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2024 6 28
15,869,499, 202 99.81
29,697,936 0.18
15,899,197,138 100.00
)
2024 6 28
6,946,220 0.04
15,839,406,907, 99.81
22,645,654 0.14
15,868,998, 781 100.00
)
2024 6 28
13,660, 624,407 41.32
2,878,375,206 8.71
2,122,379,935 6.42
2,078,699,212 6.29
1,677,918,676 5.08
1,466,708,790 4.44
1,275,946,285 3.86
1,113,297,396 3.37
1,001,038,861 3.03
945,380,899 2.86
753,429,562 2.28
659,427,468 1.99
414,595,407 1.25
396,252,430 1.20
396,099,126 1.20
366,937,391 1.11
307,371,311 0.93
138,069,113 0.42
128,280,122 0.39
117,852,528 0.36
103,402,980 0.31
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96,229,078 0.29

91,182,179 0.28

68,616,724 0.21

53,303,602 0.16

46,440,120 0.14

46,350,178 0.14

37,118,262 0.11

32,820,380 0.10

31,802,549 0.10

30,101,779 0.09

25,800,195 0.08

22,592,121 0.07

18,155,087 0.05

13,669,688 0.04

9,991,939 0.03

3,905,071 0.01

430,762,563 1.30

33,060,928,641 100.00

)
2024 1 24
11,093,929,000 54.95
99,919,000 0.49
700,085,000 3.47
7,792,355,850 38.59
( ) — 503,971,673 2.50
20,190, 260,523 100.00
2024 1 24
1

(2017 11 20 ) 99,794 99,794 0.9979 0.9979
2 (2018 11 20 ) 11,637,358,366) 11,637,358,366 0.9743 0.9743
3 (2019 11 20 ) 12,089,202,053  12,089,202,053 1.0073 1.0073
4 (2020 11 20 ) 11,898,124,060, 11,898,124,060 1.0338 1.0338
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(2021 11 22 ) 29,989,219,301 29,989,219,301 1.0202 1.0202
(2022 11 21 ) 31,349,865,024( 31,349,865,024 0.9274 0.9274
(2023 11 20 ) 27,245,255,332| 27,245,255,332 0.9000; 0.9000;
2023 6 29,539,101,650 — 0.9140 —
7 29,260,245,857 — 0.9137, —
8 28,628,582,902 — 0.9074 —
9 27,535,652,509 — 0.8946 —
10 27,080,868,602 — 0.8885 —
11 26,986,273,737 — 0.9058 —
12 27,331,218,071 — 0.9198 —
2024 1 25,904,986,608 — 0.9120 —
2 25,915,777,136 — 0.9058 —
3 26,027,811,913 — 0.9098 —
4 25,559,080,927 — 0.8985 —
5 25,548,033,272 — 0.8983 —
6 15,899,197,138 — 0.9005 —
)
1
1 2017 10 17 2017 11 20 0
2 2017 11 21 2018 11 20 0
3 2018 11 21 2019 11 20 0
4 2019 11 21 2020 11 20 0
5 2020 11 21 2021 11 22 0
6 2021 11 23 2022 11 21 0
7 2022 11 22 2023 11 20 0
1 2017 10 17 2017 11 20 0.2
2 2017 11 21 2018 11 20 2.4
3 2018 11 21 2019 11 20 3.4
4 2019 11 21 2020 11 20 2.6
5 2020 11 21 2021 11 22 1.3
6 2021 11 23 2022 11 21 9.1
7 2022 11 22 2023 11 20 3.
8 2023 11 21 2024 5 20 0.4
()1

100
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1 2017 10 17 2017 11 20 100,000 — 100,000
2 2017 11 21 2018 11 20 14,018,168,207 2,073,999,319 11,944,268,888
3 2018 11 21 2019 11 20 2,942,323,671 2,885,541,964 12,001,050,595
4 2019 11 21 2020 11 20 2,754,688,801 3,246,504,859 11,509,234,537
5 2020 11 21 2021 11 22 19,681,527,543 1,795,331,852 29,395,430,228
6 2021 11 23 2022 11 21 10,907,616,613| 6,498,478,305 33,804,568,536
7 2022 11 22 2023 11 20 3,670,316,879 7,202,607,021 30,272,278,394

2023 11 21 2024 5 20 3,504,385,782] 5,372,706,508 28,403,957,668

~

~ |
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7 8
2023 11 20 2024 5 20
135,117,027 149,883,142
27,205,026,698 25,611,429,747
20,000,000 40,000,000
- 4
27,360,143,725 25,801,312,930

27,360,143,725

25,801,312,930

57,993,648 92,985,828
3,152,152 2,872,872
52,950,047 44,529,407
370 -

792,176 850,122
114,888,393 141,238,229
114,888,393 141,238,229

30,272,278,394

3,027,023,062

28,403,957,668

2,743,882,967

27,245,255,332

25,660,074,701

27,245,255,332

25,660,074,701

27,360,143,725

25,801,312,930
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7 8
2022 11 22 2023 11 21
2023 5 21 2024 5 20
- 1,543
60,181,707 166,403,049
60,181,707 166,404,592
35,454 44,332
3,390,091 2,872,872
61,021,572 44,529,407
1,064,177 850,122
65,511,294 48,296,733
5,329,587 118,107,859
5,329,587 118,107,859
5,329,587 118,107,859
6,425,116 46,230,611
2,454,703,512 3,027,023,062
150,375,008 534,754,026
150,375,008 534,754,026
64,447,985 323,491,179
64,447,985 323,491,179

2,380,531,192

2,743,882,967
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7 8
2023 11 20 2024 5 20
30,272,278,39%4 28,403,957,668
55 6 10 . 55 6 10
3,027,023,062 2,743,882,967
1 1
1 0.9000 1 0.9034
a ) (9,000 ) a ) (9,034 )
7 8
2022 11 22 2023 11 21
2023 11 20 2024 5 20
® @
(
)
&) @
7 8
2022 11 22 2023 11 21
2023 11 20 2024 5 20

33,804,568,536 30,272,278,394
3,670,316,879 3,504,385,782
7,202,607,021 5,372,706,508
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2024 5 20

46,644,981
6,943,564
25,567,698,339
40,000,000

12

25,661,286,896

25,661,286,896

10,000,000
40,000,000

50,000,000

50,000,000

27,491,873,924

1,880,587,028

25,611,286,896

25,611,286,896

25,661,286,896
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2024 5 20
27,491,873,924
5 6 1,880,587,028
10
1 0.9316
a ) (9,316 )
2023 11 21
2024 5 20
D
( )
@)
( )
3)
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2024 5 20

29,366,393,241
1,357,939,919
3,232,459,236
27,491,873,924

27,491,873,924

2023 12 31
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Capital Group Global Intermediate Bond Fund {LUX)
Az at 31 December 2023

Quantity’ Market Value % of Net
Investments Currency Nominal Value UsD Assets
Transferable securities and money market instruments
admitted to an official exchange listing
Bonds
Australiz
Ausfralia Government Bond, Reg. 5 0.5% 21/05/2026 AUD 3,150,000 1,875 545 0.70
BHF Billiton Finance USA Ltd. 4 875% 27022026 Usp 180,000 180,971 0.06
BHF Billiton Finance USA Ud. 5.25% DB.IW."E{]S‘] ush 23'3'.{]{:'0 238,416 0.08
2,394,933 084
Belgium
Annheuser-Busch inBev SA, Reg. 5 2.125%
02122027 EUR 250,000 2685145 009
269145 .09
Canada
Canada Government Bond 3.5% 010372028 CAD 5,322,000 4,058 545 1.43
Canadian Facific Railway Co. 1.75% 02/12/2026 UsD 250,000 230,712 0.08
Province of Alberta Canada 1. 875% 13/11/2024 UsD 250,000 243391 009
Province of Quebec Canada, Reg. 52 .26%
15052026 GBP 1,380,000 1,673,751 .55
Province: of Quebec Canada, Reg 5 0.25%
05052031 EUR 380,000 350716 0:12
6,557 115 2:31
Chile
Benos de ks Tesorena de la Republica en pesos, Reg.
5, 1444 5 B% 01/06/2024 CLP 1,210,000 000 1,368 063 0.48
1,368 063 048
China
China Gevernment Bond 3.29% 23/05/2029 CNY 120,980,000 17, 840770 627
Prosus NV, Reg. 53 267% 19/01/2027 USD 910,000 841173 0.30
Prozus NV, Reg. 5 3.68% 21/01,/2030 UsD 860 000 h78.215 020
Tencent Holdings Ltd., Reg. 5 2.39% 03/06/2030 usp 220,000 187 5859 0.07
15 447 747 .84
Colombia
Di=oducto Central 5A, 1444 4% 140772027 usp 420,000 390,654 .14
Olepducio Central SA, Res § 4% 14/07/2027 UsD 1,675,000 593 990 0.35
1,350 684 .49
France
Banque Federative du Credit Mutuel SA, Reg. S, FRMN
3.875% 16/06/2032 EUR 200,000 258470 0.08
Caisse d'Amoriissement de la Dette Sociale, Reg. 5
2.875% 250572027 FUR 200,000 223151 .08
Caisse d'Amortissement de la Dette Sociale, Reg. 5
0.6% 25112029 EUR 700,000 652,051 0.24
(ie de Saint-Gobain 58, Reg. 5 3.5% 18/01/2029 EUR 100,000 112 864 .04
(ie de Saint-Gobain 58, Reg. 5 3.875% 29/11/2030 EUR 200,000 228458 .08
Electricite de France 5A, Reg. 5 3.875% 12/01,2027 EUR 400,000 450,531 .16
Electricite de France SA, Reg. 5, FRN 2.625%
Perpetual EUR 200,000 196 942 0.07
Electricite de France SA&, Reg. 5, FRN 7_5% Perpetual EUR 200 000 241 BS0 .08
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Capital Group Global Intermediate Bond Fund (LUX) {continued)
As at 31 December 2023

