline LP / PAA Finance
Corp. 4.500%  12/15/26 1,000 1,027
5 SA Global Sukuk Ltd. 0.946% 6/17/24 1,040 995
SA Global Sukuk Ltd. 0.946% 6/17/24 285 273
Sabine Pass Liquefaction LLC 5.625% 4/15/23 4,007 4,102
Sabine Pass Liquefaction LLC 5.750% 5/15/24 1,885 1,974
Sabine Pass Liquefaction LLC 5.625% 3/1/25 2,495 2,638
Sabine Pass Liquefaction LLC 5.875% 6/30/26 2,181 2,360
Saudi Arabian Oil Co. 2.875% 4/16/24 400 399
Schlumberger Finance Canada Ltd. 1400% 9/17/25 755 716
Shell International Finance BV 3.250% 5/11/25 1,807 1,825
Shell International Finance BV 2.875% 5/10/26 1,000 1,002
Sinopec Group Overseas Development 2012
Ltd. 3.900% 5/17/22 277 277
5 Sinopec Group Overseas Development 2013
Ltd. 4.375%  10/17/23 800 819
Sinopec Group Overseas Development 2013
Ltd. 4.375%  10/17/23 1,140 1,168
5 Sinopec Group Overseas Development 2015
Ltd. 3.250% 4/28/25 879 881
Sinopec Group Overseas Development 2017
Ltd. 2.500% 9/13/22 1,332 1,332
10 Southern Gas Corridor CJSC 6.875% 3/24/26 400 438
Spectra Energy Partners LP 4.750% 3/15/24 340 350



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
State Oil Co. of the Azerbaijan Republic 4.750% 3/13/23 225 225
Suncor Energy Inc. 2.800% 5/15/23 960 962
Suncor Energy Inc. 3.100% 5/15/25 2,360 2,350
Suvidhaa Infoserve Ltd. 3.900% 7/15/26 392 395
Targa Resources Partners LP / Targa Resources
Partners Finance Corp. 6.500% 7115127 50 53
TotalEnergies Capital International SA 2.434% 1/10/25 1,798 1,778
TransCanada PipeLines Ltd. 2.500% 8/1/22 280 281
TransCanada PipeLines Ltd. 3.750%  10/16/23 880 893
TransCanada PipeLines Ltd. 1000%  10/12/24 3,500 3,328
TransCanada PipeLines Ltd. 4.875% 1/15/26 875 919
Valero Energy Corp. 2.850% 4/15/25 755 746
Valero Energy Corp. 3.400% 9/15/26 455 453
Western Midstream Operating LP 4.550% 2/1/30 180 180
Williams Cos. Inc. 3.350% 8/15/22 270 270
Williams Cos. Inc. 3.700% 1/15/23 915 921
Williams Cos. Inc. 4.500%  11/15/23 2,567 2,622
Williams Cos. Inc. 4.300% 3/4/24 400 409
Williams Cos. Inc. 4.550% 6/24/24 2,770 2,847
Williams Cos. Inc. 4.000% 9/15/25 345 350
163,495

Financials (28.2%)

5 ABN AMRO Bank NV 1542% 6/16/27 1,170 1,072
ABN AMRO Bank NV 4.400% 3/27/28 800 804
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 3.300% 1/23/23 250 251
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 4.125% 713123 1,575 1,583
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 4.500% 9/15/23 1,795 1,810
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 1150%  10/29/23 4,100 3,925
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 4.875% 1/16/24 525 532
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 3.150% 2/15/24 1,425 1,402
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 2.875% 8/14/24 1,680 1,635
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 1650%  10/29/24 4,700 4,440
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 1750%  10/29/24 2,600 2,453
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 3.500% 1/15/25 430 422
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 6.500% 7/15/25 770 817
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 4.450% 10/1/25 1,205 1,209
AerCap Ireland Capital DAC / AerCap Global

