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2023 12 29
27,184,531,212 99.46
— 146,686,859 0.53
27,331,218,071 100.00
)
2023 12 29
6,963,486 0.02
27,107,868,661 99.71
— 69,658,130 0.25
27,184,490,277 100.00
)
2023 12 29
17,471,202,244 43.49
2,744,325,237 6.83
2,616,121,340 6.51
2,365,905,738 5.89
1,978,496,747 4.93
1,364,140,998 3.40
1,317,266,625 3.28
1,127,688,825 2.81
1,123,061,576 2.80
960,370,120 2.39
950,965,969 2.37
840,048,140 2.09
505,928,785 1.26
387,998,204 0.97
375,160,445 0.93
342,984,937 0.85
256,091,368 0.64
218,358,939 0.54
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213,923,074 0.53
205,143,702 0.51
192,577,058 0.48
147,545,109 0.37
119,336,134 0.30
84,620,903 0.21
82,894,969 0.21
70,976,639 0.18
61,004,362 0.15
60,124,219 0.15
44,085,301 0.11
41,414,898 0.10
38,197,792 0.10
26,489,235 0.07
21,258,938 0.05
8,751,835 0.02
3,431,326 0.01
1,801,553,093 4.48
40,169,534,825 100.00
2023 7 24
40,141,200} 2.46
1,497,572,000 91.69
— 95,648,176 5.86
1,633,361,376 100.00]
2023 7 24
30
2023 12 29
) (G () ) ) ()
28,699,885, 148 0.9264] 26,587,810,718 0.9472f 27,184,531,212|99.46|
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99.46
99.46
30
2023 12 29
) ) ) ) ) ()
24,846,809.039 1,067.02 26,512,042,180| 1,091} 27,107,868,661(99.71
Ch-JPY
6,640,746 1.0482| 6,960,829 1.0486 6,963,486/ 0.02
)
2023 12 29
0.02
99.71
99.74
30
2023 12 29
(%)
%)
CHINA PEOPLES REP CNY 3.29 104.5873
S b2 2028/5759 120,980,000 2,517,275,855| 6.27
US TREASURY I/L 2.375 103.48
DS amac o I o028/ 12,020,700 1,758,503,903| 4.38
ENCL UMBS 5.0 MA4709 5.0 99.1071
L e S 9,951,527 1,394,284,998| 3.47
JAPAN BILL ZERO CPN
20/FEB/2024 JPY 50000 2024/29é8 1,269,250,000 100.02611 1 969 581,834 3.16
0.000% 20-02-2024
HELLENIC REPUBLIC EUR 3.9 107.1236
REG S 3.9% 01-30-33 | 2033/1/30 6,730,000 1,127,688,825  2.81
SPAIN GOVT EUR
144A/REG S 0.8% 07- 0.8 7,220,000 94.3908) 1 065,096,842 2.65
2027/7/30
30-27
JAPAN GVT 346 JPY BD 0.1 100.1291
R 02773050 1,064,200,000 1,065,574,052| 2.65
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UTD KINGDOM GILT GBP

1.25

92.875

8 |REG S 1.25% 07-22-27 | 2027/7/22 6,020,000 1,006,310,842  2.51
FNCL UMBS 4.5 RA7556 4.5 97.1251

9 |Fhct UiB s052/07 7,242,736 994,469,003 2.48
US TREASURY N/B 4.375 103.0391

10 |4 375% 11-30-30 2030/11/30 5,380,000 783,684,835 1.95

6.5 102.3854

11 [G2SF 6.5 TBA 01-01-54 0, 872 5,295,000 766,410,340 1.91
ENCL 7.0 UMBS TBA 01- 7.0 103.2168

12 [N . 5,250,000 766,067,326| 1.91
FNCL UMBS 4.5 SD1584 4.5 98.4023

13 [ThoL Ui S 5,354,963 744,935,813 1.85
ENCL UMBS 5.0 BV7959 5.0 99.1992

14 [FhCL U S052/0 4,446,011 623,499,250 1.55
FNCL 5.0 UMBS TBA O1- 5.0 99.0469

15 [, 2054/ 4,260,000 506,496,137| 1.48
CANADA GOVT CAD BOND 3.5 100.912

16 [;ADA SOVT & B 5,322,000 573,937,183 1.43
SPAIN GOVT EUR 144A

17 |LIFE/REG S 2.75% 10- 2024/13};§ 3,600,000 99.5477 560,560,878 1.40
31-24
US TREASURY BOND 1.625 89.0817

18 |} TREASIRY BO S0poris 4,190,000 527,666,868 1.31
FNCL 2.5 UMBS TBA O1- 2.5 85.1457

19 [, 20547272 4,330,000 521,204,101 1.30
ITALY BUONI
POLIENNALI DEL TESORO 0.9 85.1731

20 [E0H RS By o o - 3,850,000 512,923,074 1.28
04-01-31
US TREASURY BOND 4.0% 4.0 100.3218

21 |05 TREAS 202872059 3,530,000 500,641,949 1.25
BUNDESREPUB.

22 [DEUTSCHLAND EUR REG S| ,,q /0072 3,310,000 94.6558 490,076,952 1.22
(B) 0.5% 02-15-28
IRELAND GOVT EUR REG 0.0 84.4302

23 [(RELAND COVE B 2031/10/59 3,590,000 474,112,406 1.18
ITALY GOVT BTPS EUR

24 [REG S (B) 0.95% 09- | ,0,0/ 9722 3,230,000 93.7048 473,427,528 1.18
15-27
FNCT UMBS 2.0 RB5111 2.0 85.7106

25 |ThCT B . 3,734,760 452,537,235 1.13

22182
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AVERICA MOVIL SAB DE
CV XN SR UNSEC 9.5% | a1 /1750 48,170,000 97.2703 390,054,327| 0.97
01-27-31
ISRAEL STATE OF EUR 2.875 99.9348
REG S 2.875% 01-29-24| 2024/1/29 2,400,000 375,160,445/ 0.93
ENCL 4.0 UMBS TBA 01- 4.0 94.7383
m, e 2,610,000 349,561,235 0.87
FNCL 4.5 UMBS TBA O1- 4.5 97.0717
e, o054/ 2,511,476 344,650,659 0.86
BONOS MEXICAN MXN 7.5 94.776
A A — 39,500,000 311,647,675 0.78
( )
2023 7 24
C )
)
348 10 0.1 2027/9/20 40,000 100.353 40,141,200 2.46
35 0.279 | 2026/10/21 100,000 98.688 98,688,000 | 6.04
2021
6 1.258 2024/1/25 100,000 100.32 100,320,000 6.14
(
(2019)
509 0.47 2027/5/25 100,000 100.207 100,207,000 6.14
14 0.19 2025/12/19 100,000 99.891 99,891,000 6.12
15 0.5 202471272 100,000 94.535 94,535,000 5.79
67 0.2 | 2026/6/10 100,000 99.425 99,425,000 | 6.09
1 0.29 2024/8/2 100,000 99.917 99,917,000 6.12
2019
78 0.785 2024/5/30 100,000 100.551 100,551,000 6.16
37 0.12 202371271 100,000 99.979 99,979,000 6.12
80 0.26 2026/6/19 100,000 100.038 100,038,000 6.12
29 1 2025/7/22 100,000 100.14 100,140,000 6.13
96 0.06 | 2026/4/15 100,000 99.577 99,577,000 | 6.10