Guantity/ Market Value % of Net
Investments Currency Nominal Value Usn Assets
Engie SA, Reg. 5 3.75% 06/09/2027 EUR 400,000 450,855 0.16
Legrand SA, Reg 5 3. 5% 29/05/2029 EUR 100,000 114,238 04
TotzlEnergies SE, Reg. S, FRN 1.75% Perpetual EUR 344,000 372272 0.13
3,301,412 116
Germany
BMW Intemational Investment BV, Reg. 5 55%
05062026 GEF 200,000 260,280 0:09
Bundesrepublik Deutschland, Reg. 5 0.5%
15/02/2028 EUR 3,310,000 3,450,936 121
Commerzbank AG, Reg 5, FRN 5.25% 25/03/2029 EUR 100,000 116,073 004
Commerzbank AG, Reg. 5, FRN 6.75% 057102033 EUR 700,000 824 540 029
Daimler Truck Intermational Finance BY, Reg. S
1.625% 06042027 EUR 300,000 317,185 .11
Deutsche Bank AG, Reg. 5, FRN 4% 24/06/2026 GBFP 200,000 247,976 .09
Deutsche Bank AG, Reg. 5, FRN 4% 24/0&72032 EUR 500,000 532,215 0.19
Deutsche Boerse AG, Reg. 5 3.75% 28/09/2029 EUR 200,000 2209 811 0.08
Evonik Induskries AG, Reg. 5, FRN 1.375%
0270972081 EUR 400,000 392,632 0D.14
kreditanstalt fuer Wiederaufbau 0.375% 1807/2025 usD 345 000 323,926 D11
kreditansialt fuer Wiederauibau, Reg. 5 0%
15/11/2024 EUR A50 000 483275 017
Kreditanstalt fuer Wiederaufbau, Reg. 5 0.125%
30/06/2025 EUR 810,000 859,703 030
kreditansialt fuer Wisderaufbau, Reg. 5 0%
15/08/2026 EUR 430,000 447 058 0.15
Siemens Financieringsmaatschappij NV, Reg. 5 0.25%
Q5082024 EUR 200,000 217 464 0.08
8,703,074 3.06
Greece
Greece Government Bond, Reg. 5 3.9% 30/01/2033 EUR 6,730,000 7,922 997 279
7,922,997 279
Hong Kong
AlA Group Lbd., Reg. 5, FRN 0.88% 09/05/2033 EUR 260,000 245,143 0.09
Bank of East Asia Ltd. {The), Reg. 5, FRN 4.875%
220042032 ush 680,000 597 648 {21
842,791 .30
India
HOFC Bank Lid., Reg. 5 8.1% 22/03/2025 INR 50,000,000 598,425 0.21
508 425 021
frefand
AerCap Irefand Capital DAC 3% 29/10/2028 UsD 232 000 211,927 007
Ireland Government Bond, Reg. 5 0.2% 15/05/2027 EUR 2,060,000 2131157 075
Ireland Government Bond, Res. 5 0% 18/10/2031 EUR 3,590,000 3,324 411 5 B
5,667 495 1.59
Israel
Israel Government Bond, Reg. 5 2.875% 25/01/2024 EUR 2,400,000 2,649,255 093

2,649,255 0.93
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As at 31 December 2023
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Quantity/ Market Value % of Net
Investments Currency Nominal Value usD Assets
Italy
CA Auto Bank Spf, Reg. 5 4.25% 24/03/2024 EUR 430,000 474,759 o.17
Italy Buoni Poliennali Del Tesoro, Reg. 5 0.95%
15/08/2027 EUR 3,230,000 3,334 334 117
faly Buoni Poliennali Del Tesoro, Reg. 5 0.9%
01/04/2031 EUR 3,850,000 3,695 357 1.26
7,404 450 2.60
Japan
Japan Bank for International Cooperation 2.5%
23/05/2024 UsD 220,000 217518 0.07
Japan Govemment Ten Year Bond 0.1% 20/03/2027 IPY 1,064 200,000 7,666,049 2.66
7,773,567 273
Korea, Republic OF
Korea Development Bank (The) 4.375% 150272028 usD 1,620,000 1,613,002 0.57
SK Hynix, Inc., Reg. 5 1.5% 19/01/2026 usD 217,000 199 924 0.07
1,812,926 .64
Luxembourg
State of the Grand-Duchy of Luxembourg, Reg. 5 0%
14/09/2032 EUR 166,000 149014 0.05
149014 .05
Mexico
America Mowvil SAB de CV 7.125% 059/12/2024 MM 6,770,000 385 584 014
America Movil SAB de CV 9.5% 27/01/2031 MEN 48,170,000 2,759,306 0.97
Mexican Bonos 5.75% 0503/2028 MEN 24,000,000 1,306 684 .46
Mexican Bonos 7.59% 03/06/2027 MXMN 39,500,000 2,204 556 o777
Petrolens Mexicanos, Reg. 5 7.19% 12/09/2024 MXN 18,069,900 1,017,648 .36
7,673,787 270
Netherlands
Royal Schiphol Group NV, Reg. 5 0% 22/04/2025 EUR 180,000 190,104 0.07
Shell International Finance BY, Reg. 5 1 6%
07/04/2028 EUR 230,000 240,493 0.05
430,597 0.15
Norway
DNE Bank ASA, Reg. 5, FRN 1.375% 02/12/2025 GBP 1,050,000 1,287 267 0.45
Equinor ASA, Reg. 5 0.75% 22/05/2026 EUR 500,000 524,635 .19
1,811,902 .64
Fanama
Panama Motas del Tesoro 3.75% 17/04/20256 usD 330,000 310,883 0.11
310,883 0:11
Peru
Peru Government Bond 2.392% 23/01/2026 usD 55,000 61,959 0.02
61,959 0.02
Philippines
Philippines Government Bond 0.25% 28/04/2025 EUR 320,000 337,181 012
337,181 g.12
Poland
Poland Government Bond 3.25% 06/04/2026 uso 25,000 24,279 001
24,279 001
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Quantity/ Market Value % of Net
Investments Currency MNominal Value usD Assets
Portugal
Porfugal Government Bond, Reg. 5 5.125%
15102024 UsD 650,000 549 419 023
Portugal Obrigacoes do Tesouro, Reg. 5, 1444
0.475% 18102030 EUR 580,000 563,358 0.20
Portugal Obrigacoes do Tesoura, Reg. 5, 144A
2.875% 151072025 EUR 210,000 233 575 0.08
1,446 352 0.51
Saudi Arabiz
Gaci First Investment Co., Reg. 5 5% 13/10/2027 usD 290,000 293,113 .10
293,113 010
South Africa
Anglo American Capital ple, 1448 2 25% 17/03/2028 usD 210,000 187 369 0.07
187 369 0.07
Spain
Abertis Infraestructuras SA, Reg. 5 3.375%
271172026 GBP 300,000 365,256 013
Banco de Sabadell SA, Reg. 5, FRN 5.25%
07/02/2029 EUR 400,000 456 477 018
Banco de Sabadell SA, Reg. 5, FRN 5.56%
080572029 EUR 600,000 690,031 .24
CaixaBank SA, Reg. 5, FRN 1.5% 03/12/202& GBP 100,000 118,751 .04
CaixaBank SA, Reg. 5, FRN 1.25% 158/06/2031 EUR 400,000 411 546 0.15
Iberdrola International BV, Reg. 5, FEN 2.625%
Perpetual EUR 400,000 440 476 0.16
Spain Bonos y Obligaciones del Estado, Reg. 5, 144A
0.8% 30/07/2027 EUR 7,220,000 7,507 559 2.64
Spain Bonos y Obligaciones del Estado, Reg. 5, 1444
2.75% 31/10/2024 EUR 3,600,000 3,956,177 1329
13,946,273 491
supranational
European Financial Stability Facility, Reg. 5 0.4%
17/02/2025 EUR 1,455 000 1,560,927 0.55
European Financial Stability Facility, Reg. 5 0.125%
18/03/2030 EUR 740,000 708,189 0.25
European Investment Bank, Reg. 5 0% 22/12/2026 EUR 420,000 432 795 0.15
European Stability Mechanism, Reg. 5 0%
15/12/2026 EUR 1,160,000 1,193 260 0.42
European Union, Reg. 5 0% 04/11/2025 EUR 140,000 147 706 0.05
European Union, Reg. 5 0% 04/03/2026 EUR 680,000 713,834 025
European Union, Reg. 5 0.25% 22/10/2026 EUR 445 000 453 332 0.16
Evropean Union, Reg. 5 0% 04/10/2028 EUR 1,570,000 1,547 373 0556
6,767 415 2.38
Sweden
Assa Abloy AB, Reg. 5 3.875% 13/09/2030 BEUR 320,000 371,300 013
Svenska Handeksbanken AB, Reg. 5, FRN 5%
15/08/2034 EUR 110,000 127 55 0.05
498 B55 0.18