Aviation Trust 1750% 1/30/26 1,654 1,520

AerCap Ireland Capital DAC / AerCap Global






Face Market

Maturity Amount Value
Coupon Date ($000) ($000)
Banco Santander SA, 3M Australian Bank Bill
Rate + 1650% 2.013% 1/19/23 600 452
Bank of America Corp. 4.125% 1/22/24 1,813 1,861
Bank of America Corp. 3.550% 3/5/24 3,663 3,688
Bank of America Corp. 4.000% 4/1/24 300 308
Bank of America Corp. 0.523% 6/14/24 700 680
Bank of America Corp. 3.864% 7123124 1,200 1,214
Bank of America Corp. 4.200% 8/26/24 520 533
Bank of America Corp. 0.810%  10/24/24 2,030 1,963
Bank of America Corp. 4.000% 1/22/25 2,729 2,780
Bank of America Corp. 1843% 2/4/25 3,430 3,356
Bank of America Corp. 3.458% 3/15/25 300 302
Bank of America Corp. 3.950% 4/21/25 2,565 2,612
Bank of America Corp. 0.976% 4/22/25 2,615 2,506
Bank of America Corp. 3.875% 8/1/25 150 154
Bank of America Corp. 0.981% 9/25/25 1,700 1,613
Bank of America Corp. 3.093% 10/1/25 2,071 2,064
Bank of America Corp. 2.456%  10/22/25 750 737
Bank of America Corp. 3.366% 1/23/26 978 978
Bank of America Corp. 2.015% 2/13/26 1,474 1,419
Bank of America Corp. 4.450% 3/3/26 1,531 1,584
Bank of America Corp. 3.384% 4/2/26 3,400 3,395
Bank of America Corp. 1.319% 6/19/26 2,695 2,524
Bank of America Corp. 1197%  10/24/26 1,440 1,333
Bank of America Corp. 1658% 3/11/27 1,485 1,387
Bank of America Corp. 3.559% 4/23/27 871 874
Bank of America Corp. 1734% 7122127 4,275 3,974
Bank of America Corp. 2.551% 2/4/28 1,670 1,597
Bank of Montreal 3.300% 2/5/24 4,415 4,477
Bank of Montreal 0.625% 719124 1,275 1,213
Bank of Montreal 1250% 9/15/26 800 735
Bank of Montreal 0.949% 1/22/27 725 665
Bank of Montreal 4.338% 10/5/28 2,748 2,792
Bank of New York Mellon Corp. 3.000% 2/24/25 639 643
Bank of New York Mellon Corp. 1.600% 4/24/25 1,233 1,191
Bank of Nova Scotia 3.400% 2/11/24 249 252
Bank of Nova Scotia 0.700% 4/15/24 495 475
Bank of Nova Scotia 0.650% 7131/24 740 703
Bank of Nova Scotia 1450% 1/10/25 1,300 1,249
Bank of Nova Scotia 2.200% 2/3/25 2,300 2,246
Bank of Nova Scotia 1.300% 6/11/25 1,470 1,388
Bank of Nova Scotia 4.500%  12/16/25 1,470 1,521
Bank of Nova Scotia 1.050% 3/2/26 1,355 1,246
Bank of Nova Scotia 1350% 6/24/26 1,625 1,509
Bank of Nova Scotia 1300% 9/15/26 500 460
Bank of Nova Scotia 1188%  10/13/26 810 756
Bank of Nova Scotia 1950% 212127 800 756
Banque Federative du Credit Mutuel SA 0.650% 2/27/24 1,628 1,559
Banque Federative du Credit Mutuel SA 1604% 10/4/26 655 605
Barclays plc 3.125% 1/17/24 425 561
Barclays plc 4.375% 9/11/24 1,280 1,299
Barclays plc 1007%  12/10/24 1,780 1,709
Barclays plc 3.650% 3/16/25 1,487 1,492
Barclays plc 3.932% 5/7125 1,965 1,980
Barclays plc 4.375% 1/12/26 1,696 1,734
Barclays plc 2.852% 5/7126 2,940 2,858
Barclays plc 5.200% 5/12/26 1,700 1,774

Barclays plc 2.279%  11/24/27 2,000 1,860



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)
Blackstone Mortgage Trust Inc. 3.750% 1/15/27 95 88
Blackstone Property Partners Europe Holdings
Sarl 1400% 716122 775 857
Blackstone Property Partners Europe Holdings
Sarl 0.500% 9/12/23 820 901
Blackstone Property Partners Europe Holdings
Sarl 2.200% 7/24/25 150 167
5 BNP Paribas SA 2.819%  11/19/25 787 769
5 BNP Paribas SA 2.219% 6/9/26 800 760
5 BNP Paribas SA 1323% 1/13/27 1,129 1,028
5 BPCE SA 5.700%  10/22/23 900 931
5 B