23/82



EDINETOOOO

O000DO000DO000o0Oo0OoOodnEL4703)
ooooodoooddoodonooodd

42 0.39 2027/6/1 100,000 100.221 100,221,000 6.14
32 0.695 2024/10/25 100,000 100.617 100,617,000 6.16
27 2.107 2025/9/24 100,000 103.466 103,466,000 6.33
2023 7 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
5 (2021 11 22 ) 29,989,219,301 29,989,219,301 1.0202 1.0202
6 (2022 11 21 ) 31,349,865,024f 31,349,865,024 0.9274 0.9274
7 (2023 11 20 ) 27,245,255,332| 27,245,255,332 0.9000; 0.9000;
2022 12 31,219,206,796 — 0.9270, —
2023 1 31,422,993,918 — 0.9367 —
2 30,619,486,384 — 0.9162 —
3 30,972,396,037 — 0.9285 —
4 30,396,631,508 — 0.9273 —
5 30,017,667,614 — 0.9210; —
6 29,539,101,650 — 0.9140, —
7 29,260,245,857 — 0.9137 —
8 28,628,582,902 — 0.9074 —

24182
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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 —

)

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 3.0
()1
100
)
100

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
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7 2022 11 22 2023 11 20 3,670,316,879 7,202,607,021 30,272,278,394
()1
)
02312 RE
ERHEHE-NREOES (RE~2023F125208) HESORES
A BA-TO— L BEHR 7L FF R LU LY
11,000 Kl ¥R nmaEal I
Wl HErEiA oy
iR mnEn g oF
L WM mo0wn A R
¥im iR 0Fi
8,000 BERRN il ]
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— BN EE TR
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7.000
L e 1810 (1T ] aasa 21710 2290 A0 (EIR)
FTELREOLR (20235125298 HE)
FrE T T O L BT FE R F LU ALY
CHEYERL T O—r LR T =7 (R F LSRRG O EELCRE DR ES >
Wi TEHE BN RN
i FoE T N O U A o =S F XA b 7L UKD (S A0H-JPY ) BT
2 BxENREATr P (ARANEREEE) LT
<HESN T =T FO— 1 e A —E T T A F -7 F LUK DX B R E O R% > (2023812 A2 B ME)
A o
L i BEE X T E BN i i LY
1 CHINA PEOPLES REP ONY 1.29% 0%-23-29 £l ] ER-aFAAMAY L Fi]
2 US TREASURTY /L 23754 10-15-38 1 ER-EFRSAE am
3 FHCL UMBS 50 WAA00 07-01-52 Bl +aaia an
4 JAPAN BILL ZERO COM FUFER/ DM JPY SO000 0000% 20-00-2024 ax ot BTl LE Y 118
8 HELLENIC REPUBLIC EUR REG 5 19% 01-30-33 )i ER-BAaMA% 181
] SPAIN OOVT EUR 1444/ REC. 5 08N 07-30-27 Ao ER-EAAMAS 285
] JAPAN GVT 348 S5y BO O 1% 03-20-27 Bx ER-afaRNAs 285
'] UTID KINGDOM GILT OBF REG 5 1P5 071-22-27 3] EM S FARNMA% 5
L] FMCL UMBS 4.5 RAT556 06-01-52 E Raud b B 243
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6 7

2022 11 21 2023 11 20
85,358,339 135,117,027
31,337,755,984 27,205,026,698
100,000,000 20,000,000
31,523,114,323 27,360,143,725
31,523,114,323 27,360,143,725
102,900,005 57,993,648
3,654,197 3,152,152
65,775,513 52,950,047
245 370
919,339 792,176
173,249,299 114,888,393
173,249,299 114,888,393
33,804,568,536 30,272,278,394
2,454,703,512 3,027,023,062
31,349,865,024 27,245,255,332
31,349,865,024 27,245,255,332
31,523,114,323 27,360,143,725
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2021 11 23 2022 11 22

2022 11 21 2023 11 20
2,996,452,011 752,729,286
2,996,452,011 752,729,286
134,063 98,508
7,195,251 6,542,243
129,514,338 113,971,619
1,828,864 1,856,640
138,672,516 122,469,010
3,135,124,527 875,198,296
3,135,124,527 875,198,296
3,135,124,527 875,198,296
374,929,922 106,960,900
593,789,073 2,454,703,512
- 526,266,852
- 526,266,852
288,297,980 330,349,006
88,384,570 -
199,913,410 330,349,006
2,454,703,512 3,027,023,062
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33,804,568,536 30,272,278,394
2,454,703,512 3,027,023,062
55
10
1 0.9274 |1 0.9000
(1 ) 9,274 )1 ) (9,000 )
6 7
2021 11 23 2022 11 22
2022 11 21 2023 11 20
A
B
c 1,014,553,235 c 938,647,104
D 307,787,534 D 245,514,340
E=A+B+C+D 1,322,340,769 E=A+B+C+D 1,184,161,444
F 33,804,568,536 F 30,272,278,394
G=E/Fx 10,000 391.16 1 G=E/Fx 10,000 391.16
H 1 H
1=Fx H/10,000 1=Fx H/10,000
6 7
2021 11 23 2022 11 22
2022 11 21 2023 11 20
2 4
*
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2022 11 21 2023 11 20
2,683,173,807 660,743,849
2,683,173,807 660,743,849
6 7
2021 11 23 2022 11 22
2022 11 21 2023 11 20

29,395,430,228
10,907,616,613
6,498,478,305

33,804,568,536
3,670,316,879
7,202,607,021
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2023 11 20

41,663,558
6,960,829
27,146,338,127
30,000,000

27,224,962,514

27,224,962,514

20,000,000
114
375

20,000,489

20,000,489

29,366,393,241

2,161,431,216
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2023 11 20

32,962,823,167
1,178,651,132
4,775,081,058
29,366,393,241

29,366,393,241

6,640,746.00

6,960,829

6,640,746.00

6,960,829

Ch-JPY

25,441,741.45

27,146,338,127|

25,441,741.45

27,146,338,127|

32,082,487.45

27,153,298, 956

(

)
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Capital Group Global Intermediate Bond Fund (LUX)
As at 31 December 2022

