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The Catholic Foundation Agency Pools — March 31, 2019

Manager Performance Summary

Asset Class /| Manager March YTD 1Yr 3Yr 5Yr
Domestic Equity
Vanguard Total Stock Market Idx Adm 1.5% 14.0% 8.8% 13.5% 10.3%
S&P 500 Index 1.9% 13.6% 9.5% 13.5% 10.9%
LCG Large Cap Core Universe Average 1.3% 12.8% 6.6% 11.5% 8.4%

International Equity

Dodge & Cox International Stock -0.8% 9.8% -8.0% 7.9% 0.8%
Harding Loevner International Eq Instl 1.4% 11.6% -4.8% 9.3% 5.1%
EAFE Index (in US Dollar (Net) -0.5% 7.9% -6.1% 6.9% 0.7%
LCG International Equity Universe Average 0.9% 10.9% -5.5% 6.9% 2.3%

Fixed Income

Dodge & Cox Income 1.7% 3.7% 4.3% 3.6% 3.2%
Western Asset Total Return Uncons I 0.5% 2.5% 0.6% 4.4% 2.8%
Barclays Aggregate Bond Index 1.9% 2.9% 4.5% 2.0% 2.7%
LCG Fixed Income-Core (Interm) Universe Average 1.7% 3.5% 3.9% 2.8% 2.6%
Cash & Equivalents
Invesco Prem US Gov Money Market - Instl 0.2% 0.6% 2.0% 1.1% 0.7%
T-Bills (90 Day) Index 0.2% 0.6% 2.1% 12% 0.7%
LCG Money Market Taxable Universe Average 0.2% 0.5% 1.8% 0.9% 0.6%

Note: Returns greater than one year are annualized. Past performance is no guarantee of future results. Performance shown is net of investment fees
and has been backfilled with the managers’ historical performance for illustrative purposes.



Sheet1

								 		 		 		 		 

		Asset Class / Manager		March		QTD		YTD		1Yr		2Yr		3Yr		5Yr



		Domestic Equity

		    Vanguard Total Stock Market Idx Adm		1.5%				14.0%		8.8%				13.5%		10.3%

		      S&P 500 Index		1.9%				13.6%		9.5%				13.5%		10.9%

		      LCG Large Cap Core Universe Average		1.3%				12.8%		6.6%				11.5%		8.4%



		International Equity

		    Dodge & Cox International Stock		-0.8%				9.8%		-8.0%				7.9%		0.8%

		    Harding Loevner International Eq Instl		1.4%				11.6%		-4.8%				9.3%		5.1%

		      EAFE Index (in US Dollar (Net)		-0.5%				7.9%		-6.1%				6.9%		0.7%

		      LCG International Equity Universe Average		0.9%				10.9%		-5.5%				6.9%		2.3%



		Fixed Income

		    Dodge & Cox Income		1.7%				3.7%		4.3%				3.6%		3.2%

		    Western Asset Total Return Uncons I		0.5%				2.5%		0.6%				4.4%		2.8%

		      Barclays Aggregate Bond Index		1.9%				2.9%		4.5%				2.0%		2.7%

		      LCG Fixed Income-Core (Interm) Universe Average		1.7%				3.5%		3.9%				2.8%		2.6%



		Cash & Equivalents

		    Invesco Prem US Gov Money Market - Instl		0.2%				0.6%		2.0%				1.1%		0.7%

		      T-Bills (90 Day) Index		0.2%				0.6%		2.1%				1.2%		0.7%

		      LCG Money Market Taxable Universe Average		0.2%				0.5%		1.8%				0.9%		0.6%





		Note: Returns greater than one year are annualized. Past performance is no guarantee of future results. Performance shown is net of investment fees and has been backfilled with the managers’ historical performance for illustrative purposes.
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The Catholic Foundation Agency Pools — March 31, 2019

Money Market Portfolio Performance Money Market Portfolio
Current / (Target) Asset Allocation
Asset Class / Market  Market Target Calendar Cash &
Manager Value Value % % March YTD 1Yr 3Yr 5Yr Equivale nts
100.0%
Cash & Equivalents $34,940 100.0% 100.0%  0.2% 0.6% 1.9% 1.2% = (188 8‘;0 )
BofAML T-Bills (90 Day) Index 0.2% 0.6% 2.1% 1.2% 0.7% _

Total Composite $34,940 100.0% 100.0%  0.2% 0.6% 1.9% 1.2%

Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.