16/67




EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
OOoooooooooooooood

Capital Group Global Intermediate Bond Fund (LUX) (continued)
As at 31 December 2023

Guantity’ Market Value % of Net
Investmenis Currency MNominal Value uso Assets
Switzerland
Sika Capital BV, Reg. S 3.75% 03/05/2030 EUR 210,000 239123 0.09
UBS Growp AG, FRN, 1444 4 49% OR052026 UsD 1,010,000 1,002,678 0.35
UBS Group AG, Reg. 5, FRN 2.125% 12/09/2025 GBP 100,000 124 185 .04
Zurich Finance Ireland Designated Activity Co., Reg. 5,
FRM 1.875% 17/09/2050 EUR 150,000 144 675 .05
1510631 0.53
United Kingdom
Barclays plc, Reg 5, FRN 4.918% 08/08/2030 EUR 100,000 116107 0.04
BAT Capital Corp. 3. 462% 06/09/2029 UsD 260,000 239,720 0.08
BAT Capital Corp. 6:343% 02/08/2030 usD 251,000 263,745 .09
British American Tobacoo plc; Reg:'S, FRN 3%
Perpetual EUR 240,000 237 527 0.08
HEBC Holdings ple, FRN 4.755% 09/06/2028 UsD 1,700,000 1,676,053 .59
HSBC Holdings plc, FRN 7.399% 13/11/2034 UsD 1,340,000 1,470 460 o562
Lloyds Banking Group plc 4.45% 08/05/2025 uso 600,000 553257 0:21
Lioyds Banking Group ple, FRN 5.985% 07/08/2027 UsD 230,000 234188 0.08
Lloyds Banking Group plc, Reg. 5, FRN 1.875%
15012026 GEF 302,000 359973 013
Lseg Metherlands BV, Reg. 5 4.231% 29092030 EUR 290,000 338421 012
Maticnal Grid ple, Reg. 5 2.949% 30/03/2030 EUR 180,000 193515 .07
Mationwide Building Society, FRN, 1448 4 126%
181072032 UsD 260,000 235178 0.08
MatWest Group ple, FRN £.445% 08/05/2030 UsD 490,000 455 049 0:17
NGG Finance plc, Reg.- 5, FRN 1.6258% 05/12/2079 EUR 300,000 324 561 011
Standard Chartered plc, Reg. 5, FRN 0.8%
171152029 EUR 380,000 365,511 D13
UK Treasury, Reg. 5'0.625% 07/06/2025 BP 600,000 728542 026
UK Treasury, Reg. 5 1.25% 22/07/2027 BP &, 020,000 7.126682 251
UK Treasury, Reg S 2.75% 07/09:2024 GBP 1,310,000 1,648,309 058
UK Treasury, Reg. 54.268% 07/1 202027 GBP 1,430,000 1,879 201 0.66
18,609,299 651
United Siates of America
AbbVie, Inc.-2 6% 21/11/2024 usD 500,000 488,700 017
American Tower Corp., REIT 0.95% 05/10/2030 EUR 200,000 185 678 0.07
ATAT, Inc. 1.65% 01/02/2028 UsD 790,000 703,719 025
Beeing Co. (The) 2.75% 01/02/2026 UsD 720,000 658% 358 024
Carner Global Corp., Reg. 5 4.125% 29/06/2028 EUR 231,000 262,895 0.09
Cencora; Ine. 2.7% 165/03/2031 uso 160,000 140 406 0.05
Comcast Corp, 096 14/09/2026 EUR 455 000 453 6534 016
Consteltation Brands, Ine. 2.875% 01/05/2030 usD 260,000 233,027 0.08
Consumers Energy Co. 4.65% 010372028 UsD 320,000 322.330 011
Consumers Energy Co. 4.9% 15/02/2029 s 340,000 346 260 o:12
Crown Castle, Inc., REIT 5% 11/01/2028 uso 140,000 139,578 0.05
CV3 Health Corp. 5.125% 21/02/2030 usp 450,000 457,247 016
DH Eurcpe Finance !l SARL 0.45% 18/03/2028 EUR 175,000 174,785 0.06

DETE Electric Co. 2.625% 01/03/2031 UsD 260,000 227 707 0.08
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Capital Group Global Intermediate Bond Fund (LUX) (continued)
As at 31 December 2023

Quantity’ Market Value % of Met
Investments Currency Mominal Value UsD Bssets
Edison Intemnational 4.125% 15/03/2028 UsD 450,000 454 049 D16
EIDP Inc. 4.5% 15/08/2026 ush 230,000 229241 0.08
Eli-Lilly & Co. 3.375% 15/03/2029 UsD 240,000 230,950 0.03
Energy Transfer LP 6.1% 01/12/2028 uspe 302,000 318.012 011
Ford Maotor Credit Co. LLC 6.7958% 07/11/2028 ush 200,000 209 3598 007
General Dynamics Corp. 3.625% 01,/04/2030 usD 140,000 134,536 0.05
Iintercontinental Exchange, Inc. 4.35% 15/06/202% UsD 230,000 229,531 008
Johnsan & Johnson 1.3% 01/08/2030 Ush 280000 235,122 0.08
Linde plc, Reg 5 3.375% 12/06/2029 EUR 200,000 227195 0.08
Mastercard, Inc. 4.875% 09/03/2028 usD 220,000 226932 0.08
McDorald's Comp., Reg. 5 0.25% 04M10/2028 EUR 250,000 243,629 0.09
Meswck & Co., lne. 1.45% 24/06/2030 UsD 280,000 234111 0.08
Metropolitan Life Global Funding I, Reg. 5 0.558%
16/062027 ELIR 670,000 680,041 0.24
Morgan Stanley, FRN 2:103% 08052026 ELUR 340,000 366,985 .13
Metflix, Inc., Reg. 5 3.875% 15/11/2029 EUR 210,000 240,214 .09
Morfolk Southern Corp. 5.05% 01/08/2030 Ush 194 000 158,797 0.07
Morthrop Grumman Corp_ 3.25% 15/01/2028 UsD 190,000 181 682 0.06
ONEOK, Inc. 5:66% 01/11/2026 ush 210,000 213,746 0.08
OMNEOK, Ine. 5.65% 01/11/2028 UsD 272000 281,785 010
Pacific Gas and Electric Co. 2.5% 01/02/2031 ush 900,000 743 280 0.26
Phizer Investment Enterprises Ple. Lid. 4.75%
15/08/2033 Ush 117 000 117 306 .04
Piizer Investment Enterprises Pre. Lid. 5.3%
19/Gh/20563 UsD 107,000 109,316 0.04
Prilip Morris internationsal, Inc. 2.875% 03/03/2026 EUR 200,008 219044 0.08
Roche Finance Europe BV, Reg. 5 3.204%
27082029 EUR 410,000 485,111 16
RTX Corp. 3.125% 04/05/2027 Ush 150,000 180,752 006
Salesforce, Inc. 1.95% 15/07/2031 UsD 280,000 239285 0.09
ServiceMow, Inc. 1.4% 01/09/2030 ush 290,000 238,555 0.08
Southem Co, (The] 5.5% 15/03/2029 Ush 230,000 239,507 0.09
Union Pacific Corp. 4.78% 21/02/2026 Ush 340,000 342238 012
UnitedHealth Group, Inc. 2.375% 15/08/2024 uspe 60,000 58,950 0.c2
US Treasury 0:5% 31/08/2027 usD 1,480,000 1308123 0.46
US Treasury 4% 29/02/2028 ush 3,530,000 3,542 685 125
US Treasury 4.375% 30/11/2028 ush 120,500 123,338 0.04
US Treasury 1.625% 15/08/2029 Ush 4 190,000 3,730,737 131
US Treasury 4.375% 30/11/2030 Ush 5,380,000 5, 635095 1.95
LS Treasury 1.625% 15/065/2031 UsDh 1,610,000 1,381 603 .49
US Treasury 3.375% 15/05/2033 ush 1,115,000 1,070,836 0.38
US Treasury Inflation Indexed, FRN 2.375%
15102028 ush 12,020,700 12,443,109 4. 38
VICI Properties LF, REIT 4.75% 150272028 ush 156,000 1652 816 0.05
Visa, Inc. 1.5% 15/06/2026 EUR 220,000 234 862 0.08