Quantity/ Market Value % of Net
Investments Currency Nominal Value usD Bssets
Transferable securities and money market instruments
admitted to an official exchange listing
Bonds
Australiz
Australia Government Bond, Reg. S 0.5% 21/09/2026 AUD 3,150,000 1,915976 0.60
1,915976 0.60
Belgium
Anheuser-Busch inBev SA/NV, Reg. 5 2.125%
Q2122027 EUR 250,000 251,095 0.08
Euroclear Bank SA, Reg. 5 0.125% 07/07/2025 EUR 160,000 157 952 0.05
KBC Group NV, Reg. 5, FRN 0.125% 14/01,/2029 EUR 700,000 604612 0.19
1,013,659 0.32
Canada
Canada Government Bond 3.5% 01/03/2028 CAD 5,322 000 3,951 683 1.24
Province of Alberta Canada 1.875% 13/11/2024 usD 250,000 237,855 0.07
Province of Quebec Canada, Reg. 52 25%
15/08/2026 GBP 1,380,000 1,637 437 0.48
Province of Quebec Canada, Reg. 5 0.25%
0505/2031 EUR 380,000 315392 0.10
5,042 467 1.89
Chile
Bonos de la Tesoreria de la Republica en pesos, Reg.
5, 1444 4% 01/03/2023 CLP - 3,230,000,000 3,765043 1.18
3,765,043 1.18
China
China Government Bond 3.29% 23/05/2029 CNY 96,870,000 14 416071 451
Meituan, Reg. 5 2.125% 28/10/2025 usD 550,000 487 107 0.15
14 903,178 4 66
Colombia
Oleoducto Central SA, 1444 4% 14/07/2027 usD 420,000 371,246 0.1z
371,246 012
France
BFCE S5A, Reg S 4.625% 18/07/2023 EUR 200,000 216010 0.07
Caisse d'Amortissement de la Detie Sociale, Reg. 5
2.875% 25/05/2027 EUR 200,000 211 506 0.07
Caisse d'Amortissement de la Dette Sociale, Reg. 5
0.6% 25/11/2029 EUR 700,000 629517 020
Credit Agricole SA, Reg. 5 0.875% 14/01/2032 EUR 300,000 241 917 0.08
Credit Agricole 5A, Reg. 5, FRM 1% 22/04/2026 EUR 500,000 499 361 0.16
Electricite de France SA, Reg. 5 3.875% 12/01,/2027 EUR 100,000 105,489 0.03
Eleciricite de France SA, Reg. S, FRN 2.625%
Perpetual EUR 200,000 167,543 0.05
Engie SA, Reg. 5, FRN 1.625% Perpetual EUR 300,000 295043 0.09
France Govemment Bond OAT, Reg. § 0% 25/11/2029 EUR 3,730,000 3,294234 1.03
LVMH Moet Hennessy Louis Wuition SE, Reg. 5 1%
11/02/2023 GBP 300,000 351 800D 011
Orange SA, Reg. 5 3.625% 16/11/2031 EUR 100,000 105,540 0.03

Pemnod Ricard 54, Reg. 5 1.1258% 07/04/2025 EUR 200,000 203,623 0.06
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Capital Group Giobal Intermediate Bond Fund (LUX) (continued)
As-at 31 December 2022

Cuantity/ Market Value % of Met
Investments Cumrency Nominal Value UsD Assets
Safran SA, Res. 5.0.125% 16/03/2026 EUR 200,000 194 068 0.06
TotalEnergies SE, Reg. S, FRN 1.75% Pempetual EUR 340,000 344,322 011
6,860,973 2156
Germany
Alianz 3E, Reg. 5, FRN.4.75% Perpetial EUR 600,000 638,737 020
Deutsche Bank AG, Reg 5, FRN 4% 240672026 GBP 600,000 £79.958 021
Deutsche Bank AG, Reg 5, FRN 0.75% 17/02/2027 EUR 300,000 280403 0.09
Kreditanstaft fuer Wiederaufhau 0 375% 1807/2025 UsD 345 000 312187 010
kreditanstalt fuer Wiederautbau, Reg. 5 0%
1501172024 EUR 450,000 455,934 014
Kreditanstalt fuer Wiederaufbau, Reg. 5 0.125%
I0082025 EUR 810,000 810,165 0286
Kreditanstalt fuer Wiederaufbau, Reg. 5 0%
15/06/2026 EUR 430,000 416,583 013
Siemens Financienngsmaatschappij NV, Reg. 5 0.25%
05082024 EUR 200,000 205,821 0.07
3,800,783 119
Hong Kang
CME Internabicnal Leasing Management Lid., Reg. 5
2% 04/02/2026 UsDh 550,000 494 5BR 016
Huarong Finance 2019 Co, Lid., Reg. 5, FREN 5.824%
240272023 ush 1,000, 000 096,842 031
1,491 357 0.47
india
HDFE Bank Lid., Reg 5 8.1% 22/03/2025 MR 50,080,000 559 520 0.19
5599 520 019
Indonesia
Indoresia Asahan Aluminium Persero PT, Reg. 5
5. 71% 15/11/2023 usD 320,000 320,894 010
Indonesia Government Bond §.25% 1505/2029 DR 18,866,000,000 1,306,178 041
Indonesia Government Bond 7% 150972030 DR 14,149,000,000 019.351 029
2546423 0.80
Irefand
AerCap Ireland Capital DAG 2.45% 297102026 usD 366,000 320,520 010
AherCap Ireland Capital DAC 3% 29/10/2028 UsD 232 000 194,784 006
Dell Bank International DAC, Reg. 5 0.5%
2710/2026 EUR 307,000 284 937 0.0g
freland Govermment Bond, Rep. 50.2% 15052027 EUR 560,000 536,758 017
Ireland Govemment Bonrd, Reg. 5 0:9% 15/05/2028 EUR 1,480,000 1,436 480 045
Zurich Finance Irefand Designated Activity Co., Reg. 5,
FRN 1.875% 17/05/2050 EUR 150,000 127,007 0.04
2,900,455 091
Israel
|srael Government Bond, Reg. 5 2 B75% 29/01,/2024 EUR 2,400,000 2 558 527 0.80
2 558527 0.80
ftaiy
FCA Bank SpA, Reg. 5 4.25% 24/03/2024 EUR 430,000 452 056 014

Italy Buoni Poliennali Dei Tesoro, Reg. 5, 144A 1 85%
010772025 EUR 4 BBO 000 4 683,130 147
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Capital Group Global Intermediate Bond Fund (LUX) (continued)
As at 31 December 2022