Monthly Market Commentary

U.S. equities continued to have a strong comeback since year end. The Fed’s dovish shift benefited fixed-income returns, which caused yields to decline.
Total nonfarm payroll employment increased in March (+196,000) and the unemployment rate was unchanged at 3.8%. Inflation, as measured by the

Consumer Price Index, increased 0.4% during March. For the fourth quarter of 2018, the U.S. Real GDP’s third estimate released by the Bureau of
Economic Analysis increased at an annual rate of 2.2%.

Developed International Equities posted strong gains but lagged U.S. equities during the month. Short-term headwinds continue to be around unresolved

Brexit and Italian fiscal policy concerns. Emerging Market equities posted moderate gains, which is due to the growing optimism over a US-China trade
agreement and struggle against a rising US Dollar.

The Money Market Portfolio returned +0.2% during March.
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Cash & Equivalents
100.0% (100.0%)



Domestic Equity	International Equity	Fixed Income	Cash 	&	 Equivalents	0	0	0	1	

Sheet1

		Domestic Equity		0.00%		0.0

		International Equity		0.00%		0.0

		Fixed Income		0.00%		0.0

		Cash & Equivalents		100.00%		0.0



		Total		100.00%






Performance Summary

		The Catholic Foundation

		Agency - Cash Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

		Manager		Value		Value %		%		March		YTD		1Yr		3Yr		5Yr



		Cash & Equivalents		$34,940		100.0%		100.0%		0.2%		0.6%		1.9%		1.2%		--

		Cash & Equivalents		$34,940		100.0%		100.0%		0.2%		0.6%		1.9%		1.2%		--

		         BofAML T-Bills (90 Day) Index		 		--		--		0.2%		0.6%		2.1%		1.2%		0.7%



		Total Composite		$34,940		100.0%		100.0%		0.2%		0.6%		1.9%		1.2%		--



		Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.



















































As Generated

		The Catholic Foundation

		Agency - Cash Portfolio

		Composite Performance Summary as of 03/31/2019

		Data Format Version#: 1.3

		Asset Class / 		Beginning Mkt		Cash		Cash		Cash		Investment		Ending Mkt		Market		% of		Market		Target		Rebalance		Policy		 		 				 		 		 		Fiscal		Calendar		 		 		 		 		 		 		 		 		 		 		 		 		Expense		 		 		 		 		 		 		 		 		 						Since		Since				Incept		0 Qtr		3 Yr Risk		5 Yr Risk		Fund		Alpha		Returns

		Manager		Value 01/01/2019		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		1Mo		QTD		Qtr		3 Mos		6 Mos		9 Mos		YTD		YTD		1Yr		2Yr		3Yr		4Yr		5Yr		6Yr		7Yr		8Yr		9Yr		10Yr		15Yr		20Yr		Ratio		2009		2010		2011		2012		2013		2014		2015		2016		2017		2018		YTD		X Date		Incept				Date		Std Dev		Adj Ret		Adj Ret		Permkey		ID		Status



		Cash & Equivalents		$34,829		$0		$87		-$87		$197		$34,940		$34,940		100.0%		100.0%		100.0%						0.2%		0.6%		0.6%		0.6%		1.1%		1.5%		0.6%		0.6%		1.9%		1.6%		1.2%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		0.6%		--		1.1%		 		Nov-15		0.0%		--		--		120884		CCASHE 		  

		         BofAML T-Bills (90 Day) Index														 		--		--		--						0.2%		0.6%		0.6%		0.6%		1.2%		1.7%		0.6%		0.6%		2.1%		1.6%		1.2%		0.9%		0.7%		0.6%		0.5%		0.5%		0.4%		0.4%		1.3%		1.8%		--		0.2%		0.1%		0.1%		0.1%		0.0%		0.0%		0.0%		0.3%		0.8%		1.9%		0.6%		--		1.0%		 				0.0%		--		--		119		-SBTB  		NOT SURE  



		Total Composite		$34,829		$0		$87		-$87		$197		$34,940		$34,940		--		100.0%		100.0%						0.2%		0.6%		0.6%		0.6%		1.1%		1.5%		0.6%		0.6%		1.9%		1.6%		1.2%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		0.6%		--		1.1%		 		Nov-15		0.0%		--		--		120893		CTOTAL 		  





		Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.