42,457,947 14.93
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Capital Group Global Intermediate Bond Fund (LUX) (continued)
As at 31 December 2023

Quantity’ Market Value % of Net
Investments Currency Mominal Value UsD Assets
Total Bonds 174,520,545 61.38
Convertible Bonds
United Arab Emirates
Abu Dhabi Mational Qil Co., Reg. 5 0.79% 04/06/2024 UsD 600,000 586 415 0.21
586 415 021
Total Convertible Bonds 586,415 0.21
Total Transferable securities and money market
instruments admitted to an official exchange listing 175,107,360 61.59
Transferable securities and money market instruments
dealt in on another regulated market
Bonds
Australia
Glencore Funding LLC, 144A 1 625% 27/04/2026 usD 370,000 343,149 0.12
343,149 012
Canada
Toronte-Dominion Bank (The} 5.156% 10/01/2028 usD 166,000 168,624 0.06
168,624 0.06
Colombia
EnfraGen Energia Sur SA, Reg. 5 5.375% 30/12/2030 UsD 200,000 156,427 0.05
156,427 0.05
Germany
Bayer US Finance LLC 6.375% 21/11/2030 UsD 300,000 308,882 0.11
Volkswagen Group of America Finance LLC, 1444
2.85% 26/09/2024 usD 281,000 275572 0.10
584 454 0.21
Italy
Intesa Sanpacic Spa, 1444 3.25% 23/092024 UsD 500,000 491 044 017
491 044 017
Japan
Japan Treasury Bill 0% 20/02/2024 JPY  1,269,250,000 9,003,549 327
9,003,949 3.17
HKorea, Republic OF
SK Hynix, Inc., Reg. 5 3% 17/09/2024 usD 623,000 612 353 022
612 353 022
Mexico
Petroleos Mexicanos 4. 875% 18/01,2024 UsD 1,114,000 1,112,014 0.39
Petroleos Mexicanos 4.25% 15/01/2025 UsD 106,000 103,640 0.04
Petroleos Mexicanos 6.875% 04/08/2026 uso 362,000 351,766 012
Petroleos Mexicanos 6.49% 23/01,/2027 uspD 436,000 409 405 014
1,976,825 0.69
Philippires
Philippines Government Bond, Reg. 5 0.001%
12042024 JE 100,000,000 707 886 0.25
707 BB6 0.25
Thailand
Bangkok Bank PCL, Reg. S 9.025% 15/03/2029 usD 370,000 426321 015
425321 015
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Capital Group Global Intermediate Bond Fund (LUX) {continued)
Az at 31 December 2023

Quantity’ Market Value % of Net

Investmients Currency Mominal Value UsD Assets
United Siafes of America

AbbVie; Inc. 3.8% 15/03/2025 UsD 119,000 117 455 (.04

ACHV ABS TRUST B, 144A 7.17% 190872030 UsD E56,000 856,668 .30

Affirm Asset Securifization Trust A, 144A7 11%

15112028 Ush 1.353.000 1,357 243 045

American Express Co., FRN 6.489% 30/10/2031 usp 219000 237.623 0:08

Amgen, Inc, 3% 22/02/2029 UsE 500,000 470,658 817

Analog Devices, Ine. 1.7% 0171072028 USE: 260,000 230,755 0.08

Avis Budget Rental Car Funding AESOP LLC A, 14448

5.2% 207102027 Ush 699 000 700,739 0.25

Avis Budest Rental Car Funding AZSOP LLC A, 1444

5.81% 20/12/2029 usg 554 000 E&E 904 020

Bank of America Corp., FRN 1:843% 04/02/2025 UsD 580,000 577,784 0.20

Baxter Internaticnal, Inc. 2.272% 01/12/2028 UsD 270,000 241,855 0.09

Blackstone Holdings Finance Co_ LLC, 1444 5.9%

03112027 uso 180,000 186,877 0.07

Broadcom, Inc., 1444 4% 15/04/2029 Ush 240,000 231,830 0.08

Capital One Financial Corp., FAN 6.312%

O8/052029 UsD 230,000 236,064 .08

Capital Cne Financiat Corp., FREN 7.624%

3071042031 usD 450,000 BOG 922 0.18

Cascade Funding Martzage Trust, FRN, Series 2015~

RM2 A, 1444 4% 25/10/72068 UsD 41 726 41,770 001

Charles Schwab Corp. (The), FRN 5.643%

19/05/2029 usD 180,000 184,739 .06

Charter Communications Operating LLC 4 5%

010272024 UsD 400,000 399,369 0:14

Cleveland Elsctric llluminating Co. (The), 1444 4 B5%

15/11/2030 uso 240,000 227 796 0.08

Comcast Corp. 2.65% 01/02/2030 uso 300,000 270,181 0.09

Connechicut Avenus Secunties Trust, FRN "1M1°, 1444

7.637% 25/05/2043 UsD BE9,153 877,755 0.31

Cornechicut Avenwe Secunties Trust, FRN "1M1°, 1444

7.237% 25/06/2043 usoD 563,778 558,133 0.20

Connecticut Avenus Securties Trust, FRN "1M1°, 1444

7.037% 25072043 USE: 642 745 645785 g:23

Corebridge Financial, Inc. 3.85% 05/04/2029 UsD 250,000 235824 0.08

CSX Corp: 4.25%-15/032029 UsD 230,000 229994 .08

FHLMC, Series K733 'A2" 3.75% 25/08/2025 uso 1,241 524 1,220,320 0.43

FirstEnergy Transmission LLGC, 13444 2 866%

15/00/2028 Ush 260,000 23549595 0.08

FNMA D.875% 05/08/2030 USD 287 000 234,142 0.08

Ford Credit Auto Owner Trust, Series 2018-1 "A', 1444

3.19% 15072031 usoD 445 000 435955 015

GE HealthCars Technologies, Inc. 5.65% 15/11/2027 Ushb 220,000 227,831 0.08

GhMA 2.5% 20/08/2051 uso 586,163 478,382 .17

GMMA 2.5% 20/08/2051 uso 909 566 784,147 .25

GMMA 2 5% 20/10/2051 Ush 327117 280,445 0.10

GMMA 2 5% 20/12/20561 Use 430,712 372335 0.13
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Capital Group Global Intermediate Bond Fund (LUX) {continued)
As at 31 December 2023