Quantity/ Market Value %% of Net
Investments Currency MNominal Value UsD Assets
ttaly Buoni Poliennali Del Tesaro, Reg. S 0.95%
15/08/2027 EUR 3,230,000 3,040,600 .95
8,185 735 2.56
Japan
Japan Bank for International Cooperation 2.5%
23/05/2024 usD 220,000 212 906 0.07
Japan Govemment Ten Year Bond 0.2% 20/06/2032 JPY 122 700,000 915470 0.29
Japan Govemment Ten Year Bond 0.1% 20/03/2027 JPY 1,054 200,000 8,078,472 253
Takeda Pharmaceutical Co. Lid., Reg. 5 2.25%
2171172026 EUR 350,000 356,361 01l
Toyota Motor Credit Corp. 3.35% 08/01/2024 usb 150,000 148,075 .04
9,711 284 3.04
Korea, Republic of
Hana Bank, Reg. 5 3.26% 30/03/2027 ush 630,000 583 314 0.18
583 314 0.18
Luxembourg
DH Europe Finance Il SARL 0.45% 18/03/2028 EUR 175,000 160,031 0.05
State of the Grand-Duchy of Luxembourg, Reg. 5 0%
14/08/2032 EUR 166,000 133,372 .04
293 403 0.08
Mexico
America Movil SAB de CV 7.125% 059/12/2024 MAM &, 770,000 324195 .10
Mexican Bonos 10% 05/12/2024 MxMN 18,000,000 926,580 0.29
Mexican Bonos 5.75% 05/03/2026 MXN 24 000,000 1,115 583 0.35
Mexican Bonos 7.5% 03/06/2027 MxMN 39,500,000 1,912,598 0.60
Mexico City Airport Trust, Reg. 5 4.25% 31/10/2026 UsD 295,000 281 B4 0.00
Mexico City Airport Trust, Reg. 5 3.875% 30/04/2028 uso 265,000 242 809 o.07
Petroleos Mexicanos 5.95% 28/01/2031 UsD 37,000 28,088 0.0
Petroleos Mexicanos, Reg. 5 7.19% 12/05/2024 MM 8,000,000 380,776 0.12
5,212 493 163
Netherlands
Cooperatieve Rabobank UA, Reg. 5 1.25%
14/01/2025 GEBF 1,100,000 1,229 280 0.38
Daimler Truck Intemational Finance BV, Reg. 5
1.625% 06/04/2027 EUR 300,000 291 310 .09
Raoyal Schiphol Group MV, Reg. 5 0% 22/04/2025 EUR 180,000 176,352 0.06
Unilever Finance MNetherlands BV, Reg. 5 0.375%
14/02/2023 EUR 100,000 106,502 0.03
1,803 744 0.56
Norway
DME Bank ASA, Reg. 5, FRN 1.3758% 02/12/2025 GBP 1,080,000 1,184 987 0.37
Eguinor ASA, Reg. 50.75% 22/05/2026 EUR 500,000 452 138 Q.15
MNorway Government Bond, Reg. 5, 144A 2%
24/05/2023 MNOK 30,700,000 3,120,706 0.98

1,757,831 150
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Quantity/ Market Value % of Net
Investments Currency MNominal Value usD Assets
Panama
Panama Motas del Tesoro 3.75% 17/04/2026 UsD 330,000 311,193 0.10
311,193 .10
Peru
Peru Government Bond 2.392% 23/01/2026 UsD 65,000 59,960 .02
59,960 0.02
Philippines
Philippines Govemment Bond 0.25% 28/04/2025 EUR 320,000 318,230 0.10
318,230 .10
Poland
Poland Government Bond 2.5% 25/07/2027 PLM 16,660,000 3,159,938 0.99
Poland Government Bond 3.25% 06/04/2026 UsD 25,000 24 022 0.01
3,193,960 1.00
Poriugal
Portugal Government Bond, Reg. 5 5.125%
15/10/2024 usD 650,000 652,447 0.20
Porfugal Obrigacoes do Tesouro, Reg. 5, 1444
0.475% 18M10/2030 EUR 580,000 502,668 016
Portugal Obrigacoes do Tesouro, Reg. 5, 144A
2.875% 151072025 EUR 210,000 225021 0.07
1,380,136 0.43
Szudi Arabiz
Gaci First Investment Co_, Reg. 5 5% 13/10/2027 usD 250,000 250,721 .09
290,721 0.09
Singapore
Oversea-Chinese Banking Corp. Lid., Reg. 5, FRN
4 602% 15/06/2032 UsD 670,000 643 200 0.20
6543 200 .20
Spain
Abertis Infraestnecturas SA, Reg. 5 3.375%
271112026 GBP 300,000 328,774 0.10
Banco Bilbao Vizcaya Argentaria SA, Reg. 51 375%
14/05/2025 EUR 300,000 305,897 .10
Banco Santander SA 5.147% 18082025 UsD 400,000 395,972 013
CaixaBank SA, Reg. 5, FRN 1.5% 03/12/2026 GBP 100,000 105,659 .03
Iberdrola International BY, Reg. 5, FRN 2.625%
Perpetual EUR 400,000 417 641 013
Spain Bonos y Obligacionss del Estado, Reg. 5, 1444
0.8% 30/07/2027 EUR 7,220,000 6,981 443 2.19
Spain Bonos y Obligaciones del Estado, Reg. 5, 1444
2.75% 31102024 EUR 3,600,000 3,844 032 1.20
12 379418 3.85
Supranational
European Financial Stability Facility, Reg. 5 0.4%
17/02/20256 EUR 1,455 000 1475610 046
European Financial Stability Facility, Reg. § 0.125%
18/03/2030 EUR 740,000 544 395 .20
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Capital Group Global Intermediate Bond Fund (LUX) (continued)
As at 31 December 2022