		Workbook generated by user 'jwilliams' using data path = '\\AtlFS2\LCGMaint\LCG\Data\' at 04/09/2019 11:14:54 am





Asset List





						Alpha				Display		Display		Include				LCG		Major		Sub

		Permkey		ID		ID		Name		IRR		TWR		in DOA		Obj 8		Style (Obj8V2)		Class		Class		Type

		0

		40072		-UNIMT		-UNIMT 		Avg Money Market Taxable Manager																R

		120884		*281EE		CCASHE 		Cash & Equivalents		FALSE		TRUE		TRUE										R

		119		-SBTB		-SBTB  		FTSE US Treasury Bill 3 Month Index																R

		628918		IPUG01		IPUG01 		Invesco Premier US Government Money Inst																R

		126135		*281KJ		IPUG01 		Invesco Premier US Government Money Inst		FALSE		TRUE		TRUE				CASH:CASH						R

		120893		*23799		CTOTAL 		Total Composite		FALSE		TRUE		TRUE										R





Problems and Warnings

		Problems and warnings on this sheet MAY be relevant to both the 'Performance Summary' sheet and the 'As Generated' sheet.

		There could be additional problems and warnings that are NOT shown that relate to the 'As Generated' sheet.

		No Problems Found
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Ultra Conservative Portfolio
Current / (Target) Asset Allocation

Ultra Conservative Portfolio Performance

Asset Class / Market  Market Target Calendar
Manager Value Value % Y% March YTD 1Yr 3Yr 5Yr
Fixed Income $369,589  70.4%  70.0% 1.1% 3.0% 2.3% 3.9% - Cash &
as
BloomBarc U.S. Aggregate Bond Index 1.9% 2.9% 4.5% 2.0% 2.7% .
Equivalents
O, ()

Cash & Equivalents $155,398  29.6%  30.0%  0.2% 0.5% 1.9% 1.2% 29.6% (30.0%)

BofAML T-Bills (90 Day) Index 0.2% 0.6% 2.1% 12% 0.7%
Total Composite $524,987  100.0% 100.0%  0.8% 2.2% 2.2% 3.1%

Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.

FixedIncome
70.4% (70.0%)

Monthly Market Commentary

U.S. equities continued to have a strong comeback since year end. The Fed’s dovish shift benefited fixed-income returns, which caused yields to decline.
Total nonfarm payroll employment increased in March (+196,000) and the unemployment rate was unchanged at 3.8%. Inflation, as measured by the
Consumer Price Index, increased 0.4% during March. For the fourth quarter of 2018, the U.S. Real GDP’s third estimate released by the Bureau of

Economic Analysis increased at an annual rate of 2.2%.

Developed International Equities posted strong gains but lagged U.S. equities during the month. Short-term headwinds continue to be around
unresolved Brexit and Italian fiscal policy concerns. Emerging Market equities posted moderate gains, which is due to the growing optimism over a US-
China trade agreement and struggle against a rising US Dollar.

The Ultra Conservative Portfolio’s Fixed Income allocation gained +1.1% in March, underperforming its benchmark by 80 bps.
The Cash & Equivalents composite returned +0.2% during the month.

The Total Composite returned +0.8% in March.