Quantity’ Market Value % of Net
Investments Currency Mominal Value usD Assets
GMNMA 'AH"1.5% 16/06/2063 UsD 568812 433 853 0.15
International Flavors & Fragrances, Inc., 1444
1:832% 151072027 LS 270,000 236,863 0.08
JPMorgan Chase & Co., FRN 1.578% 22/04/2027 uso 1,020,000 941,675 0.33
Keurig Dr Pepper, Inc. 4.417% 25/05/2025 UsD 79,000 78223 0.03
LAD Auto Recsivables Trust ‘A2, 1444 5. 68%
15/10/2026 usD 87,6524 87 436 .03
LAD Auto Receivables Trust ‘A3, 1444 548%
15/082027 usD 242 000 242018 0.09
M&T Bank Corp., FRN 7.413% 30/10/2029 usD 392 000 421,974 015
Mill City Mortgage Loan Trust, FRN, Senes 2017-2
‘AL’ 144A 2 75% 25072060 UsD 13,505 13461 -
Morgan Stanley, FRN 2.72% 22/07/2025 uso 500,000 491 Bi6 0.17
Masdaq, Ine. 5.35% 28/06/2028 uso 180,000 186 521 0.07
Mew York Life Global Funding, 144A 2% 22012025 LsD 620,000 601,184 0.21
Morthwestern Mutual Global Funding, 1444 0.8%
14/01/2026 UsD 281,000 260,023 0.05
Pacific Gas and Electric Co. 4.65% 01/082028 UsD 500,000 480,536 017
Philip Momis Infemational, Ine. 5.125% 1 7/11/2027 usD 232 000 236,290 0.08
PNC Financial Services Group, Inc. {The), FEN
5.354% 02/12/2028 usD 500,000 506,125 0.18
Sequoda Mortgags Trust, FRN, Senes 2018-CHL ‘AL,
1444 4% 25/03/2048 usD 20,432 18,858 001
SME Private Eduecation Loan Trust, FRM "A1B, 144A
6.886% 15/11/2052 UsD 391673 392 470 0.14
Southem California Edison Ce. 2 .85% 017082029 usD 360,000 328419 0.12
Siellantis Finance U5, Inc., 143A 1.711%
29/0L/2027 UsD 200,000 181,723 006
T-Mobile USA, Inc, 4.8% 15072028 usD 450,000 454128 016
Towd Point Mortgage Trust, FRN, Senies 2017-5°A1",
144A 5.7558% 25/02/2057 uUsD 71,182 71,895 0.03
Toyota Motor Credit Corp. 3.35% 08/01/2024 UsD 150,000 149 5945 0.05
Toyota Motor Credit Corp. 2.9% 17/04/2024 usD 75,000 75,447 .03
Tricon Residential Trust 'A', 1448 5.1% 17/07/2040 UsD 218798 216,339 0.08
Trican Residential Trust 'B', 1444 5.1% 17072040 usD 126,000 122815 0.04
Tricon Residential Trust 'C', 14448 5.1% 17/07/2040 usD 100,000 96,910 003
UMBS 2% 01/065/2041 ush 3,734 760 3,202,646 3T
UMBS- 2% 01/01/2051 uso 243 668 200,442 0.07
UMBS 3% 01/01/2051 UsD 6,136 5442 -
UMBS 2.5% 01/04,/2051 usnD 543 556 463,787 0.16
UMBS 3% 017122051 usD 1,740 1,540 -
UMBS 3.5% 01/05/2052 UsD 605,983 556,230 0240
UMBES 4.5% 01/06/2082 usD 7.242738 7,025 802 2.47
UMBS 5% 01/07/2052 usD 9,951 527 9,852.762 347
UMBS 5% 01/08/2052 UsD 4436011 4 405 983 1.65
UMBS 4 5% 01/09/2052 UsD 5354 063 5262 816 1.85
Verizon Communications, Inc, 1.68% 30/1 062030 Ush 290 000 239,030 .08

Wells Fargo & Co., FRN €.303% 23/10/2029 uso 690,000 727,633 026
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Capital Group Global Intermediate Bond Fund (LUX)} (continued)
Az at 31 December 2023

Quantity/ Market Value % of Net
Investments Currency MNominal Value usD Assets
Westlake Automaobile Receivables Trust 'A2A°, 1444
5.51% 15/06/2026 UsD 579,075 578416 020
Westlake Automaobile Receivables Trust ‘A3, 1444
5.21% 18012028 UsD 160,000 159 606 0.06
54,487 305 19.16
Total Bonds 68,957,337 24.25
Total Transferable securities and money market
instruments dealt in on another regulated market 68,957,337 24.25
Recently issued securities
Bonds
france
BPCE SA, FRN, 1444 6.714% 19/10/20259 UsD 250,000 263,508 0.09
263,508 0.09
Ireland
AlB Group plc, FRN, 144A 6. 608% 13/09/2029 usp 225 000 237286 0.09
237 286 0.09
United Sizies of America
Columbia Pipelines Operating Co_ LLC, 1444 5.927%
15/08/2030 UsD 82,000 84 853 0.03
Metropolitan Life Global Funding |, 1444 5%
0&/012026 UsD 320,000 321326 011
406,179 0.14
Total Bonds 906,973 0.32
Total Recently issued securities 906,973 0.32
Units of authorised UCITS or other collective investment
undertakings
Collective Investment Schemes - UCITS
Luxembourg
JPMorgan USD Treasury CNAY Fund - JPM USD
Treasury CHAY Instituticnal (dist.) usD 22721926 22,721,526 7.959
22,721,926 7.99
Total Collective Investment Schemes - UCITS 22,721,926 7.99
Total Units of authorised UCITS or other collective
investment undertakings 22,721,926 7.99
Total Investments 267,693,596 94.15
Cash 11,012,158 3.87
Other assets/(liabilities) 3,620,353 1.98
Total net assets 284,326,107 100.00
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As at 31 December 2023
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To Be Announced Gontracts
Country Security Descriplion Currency Mominal Market Unrealizsed % of
Value Value USD Gain/{Loss) MNet
UsD  Aszets
United States of America GNMA, 6.50%, 15/01,/2053 UsSD 5295000 5,420,963 7,653 1591
United States of Amenca UMBS, 2.00%, 25/01/2038 USD 1,041,683 934 057 {2,012 .33
United States of America UMBS, 2.00%, 25/02/2038 UsD 898317 626,849 4528 0.22
United States of America UMBS, 2.50%, 25/01/2053 UsD 4,330,000 3,684 221 147 Bh4 1.29
United States of America UMBS, 4.00%, 25/01/2053 Ush 2,610,000 2 468 795 84,315 0.87
United States of Amenca UMBS, 4. 50%, 25/01/2053 Ush 2511476 2,434 758 B9 925 0.86
United States of America UMBS, 5.00%, 25/01,/2053 UsD 4260000 4215070 109,474 148
United States of Amenca  UMBS, 6.50%, 25/01/2053 UsD 2,670,000 2,736,437 25,636 0.96
United States of Amenca  UMBE, 7.00%, 25/01,2053 UsD &5 260 000 5415908 11.279 1.20
United States of America  UMBS, 3.50%, 26/01/2054 UsD 1,041,000 985,118 51.074 0.34
Total To Be Announced Cantracts Long Positions - 28892216 499426  10.16
Net To Be Announced Confracts 28,892,216 499,426 10.16

Finamcial Futures Contracts
Security Description MNumber of Cumency Global Unrealised % of Met
Contracts Exposure Gain/{Loss) Assets

UsD usD

Euro-Buxl 30 Year Bond, 07032024 1 EUR 156,452 12474 -
Euro-0AT, 07/03/2024 24 EUR 3,484 331 121 646 0.04
Long Gilt, 26/03/2024 2 GBP 261,686 13,245 -
U5 2 Year MNote, 2803/2024 136 LIsD 28,004,312 193,927 0.07
LS B Year Note, 28/03/2024 230 Usb. 25,017,891 626,436 0.19
Tntal Unreailsed Gam on Fmam:aal Futwes [:Dntracts BE? ?E;E! EII 31]
Eum—BTF D}‘ 03.-'“"024 .{4;] EUR {6,182 175) -:195 355:I [{} [r?]
Eurc-Bund, 07/03/2024 (7] EUR (1,060,388} (31,120} [0.01)
Japan 10 Year Bond, 13/03/2024 (4] JPY {4,161,986) [14 546} (0.01}
L5 10 Year Mote, 19/03/2024 (29) Lusp 13,273,828} (104,994) [(0.04]
L5 10 Year Ulira Bond, 19/03/2024 (2) usp (236,031) (11,488} -
US Long Band, 19/03/2024 {7} UsD (B74,663) (67 BOE} (0.02)
LS Ultra Bond, 19/03/2024 1) usD (133,594) {12,060) -
Total Unrealised Loss on Financial Futures Contracts o - (437.068)  (0.15)
Net Ijnreaﬁsed Eam on Fmanaai Futures Contracts 430,660 0.13
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Capital Group Global Intermediate Bond Fund (LUX) (continued)
As at 31 December 2023