Quantity’ Market Value % of Met
Investments Currency Mominal Value usD Azsets
European Investment Bank, Reg. 510.75%
14/07/2023 GBF 7e0,000 905.062 028
European Investment Bank, Reg. 5 0% 22/12/2026 EUR 420,000 400,451 013
European Stability Mechanism, Reg. 50%
181272026 EUR 1,160,000 1,106,364 .35
European Union, Reg. 5 0% 0471172025 EUR 140,000 138,304 0.04
European Unicn, Reg. 5 0% 040372026 EUR 580 000 664,395 0.21
European Union, Reg. 5 0.28% 2271072026 EUR 445 Q00 430, 892 014
European Union, Reg S 0% 04/10/2028 EUR 1,570,000 1416529 .44
7,182 A03 2.25
Swedern
Sweden Government Bond, 1444 2 375%
15/02/2023 uso 385,000 364,094 11
Volvo Treasury AB, Reg. 5 0% 11/0272023 ELIR 200,000 213 675 0.07
EJ7., 765 018
Switzerland
Credit Suisse Group AG, Reg. 8, FRN 7.75%
01/03/2029 EUR 140,000 145 313 005
Credit Suisse Group AG, Reg_ 5, FRN 2.125%
15/11/2029 GEP 490 000 421,739 013
Credit Suisse Group AG, Reg. 5, FRN 2.125%
12/05/2025 GBP 100 000 107,770 0.03
Mesile Finance International Lid., Reg. 5 0%
03/12/2025 EUR 280,000 275217 009
UBS Group AG, FRN, 14448 4 49% 05082025 usoD 1,010 000 993 279 031
1,947,318 0.681
United Kingdam
Barclays plc, FRN 5.304% 09/08/2026 uso 1,060 000 1,003,453 .31
Lloyds Banking Group plo'4.45% 08052025 Uso 800,000 589 054 018
Llowds Banking Group plc, Reg. 5, FRN 1.875%
15/01/°2026 GBP 302 000 336,632 011
Mationwide Building Society, Reg. S 1% 24/01/2023 GBP 175,000 211254 007
MGG Finance plc, Reg. 5, FRN 1.625% 05/12/2079 EUR 300,000 295,766 009
Shire Acquisitions Investments Ireland DAC 2 875%
23/09/2023 UsDo 211,000 207 418 0.07
Standard Chariered plc, Reg. 5, FRN 0.8%
177112029 EUR 380 000 323792 0140
UK Treasury, Reg. § 0.625% 07/06/2025 GBP 800,000 677 242 021
LK Treasury, Reg -5 1.25% 22/07:2027 GEF 6,020,000 6,660,571 2.05
UK Treasury, Reg. 5 2.75% 07/09/2024 GBP 1,310,000 1,659,852 0.49
UK Treasury, Reg. § 4.25% O7/12/2027 GEFP 1,430.000 1,775,042 0.58
13,544 116 424
United Siates of America
Abbott Laboratories 3.75% 30/11/2026 Uso 4,000 3,900 -
AbbVie, Inc. 2. 6% 21/11/2024 UsD 500,000 478,690 0.15
Abbie, inc. 2.95% 21/11/2026 UsD 361,000 336,229 0.11
AbbVie Inc. 3.2% 21112029 usp 150 000 144 600 0.05
Air Products and Chemicals, Inc. 1 .85% 15/052027 ush 96,000 85 442 0.03
Air Products and Chemicals, Inc. 0.5% 05/05/2028 EUR 500 000 455 670 014

Altria Group, inc. 2:35% 06052025 usD 115,000 108,421 003

44182



Capital Group Global Intermediate Bond Fund (LUX) (continued)

As at 31 December 2022

EDINETOOOO
O000DO000DO000o0Oo0OoOodnEL4703)
Ooooooooooooooooooad

Quantity’ Market Value %% of Net
Investments Currency Nominal Value usD Assets
Becton Dickinsen Eurc Finance SARL 1.208%
04/06/2026 EUR 750,000 736314 0:23
Celanese US Holdings LLC 4. 777% 19/07/2026 EUR 250,000 256337 0.05
Chevron Corp. 1.995% 11/05/2027 UsD 705000 634,221 020
CMS Energy Corp. 3.45% 15/08/2027 ush 250,000 232191 o.07
Comcast Corp. 0% 14/09/2026 EUR 455,000 425 B8B83 0:13
Dominion Energy, Inc. 3.071% 150872024 UsD 150,000 144 630 0.05
Duke Energy Corp. 3.1% 15/06/2028 EUR 320,000 321 308 0.10
Duke Erergy Corp. 3.75% 15/04/2024 UsD 250,000 245 668 0.08
Goldman Sachs Group, Inc. (The), Reg. 51 .25%
07272029 EUR 515,000 459 350 014
Metropolitan Life Global Funding |, Reg: 5 0.55%
16/06/2027 EUR 670,000 630,990 020
Morgan Stanley, FRN 2.105% 08052026 EUR 340,000 347124 D11
Philip Mormis Intermationai, Inc. 2.875% 03/03/2026 EUR 200,000 207485 0.06
Philip Mormis Intemational, Inc. 2.1% 01/05/2030 UsD 686,000 56,302 0:17
Raytheon Technologies Corp. 3.65% 16/08/2023 Ush 17,000 15,859 0.01
Thermo Fisher Scientific, Inc. 4.8% 21/11,/2027 UsD 430,000 432 160 0.14
UnitedHealth Group, Inc. 2.375% 15/08/2024 uso &0,000 By, 734 002
US Treasery 4.25% 30/0%2024 ush 4 500,000 4 476 827 1.40
US Treasury 1.5% 31/10/2024 usD 590,000 555.188 017
LS Treasury 1.75% 317122024 ush 1,380,000 1,310,254 041
LIS Treasury 2.875% 15/06/2025 usD 11,450,000 11,105 485 3.48
US Treasury 0.25% 310872025 usD 1,950,000 1,790 473 (.56
US Treasory 4.25% 151042025 UsD £, 796,000 5. 792838 1.81
LS Treasury 0.5% 31/08/2027 usD 1,480,000 1,259470 0.39
US Treasury 4.125% 317102027 UsD 15, 455 0G0 15514018 486
US Treasury 1.6256% 15/08/2029 UsD 17,770,000 i5 417 484 483
LS Treasury 1.625% 15/05/2031 usD 8,210,000 6,911,130 2.16
US Treasury 2.875% 15052032 UsD 1,630,000 1 502922 0.47
US Treasury 2.25% 15/06/204 1 LsD 3,240,000 2,438,890 0.76
VICI Properties LF, REIT 4.75% 15/02/2028 UsD 156,000 148284 0.05
Wells Fargo & Co., Reg. S, FRN 1.338% 04/05/2025 FUR 810,000 837 243 026
76385014 2391
Total Bonds 197,579,934 61.85
Total Transferable securities and money market
instruments admitted to an official exchange listing 197,579,934 61.85
Transferable securities and money market instruments
dealt in on another regulated market
Bonds
Germany
EMD Finance LLC, 144A 3.25% 19/03/2025 Ush 350,000 335,702 011
Volkswagen Group of America Finance LLC, 1444
2.85% 26052024 UsD 281 000 269,121 0.08
604,823 .19
Indanesia
Irdonesia Government Bond 1.13% 07/07/2023 JPY 300,000,000 2291626 072
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Quantity’ Market Value % of Net
Investments Currency Mominal Value uUsD Assets
faly
intesa Sanpacio Sph, 1444 3.26% 23/059/2024 UsD 500,000 474 554G 0.15
LmiCredit SpA, FRN, 1444 5.861% 19/06/2032 UsD 200,002 1765852 0.05
660,411 020
Japan
Tekeda Fharmaceutical Co. Lid. 4 4% 26/11/2023 Uso 200,000 198 465 0.06
Toyota Motor Credit Corp. 2.9% 17/04/2024 usD 76,000 73,989 ooz
272 454 0.08
Kaorea, Republic of
Hyundai Capital Services, Inc., 144A 3.756%
05/03/2023 UsD 250,000 249226 0.08
249 226 .08
Mexico
Mexico Government Bond 0.6% 20/04/2023 JP¥ 200,000,000 1,524.834 0.48
1524834 048
Fhilippines
Philippines Govermment Bond, Reg. S 0.001%
12/0472024 JFY 100,000,000 753093 024
753,053 0.24
Thailand
Bangkok Bank PCL, Reg. 59.025% 15/03/2029 Uso 370,000 410,217 0.13
410217 0.13
United Siates of Amenica
7-Eleven, tnc., 1448 0.958% 10/02/2026 usD 150,000 131,533 0.04
Abb\Vie, inc. 3.8% 15/03/2025 usD 119 000 116,079 0.04
Altria Group, Inc. 3.4% 05/05/2030 ush 87,000 74 B89 0.02
Asirazeneca Finance LLC 1.2% 28052026 usD 1,938,000 1. 727773 0.54
Bank of America Corp., FRN 3.55% 05/03/2024 usD 170,000 169,372 0.05
Bank of America Corp., FRN 1.843% 04/02/2025 ush 580,000 556,331 017
Bristol-Myers Squibb Co. 3.2% 16510672026 UsoD 669,000 638,649 020
Cascade Funding Morigage Trust, FRMN, Series 2018-
RM2 A 14484% 26/10/2068 ush 56,969 E5 024 0.02
Charter Communications Operating LLC 4.5%
01/02/2024 usD 400,000 395,447 012
Citigroup, Inc., FRN 1 462% 09/06/2027 ush 440 D00 382179 012
Comcast Corp, 3.7% 15/04/2024 UsD 180,000 177,348 0.06
Comcast Corp.-2.65% 01/02/2030 usD 300,000 260,218 D.08
Emera: US Finance LP 0.833% 15/06/2024 usD 350,000 326,827 010
FHLMC, Series K733 'A2° 3.75% 25/08/2025 UsD 1,250,000 1,219:260 0.38
FNMA 0.875% 05082030 ush 287,000 227882 007
Ford Credit Auto Owner Trest, Series 2018-1 A", 1444
3.19% 15/07/2031 uso 445 000 425375 013
Ford Credit Auto Owner Trost, Senes 2018-2 A", 1444
3.47% 15/01/2030 usD 450 Q0 453 534 014
Glencore Funding LLC, 1444 1 625% 27/04/2026 uso 1,380,000 1,217 506 038
Goldman Sachs Group, Inc. (The) FRN 2. 64%
24/02/2028 uso 251,000 223,844 007
Keurig Dr Pepper, Inc. 4.417% 25/05/2025 uso 79,000 78177 0.03
Mill City Mortgage Loan Trust, FRM, Senes 2017-2
AL, 14448 2.75% 25/07/2059 usD 176,739 174,168 .06
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Capital Group Global Intermediate Bond Fund (LUX) {continued)
Az at 31 December 2022

