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NOTES TO SCHEDULE OF INVESTMENTS:

* A zero balance may reflect actual amounts rounding to less than one thousand.
{a) Security is in default.

{b) Contingent convertible security.

{c) When-lssued security.

{d) Principal amount of security is adjusted for inflation.

{e) Coupon represents a yield to maturity.

BORROWINGS AND OTHER FINANCING TRANSACTIONS

Repurchase
Agreement
Collateral Repurchase Proceeds
Lending Settlement Maturity Principal Received, Agreements, to be
Counterparty Rate Date Date Amount Coll, lized By at Value at Value Received!
BOS 5.340% 10/31/2023 101023 § 15500 U.5. Treasury Bands 2.250% due D8/15/2046 § 115,561) % 15500 § 15,502
Total Repurchase Agreements H (15,561) § 15500 § 15,502
The following iz a summary by counterparty of the market value of Borrowings and Other Finaneing Transactions and collateral pledged/|received| az of Octaber 31, 2023:
Repurchaze
Agreement Payable for Total
Proceeds Reverse Payable for Borrowings and
to be Repurchase Sale-Buyback Payahle for ~ Other Financing Collateral
Counterparty Received Ag! Tr i Short Sales T i Pledged/(Received) Net Exposure®
GlobaliMaster Repurchase Agreement
BOS § 15502 § D% 0% 0 § 15,502 § 15,561 % (58]
Total Borrowings and Other Financing Transactions  § 15502 % 0 3 0 3%

" Includes acerued interest.
Net expasure represents the net recenable/|payable) that would be due fromito the counterparty in the event of default. Exposure from borrowings and other financing transactions can onfy be netted across transactions govemed under the
=ame master agresment with the same legal entity. See Mote 8 Master Netting Amrangements, in the Notes to Finaneal Statements for mare information regarding miaster netting arangements.

]

during the period ended October 31, 2023 was 320 at a weighted average interest rate of 4.772%. Average borrowings nay inclade sale-hnyhack transactions
the period.

The average amount of horrowings ontstanding
and reverse repurchase agreements, if held du

(g) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

Strile Expiratien #of Marliet
Description Price Date Contracts Cost Value
Put - Euro-BTP 10-Year Bond December 2023 Futures EUR 100.000 1172412023 8 § 1 $ 0
Put - Euro-Bund 10-Year Bond December 2023 Futures 115.000 1172412023 a0 1
§ 2 3 1
Strile Expiration # of Marleet
Description Price Date Contracts Cost Value
Put - Canada Govemment 10-Year Band December 2023 Futures CAD §1.000 111772023 36 § 0 $ 0
Strile Expiratien Netienal Marliet
Description Price Date Amount!!) Cost Value
Put - Euro STOXX 50 Index EUR  4100.00 12152023 0 § 28 § £
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