Interest Rate Swap Contracts

Market Unrealised

Nominal Maburity Value Gainf{Loss) %% of Met

Amount Currency Counterparty Security Description Date usD UsD  Assets

13,270,000 GEF Goldman Pay fioating 3OMIA 1 day 21/06/2028 1,071,051 1,071,051 038
Sachs Receive fixed 5.003%

2300000 usD Goldman  Pay fixed 3.272% Receive 25/04/2033 35558 35,658 0.01
Sachs floating S0OFR 1 day

Total Unrealised Gain on Interest Rate Swap Contracts 1,106,609 1,104,609 0.39

7,520,000 GBEF Goldman Pay fixed 4.42% Receive 21/12/2032 (840,178} {840,178) (030)
Sachs floating SOMNIA 1 day

100,400 000 WM Goldman Pay ficating TIE 4 week 2202/2027 (192,117) {192,117 (007
Sachs Receive fixed 7.84%

44 700,000 A Goldman Pay fioating TIE 4 week 24/02/2027 {86,530) (56,930) (0.03)
Sachs Receive ficed 7.82%

10,200,000 MM Goldman Pay floating TIIE 4 week 25/06/2026 {36,503) (3&,503) (0.01)
Sachs Receive fited 6.64%

Tokal Unrealised Loss on Interest Rate Swap Contracts {1,155,728) (1,155,728) (0.41)

Met Unrealised Loss on Interest Rate Swap Confracts (49.119) (49,119)  (0.0:2)

Forward Currency Exchange Contracts

Unrealised

Currency Amount Currency Gain/(Loss) % of Net
Purchased Purchased Sold Amount Sold Maturity Date Gounterparty ush Aszets
HUF 641 390,000 usR 1.826229 OBO12024 Barciays 21,287 0.01
HUF 489 245 000 UsD 1,403 823 09012024 J1.F: Morgan 5238 -
PLM 5 530,000 usp 1,398 428 09/01/2024 J.F. Morgan 5,905 —
EUR 15598061 DEE 11,910,000 11/01/2024 BMNY Mellon 283 =
COoF 5471 330,000 ush 1,363,062 12/01/2024 Morgan Stanley 45194 0.02
JPY 199,278,000 ush 1,400,163 12/01/2024 Citibank 15,180 0.01
JEY 745 B40 000 UED 5,086 406 12/0172024 HSBC 210815 0.07
ush 2,734 339 CLiP 2382840000 120172024 Morgan Stanley 30,843 0.01
AUD 3,950,000 ush 2.593.965  18/01/2024 BMF Paribas 899.155 0.03
EUR 6,208,000 UED 6681 670 19/01/2024 Goldman Sachs 176,240 0.06
GBP 845 000 UsD 1,062,232 19/01/2024 Meorgan Staniey 14948 0.0
EUR 16,260,000 Ush 17,789,822 22/01/2024 Bank of America 174821 0.06
EUR 1,260,000 UsD 1,383,840 22/01/2024 Standard Chartered B 254 -
MM 10,410,000 UsD 601 613 22/01/2024 Standard Chartered 9. 380 -
DEE 65,840,000 ush 9,067,912 23/01/2024 Citibank 92,883 0.03
MNOK 15,230,000 Ush 1468985 2301/2024 BNY Mellon 30,849 0.0t
UsD 10,023,098 JPY 1. 269280000 i68/02/2024 HSBC 958,354 (.34
USD 9943490  JPY 1269250000 20/02/2024 HSBC 874,294 031
Unrealised Gain on Forward Currency Exchange Contracts 2,775,624 0.97
CHF Hedped Share Glass

CHF 1,083,013 UsD 1,236 645 19/01/2024 J.P. Morgan 53,300 .02
EUR Hedged Share Class

EUR 4.329 571 LsD 4660408 19/01/2024 JPMorgan = 122421 0.04
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Capital Group Global Intermediate Bond Fund {LUX) (continued)
Az at 31 December 2023

Forward Currency Exchange Contracts

Unrealised

Currency Amount Currency Gain/{Laoss) %% of Net
Purchased Purchased Sold Amount Sold Maturity Date Counterparty usD Assets
GBP Hedged Share Class

GBP 3,711,848 usph 4660133 15/0172024 1P Morgan 71,616 0.03
JPY Hedped Share Class

JFY B4 074578851  USD 377,360:537 15/01/2024 J.P:Morgan 7,136,594 i) §
Un[ea!'mtd Eﬂm on NAY Hedged Share Classes Forward Currency Exchange Contracts 7,383,931 2.60
Tutal Llnrr_a.iised GI:II'! on me.ard [:urrem'g' E:r.hangt L‘unh'acts 10 159 555 3 5'.-'
IJSG lﬂ,450,435 EUR B,EE?,BUG 030172024 Maorgan Stanlsy 1133 EBD} [ﬂ ﬂﬁl
Usg 13,748,789 GBP 10,885,000 030172024 uBs: (126,157} [0.04)
Usg 1,363,800 MoK 14,705,000 030172024 Citibank (83,746} (0.03)
Usg 14,226,041 CNH 101,830,000 090172024 BNP Panbas. (71,121} (0.03)
Usg 7,806,088 DKK £3,830,000 0O9/0172024 BNP Panbas. (167,301} (0.06)
Usp 64,645,045 EUR £9.864,000 1170172024 Maorgan Staniey(l,458,534) (0.51)
KRW 24,180,000 ush 18,812 12/0172024 Citibank {160} 55
Usg 1,366,385 COF  5.536.590.000 12/0172024 Morgan Staniey  (59,681) (0.02)
Usg 7,292,608 MXN 126,685,000 12/017/2024 Citibank (156,349} (0.06)
Usg 1792903 HUF 639,650,000 18/0172024 BNP Panbas.  (46,786) (0.02)
JrY E53 2B 115 EUR 3,577,718 1970172024 Morgan Stanley  (18,323) (0.01)
usp 2,652,437 GBF 2110000 19/01/2024 Morgan Stanley  (37,325) [0.01)
C 1,138,910,000 ush 1302177 220172024 JLF Morgan  (10,988) =
EUR 2,200,004 CAD 32948641 22/01/2024 HSBG-  (21,7656) (0.01)
usp 1,397,148 CAaD 1,875,000 220172024 BNP Panbas (18,295} (0.01)
usp 13,655,275 EUR 12,481 000 2270172024 Bank of America (134 120} {0.05})
usn 7940 986 IPY 116,730,000 22/0172024 Meorgan Stanley (30,4300 (0.01)
UsD 798,548 MM 13,890,000 22/01/2024 JLF Morgan  (16,697) (001}
usp 4,568 445 AUD 6.800.000 2370172024 Citibank (68,652} (0.02}
Usp 4716418 CNH 33600000 2370172024 Maorgan Stanfey 5777 -
EUR 2282156 JPY 352,000,000 09/02/2024 Citibank (37,915} (0.01)
LSD 11,013,468 JPY  1,572505000 0970272024 Morgan Staniey  (208,102) (9.07)
JPY-  1.269250.000 usp 9,938,844 16/0272024 H5BC (874,095} (0-31)
Unnz-almed Loss on Furward Currency Exchange Contracls (3.837.093) {1.35)
EIJH Hedged Share [‘.}ass

EUR 44.750 UsD 49782 159/0172024 J.P. Morgan (347 -
usp 15,095 EUR 12000 19/01/2024 1P Morgan (370} =
GEBP Hedged Share Glass

GBP 37,835 uso 48,337 19/017/2024 J.P. Morgan {107} -
JPY Hedged Share Class

UsD 185.882.713 JEY 27,053,359,968 19/01/2024 J.F: Morgani6,480,117) {228}
Unreafised Loss on NAV Hmu Sham Classes Fu'ward {H.men:r E:r:hmgﬁ- th'at:ts (6,480,041) !2 2'31'
Total Unrealised Loss on Forward nn'm'r:'j En:hinge Contracts (10,318.034) {3.63)

MNet Unrealised Lﬂss on Forward Currency Exchange Contracts {158.479) {0,065}
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Capital Group Global Intermediate Bond Fund (LUX) (continued)
As at 31 December 2023

Credit Default Swap Contracks

Interest
(Paid) Market Unrealised % of
Mominal Buy/ Received Maturity Value Gain/{Loss) Net
Amount Currency Counterparty Reference Entity Sell Rate Date usD USD Asszets
8,268,000 sD Goldman CDX.MNAIG41V1 G5Sell 1.00% 20012/2028 161,032 161,032 006
Sachs
16,000,000 EUR Goldman ITRAX.EUROPE. Sell  1.00% 20v12/2028 343,826 343,826 (.12
Sachs MAIN_40-V1
Total Unrealised Gain on Credit Default Swap Contracts 504,857 504,857 0.18
Met Unrealised Gain on Credit Default Swap Contracts 504.857 504,857 0.18

The accompanying notes form an integral part of these financial statements.