Chart1



Fixed Income
70.4% (70.0%)

Cash & Equivalents
29.6% (30.0%)



Domestic Equity	International Equity	Fixed Income	Cash 	&	 Equivalents	0	0	0.70499999999999996	0.29499999999999998	

Sheet1

		Domestic Equity		0.00%		0.0

		International Equity		0.00%		0.0

		Fixed Income		70.50%		0.0

		Cash & Equivalents		29.50%		0.0



		Total		100.00%






Performance Summary

		The Catholic Foundation

		Agency - Ultra Conservative Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

		Manager		Value		Value %		%		March		YTD		1Yr		3Yr		5Yr



		Fixed Income		$369,589		70.4%		70.0%		1.1%		3.0%		2.3%		3.9%		--

		Fixed Income		$369,589		70.4%		70.0%		1.1%		3.0%		2.3%		3.9%		--

		         BloomBarc U.S. Aggregate Bond Index		 		--		--		1.9%		2.9%		4.5%		2.0%		2.7%



		Cash & Equivalents		$155,398		29.6%		30.0%		0.2%		0.5%		1.9%		1.2%		--

		Cash & Equivalents		$155,398		29.6%		30.0%		0.2%		0.5%		1.9%		1.2%		--

		         BofAML T-Bills (90 Day) Index		 		--		--		0.2%		0.6%		2.1%		1.2%		0.7%



		Total Composite		$524,987		100.0%		100.0%		0.8%		2.2%		2.2%		3.1%		--





		Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.













































As Generated

		The Catholic Foundation

		Agency - Ultra Conservative Portfolio

		Composite Performance Summary as of 03/31/2019

		Data Format Version#: 1.3

		Asset Class / 		Beginning Mkt		Cash		Cash		Cash		Investment		Ending Mkt		Market		% of		Market		Target		Rebalance		Policy		 		 				 		 		 		Fiscal		Calendar		 		 		 		 		 		 		 		 		 		 		 		 		Expense		 		 		 		 		 		 		 		 		 						Since		Since				Incept		0 Qtr		3 Yr Risk		5 Yr Risk		Fund		Alpha		Returns

		Manager		Value 01/01/2019		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		1Mo		QTD		Qtr		3 Mos		6 Mos		9 Mos		YTD		YTD		1Yr		2Yr		3Yr		4Yr		5Yr		6Yr		7Yr		8Yr		9Yr		10Yr		15Yr		20Yr		Ratio		2009		2010		2011		2012		2013		2014		2015		2016		2017		2018		YTD		X Date		Incept				Date		Std Dev		Adj Ret		Adj Ret		Permkey		ID		Status



		Fixed Income		$977,732		$0		$629,839		-$629,839		$21,695		$369,589		$369,589		100.0%		70.4%		70.0%						1.1%		3.0%		3.0%		3.0%		3.6%		3.8%		3.0%		3.0%		2.3%		2.9%		3.9%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		5.6%		6.0%		-1.6%		3.0%		--		3.7%		 		Dec-15		0.0%		1.1%		--		120888		CFIXED 		  

		         BloomBarc U.S. Aggregate Bond Index														 		--		--		--						1.9%		2.9%		2.9%		2.9%		4.6%		4.6%		2.9%		2.9%		4.5%		2.8%		2.0%		2.0%		2.7%		2.3%		2.5%		3.1%		3.3%		3.8%		3.9%		4.7%		--		5.9%		6.5%		7.8%		4.2%		-2.0%		6.0%		0.5%		2.6%		3.5%		0.0%		2.9%		--		2.6%		 				0.0%		0.3%		0.7%		40		-SLH01 		  



		Cash & Equivalents		$415,857		$629,839		$891,905		-$262,066		$1,607		$155,398		$155,398		100.0%		29.6%		30.0%						0.2%		0.5%		0.5%		0.5%		1.0%		1.5%		0.5%		0.5%		1.9%		1.5%		1.2%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		0.5%		--		1.1%		 		Dec-15		0.0%		--		--		120883		CCASHE 		  

		         BofAML T-Bills (90 Day) Index														 		--		--		--						0.2%		0.6%		0.6%		0.6%		1.2%		1.7%		0.6%		0.6%		2.1%		1.6%		1.2%		0.9%		0.7%		0.6%		0.5%		0.5%		0.4%		0.4%		1.3%		1.8%		--		0.2%		0.1%		0.1%		0.1%		0.0%		0.0%		0.0%		0.3%		0.8%		1.9%		0.6%		--		1.1%		 				0.0%		--		--		119		-SBTB  		NOT SURE  



		Total Composite		$1,393,590		$629,839		$1,521,743		-$891,905		$23,302		$524,987		$524,987		--		100.0%		100.0%						0.8%		2.2%		2.2%		2.2%		2.8%		3.1%		2.2%		2.2%		2.2%		2.5%		3.1%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		4.0%		4.5%		-0.7%		2.2%		--		2.9%		 		Dec-15		0.0%		1.1%		--		120892		CTOTAL 		  





		Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.