Quantity/ Market Value % of Net
Investments Currency Mominal Value uso Asszets
Morgan Stanley, FRN 2.72% 22/07/2025 UsD 500,000 478 306 015
Morgan Stanley, FRM 2.475% 21/01/2028 usD 354,000 315042 0.10
Mew York Life Global Funding, 1444 2% 22/01/2025 uso 620,000 583,613 0.18
MextEra Energy Capital Holdings, Inc. 1.9%
15/06/2028 usD 475,000 406,350 013
Morthwestern Mutual Global Funding, 1444 0.8%
14/01/2026 UsD 281,000 248 926 0.08
Philip Mormis Intemational, Inc. 5.125% 17/11/2027 usD 232,000 234105 0.07
Sequoia Mortgage Trust, FRMN, Senes 2018-CH1 ‘Al
1444 4% 25/03/2048 usD 28,892 26,762 0.01
Stellantis Finance US, Inc_, 144A 1.711%
29/01/2027 usD 200,000 171 887 0.05
Towd Point Mortzage Trust, FEN, Series 2017-5'A1",
1444 3.773% 25/02/2067 usD 121,371 120,172 0.04
UMBS 1.5% 01/06/2037 usD 2,371,454 2,056,383 0.64
UMBS 2.5% 01/04/2052 UsD 2,994 072 2,541 529 0.80
UMBS 2.5% 01/04/20582 usD 5,976,059 5,069,173 1.59
UMBS 2.5% 01/05/2052 uso 4,859,062 4,124 615 129
UMBS 2.5% 01/06/2052 UsD 6,973,639 5913249 185
UMBS 4. 5% 01/06/2052 usD 7,762,949 7,489 154 2.34
UMBS 4.5% 01/07/2052 uso 13,738,784 13,238,291 414
UMBS 5% 01/07/2052 uso 12 882,558 12,716,479 3.98
UMBS 4 5% 01/08/2052 usD 41,287 39,780 0.0
UMBS 4.5% 01/08/2052 uso 998,698 962 531 0.30
UMBS 5% 01/08/2052 uso 4,889,797 4,826,753 151
UMBS 4.5% 01/08/2052 usD 416,193 400,995 0.13
UMBS 4.5% 01/09/2052 uso 1,009,000 972,190 0.30
UMBS 4.5% 01/09/2052 uso 5,769,762 5,648 366 177
UMBS 4 5% 01710/2052 usD 389,746 375517 012
UMBS 4 5% 01/10/2052 usD 2482414 2,391 7838 0.75
UMBS 4.5% 01/11/2052 uso 968,979 933,706 0.29
UMBS 4 5% 0171272052 UsD 199,232 191 959 0.06
UMBS 4.5% 01/12/20582 usD 995 123 958,796 0.30
Wells Fargo & Co., FRN 2.406% 30/10/2025 usoh 90,000 85173 0.03
Wells Fargo & Co., FRMN 2.164% 11/02/2026 usD 500,000 456 503 0.15
Wells Fargo & Co., FRN 2.188% 30/04/2026 usD 500,000 455 780 015
83,485 696 26.13
Total Bonds 90,242,380 28.25

Total Transferable securities and money market
instruments dealt in on another regulated market 90,242 380 28.25
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Capital Group Global Intermediate Bond Fund (LUX) (continued)
As at 31 December 2022