2023 12 31
usD

( ) 8,121,401
( ) -

1,239,078
146,890

9,507,369

41,102

205,970

29,971

111,600

67,753

416,343

24,993

17,169

* 2,504

917,405

167,904

« )Y® 8,757,868

-15,169,198
340,008
-22,700,136

-1,082,236

( ) (b) -38,611,562

21,139,348

284,624
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1,452,789
-5,142,729
C ) ©) 17,734,032
(atb+c) -12,119,662
-81,497
~22,950,0097
319,477,363
284,326,107
UFJ
UFJ
193 2 1 2007 9 26
2023 7 25 2024 1
2024 1 24
C ()
449 0.005 | 2025/6/1 1,100,000 100.0061,100,066,000
452 0.005 | 2025/9/1 200,000 |99.976 | 199,952,000
452 0.005 | 2025/9/1 500,000 |99.976 | 499,880,000
452 0.005 | 2025/9/1 1,000,000 |99.976 | 999,760,000
452 0.005 | 2025/9/1 1,000,000 |99.976 | 999,760,000
453 0.005 P025/10/1 500,000 |99.957 | 499,785,000
453 0.005 P025/10/1 1,500,000 |99.957 1,499, 355,000
454 0.100 p025/11/1 400,000 100.123 | 400,492,000
455 0.005 p025/12/1 900,000 |99.926 | 899,334,000
455 0.005 p025/12/1 500,000 |99.926 | 499,630,000
456 0.100 | 2026/1/1 1,500,000 100.067 1,501,005, 000
150 0.0052026/12/20 1,000,000 |99.811 | 998,110,000
151 0.005 p027/3/20 500,000 |99.733 | 498,665,000
153 0.005 p027/6/20 500,000 |99.627 | 498,135,000
81 0.020 p025/3/19 100,000 |99.919 | 99,919,000
5
287 0.091 p026/9/11 200,000 |99.687 | 199,374,000
68 0.355 p025/1/28 100,000 100.245 | 100,245,000
72 0.529 p025/5/28 200,000 100.514 | 201,028,000
99 0.225 p027/8/27 200,000 |99.719 | 199,438,000

27167



EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
Ooooodooddoodnonod

35 0.2792D26/10/21 100,000 [98.314 | 98,314,000
2021
6 1.258 P024/1/25 100,000 [99.997 | 99,997,000
(2019)
15 0.000 P028/1/26 200,000 100.001 | 200,002,000
2024
12 1.377 p027/12/1 200,000 | 99.9 | 199,800,000
2023

1 0.463 P024/12/5 200,000 |99.742 | 199,484,000
2019

24 1.540 | 2024/7/5 200,000 00.327 | 200,654,000
2021

508 0.455 P027/4/23 105,000 [99.977 | 104,975,850
509 0.470 p027/5/25 100,000 100.003 | 100,003,000
477 0.741 P025/2/25 100,000 [100.55 | 100,550,000
483 0.300 P026/5/25 200,000 |99.849 | 199,698,000
503 0.360 p027/4/23 200,000 [99.737 | 199,474,000
18 0.340 P025/4/30 100,000 100.163 | 100,163,000
22 0.130 p025/9/12 200,000 |99.821 | 199,642,000
29 0.2102p25/10/27 100,000 [99.979 | 99,979,000
12 0.330 P027/6/11 200,000 |99.656 | 199,312,000
12 0.330 P027/6/11 200,000 |99.656 | 199,312,000
14 0.861 P024/8/14 100,000 100.345 | 100,345,000
12 0.781 p025/6/20 100,000 100.754 | 100,754,000
14 0.1902p25/12/19 100,000 [99.774 | 99,774,000
15 0.2802p27/12/20 200,000 |99.184 | 198,368,000
63 0.924 P025/5/21 100,000 100.654 | 100,654,000
67 0.200 P026/6/10 100,000 [99.245 | 99,245,000
19 0.160 p027/3/12 200,000 |99.183 | 198,366,000
18 0.315 P028/3/17 200,000 | 99.27 | 198,540,000
43 0.2002p24/10/17 100,000 [99.875 | 99,875,000
49 0.390 | 2027/6/4 100,000 [99.166 | 99,166,000
8 0.310 P024/9/13 100,000 100.062 | 100,062,000
25 0.390 | 2026/9/1 100,000 [99.808 | 99,808,000
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27 0.430 p027/1/25 100,000 (99.822 | 99,822,000
78 0.785 p024/5/30 100,000 100.245 | 100,245,000
19 0.140 P026/4/28 200,000 |99.385 | 198,770,000
2 NTT 0.2602P26/12/18 200,000 |99.588 | 199,176,000
16 NTT 0.1802p25/12/19 200,000 |99.661 | 199,322,000
80 0.260 R026/6/19 100,000 ({99.758 | 99,758,000
81 0.389 p028/6/20 200,000 |99.238 | 198,476,000
18 0.690 R024/5/30 100,000 100.011 | 100,011,000
25 0.600 p024/7/26 100,000 [99.925 | 99,925,000
29 1.000 p025/7/22 100,000 {99.995 | 99,995,000
96 0.060 R026/4/15 100,000 ({99.436 | 99,436,000
100 0.3702p26/10/13 100,000 100.131 | 100,131,000
42 0.390 | 2027/6/1 100,000 [{99.463 | 99,463,000
17 0.340 p026/7/31 200,000 |99.371 | 198,742,000
20 ( 0.590 P026/2/24 100,000 100.026 | 100,026,000
69 1.210 p024/9/26 100,000 |100.62 | 100,620,000
79 0.290 P025/2/28 100,000 {99.939 | 99,939,000
80 0.280 p026/2/26 100,000 | 99.55 | 99,550,000
84 0.5502p26/12/18 100,000 {99.903 | 99,903,000
57 0.6162p24/12/20 100,000 100.339 | 100,339,000
219 0.4302p26/11/27 100,000 {99.977 | 99,977,000
1 ( 0.170 P025/3/12 100,000 [99.869 | 99,869,000
35 0.709 | 2028/2/2 100,000 100.276 | 100,276,000
32 0.6952p24/10/25 100,000 |100.36 | 100,360,000
75 0.220 p025/1/23 100,000 [{99.947 | 99,947,000
18 0.871 p024/8/28 100,000 100.335 | 100,335,000
40 0.5752p26/11/27 100,000 100.047 | 100,047,000

( 0.280 | 2026/9/4 100,000 [98.948 | 98,948,000
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27 2.107 R025/9/24 100,000 102.451 | 102,451,000
37 1.1072p28/12/14 100,000 100.406 | 100,406,000
184 0.2102p25/10/14 100,000 [99.922 | 99,922,000
184 0.2102p25/10/14 100,000 [99.922 | 99,922,000
6 0.220 |2025/6/6 100,000 | 99.93 | 99,930,000

1p,705,000 19,686,288,850
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2024 28
52 2,140,780
52 2,140,780

2008
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38 59
2 19 8 6
52 )
52
38 38 57
193 39 2022 7 1 2023 6
30
193 2 40 2023 7 1 2023
12 31
(2022 6 30 ) (2023 6 30 )
C ) C ) C ) C )
( )
1. 4,264,622 3,979,510
2. 63,756 107,964
3. *2 1,373,891 1,748,865
4. 2,786,802 4,072,717
5. 354,533 376,732
6. 16,235 17,121
7. 266,926
8,859,842 10,569,838
1. 304,142 1,577,857
*1 161,337 6,178
*1 119,991 77,459
22,814 1,494,219
2. 692 458
692 458
3. 626,847 819,706
(1) 100 602
) 13,287 13,837
3) 285,265 410,744
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33/67