		Workbook generated by user 'jwilliams' using data path = '\\AtlFS2\LCGMaint\LCG\Data\' at 04/09/2019 11:13:16 am





Asset List





						Alpha				Display		Display		Include				LCG		Major		Sub

		Permkey		ID		ID		Name		IRR		TWR		in DOA		Obj 8		Style (Obj8V2)		Class		Class		Type

		0

		40059		-UNIFC		-UNIFC 		Avg Fixed Income - Core (Interm) Manager																R

		40072		-UNIMT		-UNIMT 		Avg Money Market Taxable Manager																R

		40		-SLH01		-SLH01 		BloomBarc U.S. Aggregate Bond Index																R

		120883		*281ED		CCASHE 		Cash & Equivalents		FALSE		TRUE		TRUE										R

		22240		DODGEI		DODGEI 		Dodge & Cox Income																R

		120867		*281DQ		DODIX  		Dodge & Cox Income		FALSE		TRUE		TRUE				DF:CORE						R

		119		-SBTB		-SBTB  		FTSE US Treasury Bill 3 Month Index																R

		120888		*281EI		CFIXED 		Fixed Income		FALSE		TRUE		TRUE										R

		628918		IPUG01		IPUG01 		Invesco Premier US Government Money Inst																R

		126134		*281KI		IPUG01 		Invesco Premier US Government Money Inst		FALSE		TRUE		TRUE				CASH:CASH						R

		120892		*23599		CTOTAL 		Total Composite		FALSE		TRUE		TRUE										R

		120871		*281DU		WAARX  		Western Asset Total Return Uncons I		FALSE		TRUE		TRUE				DF:CORE						R

		532311		WARI00		WARI00 		Western Asset Total Return Uncons I																R





Problems and Warnings

		Problems and warnings on this sheet MAY be relevant to both the 'Performance Summary' sheet and the 'As Generated' sheet.

		There could be additional problems and warnings that are NOT shown that relate to the 'As Generated' sheet.

		No Problems Found






The Catholic Foundation Agency Pools — March 31, 2019

Balanced Portfolio
Current / (Target) Asset Allocation

Balanced Portfolio Performance

Asset Class / Market ~ Market Target Calendar
Manager Value Value % % March YTD 1Yr 3Yr 5Yr Cash&
Equivalents
Domestic Equity $2,070587 309%  30.0% 15%  140%  88%  135% - 4.8% (5.0%)
S&P 500 Index 19%  136%  95%  135%  10.9% ——
Domestic
International Equity $1,309,115 19.5%  20.0%  0.3% 10.7% -6.4% 8.6% - Equity
EAFE Index (in US Dollar NET) 06%  10.0%  -37%  7.3% 2.3% 30.9% (30.0%)
Total Equity $3,379,702  50.4%  50.0%  1.0% 12.8% 2.7% 11.6% —
Fixed Income $3,007,627 44.8%  45.0% 1.1% 3.1% 2.5% 4.0% -
BloomBarc U.S. Aggregate Bond Ind 1.9% 2.9% 4.5% 2.0% 2.7% Fixed Income
44.8% (45.0%)
Total Composite $321,854 4.8% 5.0% 0.2% 0.6% 1.9% 1.2% -
BofAML T-Bills (90 Day) Index 0.2% 0.6% 2.1% 12% 0.7%
Total Composite $6,709,183 100.0% 100.0% 1.0% 7.5% 2.5% 7.7% -

Int'l Equity
19.5% (20.0%)

Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.

Monthly Market Commentary

U.S. equities continued to have a strong comeback since year end. The Fed’s dovish shift benefited fixed-income returns, which caused yields to decline.
Total nonfarm payroll employment increased in March (+196,000) and the unemployment rate was unchanged at 3.8%. Inflation, as measured by the
Consumer Price Index, increased 0.4% during March. For the fourth quarter of 2018, the U.S. Real GDP’s third estimate released by the Bureau of
Economic Analysis increased at an annual rate of 2.2%.