Quantity/ Market Value % of Net
Investments Currency Mominal Value UsD Assets
Units of authorised UCITS or other collective investment
undertakings
Collective Investment Schemes - UCITS
Luxembourg
JPMorgan USD Treasury CNAY Fund - JPM USD
Treasury CMAV Institutional (dist.) usD 13,780,563 13,780,663 4.31
13,780,563 4.31
Total Collective Investment Schemes - UCITS 13,780,563 4.31
Total Units of authorised UCITS or other collective
investment undertakings 13,780,563 4.31
Total Investments 301,602,877 04,41
Cash 10,547,974 3.30
Other assets/{liabilities) 7,326,212 2.29

Total net assets 319,477,363 100.00
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Capital Group Global Intermediate Bond Fund (LUX) (continued)
Az at 31 December 2022

Fimancial Futures Contracts

Security Description Mumber of Currency Global Unrealised % of Net
Contracts Exposure Gain/{Loss) Aszsets
usb ush
Euro-Bund, 08/03/2023 (5] EUR [BE3 770} 55186 002
Leng Gitt, 2900372023 {26) GEP 13,140,127) 197,865 0.06
U5 2 ¥Year Note, 31/03/2023 29 UsD 5,547 266 6013 -
U5 10 Year Ultra Bond, 22/03/2023 (148} UsD (17,506 625} 104,245 .04
U5 Long Bond, 22/03/2023 {18} Ush 2, 256,187) 38,083 0.01
US Uitrs Bond, 22/03/2023 (5] UsD (671,562) & 696 -
Total Unrealised Gain on Financial Futures Contracts 407,972 0:13
Euro-Bobl, 0803/2023 49 EUR 6,071,325 {204 B871) (0.0}
Evro-Schatz, 08032023 22 EUR 2,482 630 (31,896) {001}
US B Year Mote, 31/03/2023 208 UsD 22,445 375 (25,165) {0.01}
Total Unrealised Loss on Financial Futures Contracts [261,936) {0.03)
MNet Unrealised Gain on Financial Futures Contracts 146,036 0.05
Interest Rate Swap Contracts
Market Unrealised
Mominal Maturity Value Gain/{Loss) % of Net
Amount Currency Counterparky Security Description Date usD UsD  Assefs
28,550,000 GEP Goldman Pay fipating SOMNIA 1 day 11052024 (763,060) [Fe3,660) (0.24)
Sachs Receive fixed 2.363%
100,400,000 MEN Goldman Pay floating THE 4 week 22/02/2027 (185,494} (165,494} (0.0&)
Sachs Receive fixed 7.84%
44 300,000 MEM Goldman Pay floating TIE 4 week 23/02/2027 {84,576} (B4,576) (0.03)
Sachs Receive fixed 7 805%
44 700,000 MM Goldman Pay fiosting THE 4 wesk  24/02/2027 {84.144) (54,144} (002}
Sachs Receive fixed 7.82%
10,200,000 MEMN Goldman Pay fioating THE 4 week 25062026 {36,885) (36,885) (0.01}
Sachs Receive fied 6.64%
Total Unrealised Loss on Interest Rate Swap Contracts (1,154,759} ({1,154,759) (0.36)
Met Unrealised Loss on Interest Rate Swap Contracts {1.154,759) (1,154,759} (0.36)
Forward Currency Exchange Contracts
Unrealised
Cugrency Amount Curmency Gain/{ Loss) %o of Net
Purchased Purchased Soid Amount Sold Maturity Date Counterparty UsD Assets
KRW 1,083,170,000 usD 832209 09/01/2023 Bank of America 24 445 0.0
UsD 2879137 IDR 44,551 760000 09012023 Citibank 17,443 Q.01
AUD 3,550,000 usD 2669962 10/01/2023 HSBC 30,170 0.01
DEK 55,840,000 UsD 9,326,115 10/01/2023 UBS 156,819 0.05
EUR 13,530,000 usp 14255564 10012023 Morgan Stankey 233,823 007
MM 7,090,000 UsD 366,768 10/01/2023 Goldman Sachs 6,632 -
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Capital Group Global Intermediate Bond Fund (LUX) (continued)
As at 31 December 2022

Forward Currency Exchange Contracts

Unrealised

Currency Amount Currency Gain/{Loss) % of Net
Purchased Purchased Sold Amount Sofd Maturity Date Counterparty usn Aszets
Lsh 5,301,477 GRFP 4.325.000 I0/01/2023. Goldman Sachs 71,799 a.02
USD 1,043.742 INR 86,140,000 10/01/2023 Sisndard Chartered 2,932 -
UsD 8.724:021 GBFP 4 585000 11/01/2023 HSBC 58,873 .02
LSh 7.336433 GBF 5,980,000, 11/01/2023 J.F Morgan 104 35% 003
CNH 16,110,000 UED 23190404 12017023 Citibank 10,241 -
HUF B41,390,000 UsD 1,621,388 13/01/2023 Goldman Sachs 92 454 003
I 132,980,000 ush 954408 13/01/2023 Bank of Amernca 30,243 .01
JrY 58,060,000 EUR 4056538 19/01/2023. uBs 8,766 -
JEY 657,680,000 usb 4839545 19/01/2023 Standard Chartered 182 848 0.06
WM 18,800,000 ush 847 073 19012023 ENP Panbas 14675 .01
usn 1,788,972 HUF 530,150,000 20/01/2023 Bank of Amenca 78,774 .03
Unrealised Gain on Forward Currency Exchange Contracts 1,125,300 0.36
EUR Hedged Share Class