4) 328,195 394,523
931,682 2,398,022
9,791,524 12,967,860
32,729 33,032
i 2,837,219 4,158,089

) 1,747,443 2,536,452

0 *2 1,089,776 1,621,637
3. 146,154 293,251
4. 109,475 172,621
5. 64,688 271,202
6. 235,208 207,436
7. 40,000 48,360
8. 359,018
3,465,476 5,543,012
1. 80,173
2. 1,707,705 1,954,618
3. 12,432 18,552
4. 425,405 409,852
2,145,543 2,463,197
5,611,020 8,006,209
450,000 450,000
582,736 582,736

582,736 582,736
3. 3,147,767 3,928,914

3,147,767 3,928,914

3,147,767 3,928,914
4,180,504 4,961,651
4,180,504 4,961,651
9,791,524 12,967,860

2021 7 1 2022 7 1
2022 6 30 2023 6 30

1. 7,847,990 11,701,906
2 2,910,766 2,746,571
) 8,868,624 11,597,652
19,627,381 26,046,131
1. *1*2 13,656,544 19,106,651
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225,761 220,763

365, 646 510,022

) 39,318 107,691
) 15,480 17,161
0} 16,907 74,400
) 6,930 16,129

14,287,270 19,945,129

1. 3,015,782 2,782,268
1) 354,674 99,694
) 1,269,743 1,638,552
©) 1,116,155 788,225
4) 235,208 207,436
©) 40,000 48,360

2. 11,293 26,279

3. 8,060 32,555

4. 60,811 124,133

5. 56,426 62,740

6. 356,410 692,927

7. 239,309 282,447

8- 6,450 6,450

9. 40,134 143,926

10. 3,466 3,274

11. 9,603 7,641

12. 105,093 144,401

13. 36,249 14,410

14. 312,099 348,942

15. 322,777 446,687

16. 17,662 7,301

4,601,631 5,126,388

738,479 974,613

1. 4,412 4,413

4,412 4,413

1. 82,369 38,836

82,369 38,836

660,522 940,190

1. 7,303

7,303

660,522 932,886

156,015 218,068

7,827 66,328

512,334 781,146
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2021 7 1 2022 6 30
450,000 582,736 582,736 2,635,433 2,635,433 3,668,170 3,668,170
512,334 512,334 512,334 512,334
- - - 512,334 512,334 512,334 512,334
450,000 582,736 582,736 3,147,767 3,147,767 4,180,504 4,180,504

2022 7 1 2023 6 30
450,000 582,736 582,736 3,147,767 3,147,767 4,180,504 4,180,504
781,146 781,146 781,146 781,146
- - - 781,146 781,146 781,146 781,146
450,000 582,736 582,736 3,928,914 3,928,914 4,961,651 4,961,651
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[ ]
31 2021 6 17
27-2
]
2023 6
359,018
27,416
]
)
2022 6 30 2023 6 30
*1. *1.
11,103 1,983
127,286 136,966
*2. *2.
1,373,891 1,748,865
980,581 1,435,353
)
2021 7 1 2022 6 30 2022 7 1 2023 6 30
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*1. *1.
CRMC CRMC
*2. *2.
8,868,624 11,597,652
8,092,082 11,047,635
)
2021 7 1 2022 6 30 2022 7 1 2023 6 30
1. 1.
) | ) ) | )
( D) ( D)
56,400 - - 56,400 56,400 - 56,400
]
2021 7 1 2022 6 30 2022 7 1 2023 6 30
1. 1.
2. 2.
) (
192,372 523,835
- 547,017
192,372 1,070,852
]
2021 7 1 2022 6 30 2022 7 1 2023 6 30
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285,265 285,591 326 266,926 266,935 9
410,744 368,392 42,352
D ( D
3. 3.
3
1
1 2 1
3
) @
® @
C ) C )
1 2 3 1 2 3
- 285,591 - - 266,935 -
- 368,392 -
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1 1
1
5
1
2022 6 30 2023 6 30
1. (2022 6 30 ) 1. (2023 6 30 )
« ) « )
C ) C )
100 100 602 602 -
2. 2.
( 2021 7 1 2022 6 30 ) ( 2022 7 1 2023 6 30 )
« )
C ) (
100 0
]
2021 7 1 2022 6 30 2022 7 1 2023 6 30
1
2021 7 1 2022 6 30 2022 7 1 2023 6 30
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1.
. 2.
@ @
1,692,415 1,707,705
239,309 282,447
203,174 12,462
20,845 23,072
1,707,705 1,954,618
@) @
©) (©)
239,309 282,447
3.
20,845 23,072
]
2022 6 30 2023 6 30
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D

2)

262,099

506,090
3,806
72,020
82,672
18,061
126,102

252,876

1,061,631

95,795

637,641

733,436
328,195

@

252,876

95,795

157,080

Ao DD WW NN -

252,876

95,795

(b) 157,080

@
O

736,296

252,876

2014 6

(
157,080
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569,772
5,680
63,517
7,780
109,687
11,217
195,507
24,549
987,712

593,189
593,189

394,523

140,247
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2.
Q) Q)
30.6 30.6
) « )
39.7 15.0
12.4 3.9
0.3 0.2
20.6 0.5
3.3 4.0
1.5 0.0
22.4 16.2
1
2022 6 30 2023 6 30
1.
2.
2023 10
-0.08% 2023 8 -0.03%
2038
7 0.76%
3.
257,857 425,405
3,269 317
164,277 66,070
425,405 409,852
768,870
]
2022 6 30 2023 6 30
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1.
7,847,990 11,701,906
2,910,766 2,746,571
8,868,624 11,597,652
19,627,381 26,046,131
2.
5. 5.
3.
]
2022 6 30 2023 6 30
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( ) ( )
( ) ( )
1. 1
90 90
2. 2.
€)) @
10,700,669 14,397,908
8,868,624 11,597,652
58,087 50,570
19,627,381 26,046,131
() ()
@ @
90 90
3. 3
8,868,624 11,597,652
[ ]
2021 7 1 2022 6 30
1.
@
( « D « )
)
8,868,624 1,373,891
(
( ) )
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12,500
100%
CRMC
8,092,082 656,745
I
(
( ) )
322,777 322,777
5,082
c6e 100%
)
1 CRNC
2 CRMC
3 c6e
)
( « ) « )
)
( )
2,666,674 491,958
7,500
( )
847,230 76,961
10
)
1
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2
2.
2022 7 1 2023 6 30
1.
@
( C ) C )
)
11,597,652 1,748,865
(
( ) )
12,500
100%
CRMC
11,047,635 976,245
IT
(
( ) )
446,687 446,687
5,261
CeC 100%
)
1 CRMC
2 CRMC
3 cec
@
( « ) « )
)
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( )
3,400,843 664,158
7,500
( )
994,385 178,067
10
)
1
2
2.
[1 ]
2021 7 1 2022 6 30 2022 7 1 2023 6 30
74,122 .41 87,972.53
9,083.93 13,850.12
512,334 781,146
512,334 781,146
56,400 56,400
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(2023 12 31 )

2,732
73
1,448
5,291
658
16
*2 48
10,268

~N o O B WON -

1. 2,470
*1 1,753
*] 716
2. 720

@ 1
©) 14
©) 411
%) 294

3,191

13,459

23
i 4,658
'6)) 3,227
O) 1,430
224
152
496
96
5,652

o U1 b~ W

45
1,979
21
411
2,458

A 0N B

8,110

450
582
582
3. 4,316

51/67



EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
OOoooooooooooooood

4,316
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5,349
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13,459

( 2023 7 1 2023 12 31 )

7,819

779
*2 6,911
15,510

*2 11,858
41
308
49

B W N

@ 10
@ 29
©) 9

12,257

1. 1,522
€)) 21
@ 703
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0 306
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122

*1 87
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65
12
169
*3 226

el ol
[ N G JORY Oy SN
o

2,661

592

52/67



EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
OOoooooooooooooood

13

17

VI.

615

127

100

387

2023 7 1
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450

582
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3,928
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387
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387
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4,316
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