Developed International Equities posted strong gains but lagged U.S. equities during the month. Short-term headwinds continue to be around
unresolved Brexit and Italian fiscal policy concerns. Emerging Market equities posted moderate gains, which is due to the growing optimism over a US-
China trade agreement and struggle against a rising US Dollar.

The Domestic Equity composite returned +1.5% in March, underperforming its benchmark by 40 bps.

The International Equity allocation underperformed the benchmark during the month (+0.3% vs. +0.6%).

The Balanced Portfolio’s Fixed Income allocation returned +1.1% in March, underperforming its benchmark by 80 bps.
The Cash & Equivalents composite returned +0.2% during the month.

The Total Composite returned +1.0% in March.
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Int'l Equity
19.5% (20.0%)
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Sheet1

		Domestic Equity		31.90%		0.0

		International Equity		19.10%		0.0

		Fixed Income		44.40%		0.0

		Cash & Equivalents		4.60%		0.0



		Total		100.00%






Performance Summary

		The Catholic Foundation

		Agency - Balanced Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

		Manager		Value		Value %		%		March		YTD		1Yr		3Yr		5Yr



		Domestic Equity		$2,070,587		30.9%		30.0%		1.5%		14.0%		8.8%		13.5%		--

		Domestic Equity		$2,070,587		30.9%		30.0%		1.5%		14.0%		8.8%		13.5%		--

		         S&P 500 Index		 		--		--		1.9%		13.6%		9.5%		13.5%		10.9%



		International Equity		$1,309,115		19.5%		20.0%		0.3%		10.7%		-6.4%		8.6%		--

		International Equity		$1,309,115		19.5%		20.0%		0.3%		10.7%		-6.4%		8.6%		--

		         EAFE Index (in US Dollar NET)		 		--		--		0.6%		10.0%		-3.7%		7.3%		2.3%



		Total Equity		$3,379,702		50.4%		50.0%		1.0%		12.8%		2.7%		11.6%		--



		Fixed Income		$3,007,627		44.8%		45.0%		1.1%		3.1%		2.5%		4.0%		--

		Fixed Income		$3,007,627		44.8%		45.0%		1.1%		3.1%		2.5%		4.0%		--

		         BloomBarc U.S. Aggregate Bond Index		 		--		--		1.9%		2.9%		4.5%		2.0%		2.7%



		Total Composite		$321,854		4.8%		5.0%		0.2%		0.6%		1.9%		1.2%		--

		Cash & Equivalents		$321,854		4.8%		5.0%		0.2%		0.6%		1.9%		1.2%		--

		         BofAML T-Bills (90 Day) Index		 		--		--		0.2%		0.6%		2.1%		1.2%		0.7%



		Total Composite		$6,709,183		100.0%		100.0%		1.0%		7.5%		2.5%		7.7%		--



		Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.





























As Generated

		The Catholic Foundation

		Agency - Balanced Portfolio

		Composite Performance Summary as of 03/31/2019

		Data Format Version#: 1.3

		Asset Class / 		Beginning Mkt		Cash		Cash		Cash		Investment		Ending Mkt		Market		% of		Market		Target		Rebalance		Policy		 		 				 		 		 		Fiscal		Calendar		 		 		 		 		 		 		 		 		 		 		 		 		Expense		 		 		 		 		 		 		 		 		 						Since		Since				Incept		0 Qtr		3 Yr Risk		5 Yr Risk		Fund		Alpha		Returns

		Manager		Value 01/01/2019		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		1Mo		QTD		Qtr		3 Mos		6 Mos		9 Mos		YTD		YTD		1Yr		2Yr		3Yr		4Yr		5Yr		6Yr		7Yr		8Yr		9Yr		10Yr		15Yr		20Yr		Ratio		2009		2010		2011		2012		2013		2014		2015		2016		2017		2018		YTD		X Date		Incept				Date		Std Dev		Adj Ret		Adj Ret		Permkey		ID		Status