ELR 4,345593 UsD 4.635063 20/01/2023 J.P. Mergan 21,497 -
JPY Hedged Share Class

JFY 31,379,828 326 UsD 233207 965 Z20/01/2023 J.P. Morgan & 45B 675 2.0Z
Unrealised Gain on NAV Hedged Share Ciasses Forward Currency Exchange Contracts 6,480,172 2.02
Total Unrealized Gain on Forward Currency Exchange Contracis 7,605,472 2.38
Ush 1,399,980 CAD 1910000 10/01/2023 HSBG  (10,704) =
Ush 1,609,396 HUF 635 650,000 10012023 uUBs (101 3567) {0.03]
Ush 1,727,147 MOK 17,230,000 10/01/2023 J.P Mergan  (32,126) {0.01)
Ush 2982 686 PLMN 13,440,000 10/01/2023 UBs {83 462) {0.03]
Ush 47724361 AUD 7,060,000 11/01/2023 BNY Meilon  (35,933) {0.01)
UsD 12510027 EUR 11,830,000 11/0172023 Morgan Stanley  [(160,618) {0.05)
usp 2,408:528 CMH 16,720,800 -12/0172023 Morgan Stanley (9,328 =
EUR 1,601,614 DKK 11,910,000 13/01/2023 BNF Panbas (1561) =
UsD 14 669 867 ChH 101 830,000 13/01/2023 1P Morgan (56,813) {D.02)
usp 24.396,358 EUR 23,085,000 -13/01/2023 J:P Morgan  (335,508) (011}
LISD 5938254 MAN 118 0250000 13/01/2023 Goldman Sachs (107 184) (0.03)
usD 1,495 891 MNOK 14705000 130172023 UBSs 16,760) =
UsD 18253863 CaD ZABR OO0 19/01/2023  Bank of America (9,585] =
LS 28,469 080 FUR 27.026,0000 19/01/2023 1P Morgan (494 357) (016}
Ush 19 450,395 JPY 2638485000 19/01/2023: J.P Morgan (G608 475] (0.22)
CZK 43,290,000 usD 1945093 20/01/2023 Goldman Sachs (31,599 (0201)
HUF 630,760,000 ush 1926220 20012023 Bank of Amenca (244 356) {0,08)
Ush 1,976,965 CLP  1,703,660,0000 20/01/2023. ugs {28.210) (0.01)
Ush 1.809 B41 CZ 43,040 0000 20/01/2023; Morgan Stankey {92,603 (D.03)
Ush 7,631,131 DEK 53,830,000 20/01/2023  Barkof America (128484) (0.C4)
Unrealised Loss on Forward Cumency Exchange Contracts {2.667,069) {0.84)
CHF Hedged Share Glass

EHF 1117233 UED 1211298 20012023 J.P Morgan 1B52) -
Ush 14301 CHF 132659 20/01/2023 J.P. Morgan {67) =

EUR Hedged Share Class
usn 37,668 EUR 35,262 20/01/2023 1. Morgan (214) =
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Capital Group Global Intermediate Bond Fund (LUX) (continued)
As at 31 December 2022

Forward Currency Exchange Contracts

Unrealised
Currency Amount Currency Gain/{Loss) %o of Net
Purchased Purchased Sold Amount Sold Maturity Date Counterparty usD Asszets
GEP Hedged Share Class
GBF 75,016 usD 93,111 20/01/2023 J.F. Morgan (2,377 %
JPY Hedged Share Class
Usp 676,197 JPY 90,000,000 20/01/2023 J.F Morgan (11,186} =
Unrealised Loss on NAV Hedged Share Classes Forward Currency Exchange Condracts (14,496} -
Total Unrealized Loss on Forward Currency Exchange Condracts (2.681,563) (0.84)
Net Unrealised Gain on Forward Currency Exchange Contracts 4,923,907 1.54
Credit Default Swap Contracts
Interest
(Paidy Market Unrealised % of
MNominal Buy/ Received Maturity Value Gain/{Loss) HNet
Amount Currency Counterparty Reference Entity Sell Rate Date UsD USD Assets
15,080,000 LISD Goldman CDX.NA.IG.3S-¥1 Sell 1.00% 200122027 124,583 124,583 004
Sachs
7,240,000 EUR Goldman ITRAXX.EUROPE. Sell 1.00% 2001122027 33,125 33,125 001
Sachs MAIM_38-V1
Total Unrealised Gain on Credit Default Swap Contracts 157.708 157,708 0.05
MNet Unrealised Gain on Credit Default Swap Contracks 157.708 157,708 0.05
The accompanying notes form an integral part of these financial statements.
2022 12 31
usb
( ) 6,019,912
( ) -
683,768
95,228
6,798,908
32,250
294,513
30,410
110,890
77,624
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94,501

17,330
12,940

670,458

208,261

6,336,711

-28,288,211
6,189,839
-37,702,846
-297,874

C )

-60,099,092

-23,111,306
-88,952
-1,248,342
9,222,826

C ) ©

-15,225,774

(atb+c)

-68,988,155

-39,030

4,752,732
383,751,816

319,477,363

UFJ

193

UFJ
2007 9 26

2022 7 23 2023 7 24

2023 7 24

) Q)

348

10 0.1

2027/9/20

40,000 100.353 40,141,200

35

2021

0.279

2026/10/21

100,000 98.688 98,688,000

6

1.258
(2019)(

2024/1/25

100,000 100.32 100,320,000

509

0.47

2027/5/25

100,000 100.207 100,207,000

14

0.19

2025/12/19

100,000 99.891 99,891,000
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15 0.5 2024/12/2 100,000 94.535 94,535,000
67 0.2 2026/6/10 100,000 99.425 99,425,000
1 2019 0.29 2024/8/2 100,000 99.917 99,917,000
78 0.785 2024/5/30 100,000 100.551 100,551,000
37 0.12 2023/12/1 100,000 99.979 99,979,000
80 0.26 2026/6/19 100,000 100.038 100,038,000
29 1 2025/7/22 100,000 100.14 100,140,000
96 0.06 2026/4/15 100,000 99.577 99,577,000
42 0.39 2027/6/1 100,000 100.221 100,221,000
32 0.695 2024/10/25 100,000 100.617 100,617,000
27 2.107 2025/9/24 100,000 103.466 103,466,000

1,540,000 1,537,713,200
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27,369,196,776

37,978,705

27,331,218,071

29,713,431,171

0.9198

2023 12 29

27,194,490,419

10,000,142

27,184,490,277

28,699,885,148

0.9472

2023 7 24

117,659,782

85,800

117,573,982

112,115,390

1.0487
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57/82

2023 12 29
51 1,560,457
51 1,560,457
38 59
2 19 8 6
52
193 2 1 2022 7 1 2023 6 30
(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
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304,142 1,577,857
*1 161,337 6,178
*1 119,991 77,459
22,814 1,494,219
692 458
692 458
i 626,847 819,706
@ 100 602
@) 13,287 13,837
€) 285,265 410,744
4) 328,195 394,523
931,682 2,398,022
9,791,524 12,967,860
)
32,729 33,032
: 2,837,219 4,158,089
€)) 1,747,443 2,536,452
&) *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
3,147,767 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
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7,847,990 11,701,906
2,910, 766 2,746,571
*1*2 8,868,624 11,597,652
19,627,381 26,046,131
1. *1*2 13,656,544 19,106,651
2. 225,761 220,763
3. 365,646 510,022
4. 39,318 107,691
) 15,480 17,161
) 16,907 74,400
©) 6,930 16,129
14,287,270 19,945,129
1. 3,015,782 2,782,268
€D 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
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7,303
7,303
660,522 932,886
156,015 218,068
7,827 66,328
512,334 781,146
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
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C ) C )
1 2 3 1 2 3
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