		Domestic Equity		$1,878,619		$0		$68,634		-$68,634		$260,601		$2,070,587		$2,070,587		100.0%		30.9%		30.0%						1.5%		14.0%		14.0%		14.0%		-2.2%		4.7%		14.0%		14.0%		8.8%		11.3%		13.5%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		12.7%		21.2%		-5.2%		14.0%		--		11.7%		 		Dec-15		0.0%		1.0%		--		120873		CEQDOM 		  

		         S&P 500 Index														 		--		--		--						1.9%		13.6%		13.6%		13.6%		-1.7%		5.9%		13.6%		13.6%		9.5%		11.7%		13.5%		10.5%		10.9%		12.7%		12.8%		12.3%		12.7%		15.9%		8.6%		6.0%		--		26.4%		15.1%		2.1%		16.0%		32.4%		13.7%		1.4%		12.0%		21.8%		-4.4%		13.6%		--		12.0%		 				0.0%		1.0%		0.9%		9		-SP5AD 		  



		International Equity		$1,130,772		$56,530		$0		$56,530		$121,814		$1,309,115		$1,309,115		100.0%		19.5%		20.0%						0.3%		10.7%		10.7%		10.7%		-4.6%		-3.4%		10.7%		10.7%		-6.4%		3.8%		8.6%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		7.2%		26.9%		-16.0%		10.7%		--		5.7%		 		Nov-15		0.0%		0.6%		--		120876		CEQINT 		  

		         EAFE Index (in US Dollar NET)														 		--		--		--						0.6%		10.0%		10.0%		10.0%		-3.8%		-2.5%		10.0%		10.0%		-3.7%		5.1%		7.3%		3.2%		2.3%		4.7%		5.6%		4.1%		4.8%		9.0%		5.1%		3.9%		--		31.8%		7.7%		-12.1%		17.3%		22.8%		-4.9%		-0.8%		1.0%		25.0%		-13.8%		10.0%		--		4.5%		 				0.0%		0.5%		0.1%		64		-EAFEA 		  



		Total Equity		$3,009,391		$56,530		$68,634		-$12,104		$382,415		$3,379,702		$3,379,702		--		50.4%		50.0%						1.0%		12.8%		12.8%		12.8%		-3.1%		1.6%		12.8%		12.8%		2.7%		8.3%		11.6%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		10.4%		23.5%		-9.5%		12.8%		--		9.3%		 		Nov-15		0.0%		0.9%		--		120878		CEQUIT 		  



		Fixed Income		$3,076,758		$0		$161,644		-$161,644		$92,513		$3,007,628		$3,007,627		100.0%		44.8%		45.0%						1.1%		3.1%		3.1%		3.1%		3.8%		4.0%		3.1%		3.1%		2.5%		3.0%		4.0%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		5.6%		6.0%		-1.4%		3.1%		--		3.8%		 		Dec-15		0.0%		1.1%		--		120886		CFIXED 		  

		         BloomBarc U.S. Aggregate Bond Index														 		--		--		--						1.9%		2.9%		2.9%		2.9%		4.6%		4.6%		2.9%		2.9%		4.5%		2.8%		2.0%		2.0%		2.7%		2.3%		2.5%		3.1%		3.3%		3.8%		3.9%		4.7%		--		5.9%		6.5%		7.8%		4.2%		-2.0%		6.0%		0.5%		2.6%		3.5%		0.0%		2.9%		--		2.6%		 				0.0%		0.3%		0.7%		40		-SLH01 		  



		Cash & Equivalents		$320,862		$299,811		$300,627		-$816		$1,807		$321,854		$321,854		100.0%		4.8%		5.0%						0.2%		0.6%		0.6%		0.6%		1.1%		1.5%		0.6%		0.6%		1.9%		1.6%		1.2%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		0.6%		--		1.1%		 		Dec-15		0.0%		--		--		120881		CCASHE 		  

		         BofAML T-Bills (90 Day) Index														 		--		--		--						0.2%		0.6%		0.6%		0.6%		1.2%		1.7%		0.6%		0.6%		2.1%		1.6%		1.2%		0.9%		0.7%		0.6%		0.5%		0.5%		0.4%		0.4%		1.3%		1.8%		--		0.2%		0.1%		0.1%		0.1%		0.0%		0.0%		0.0%		0.3%		0.8%		1.9%		0.6%		--		1.1%		 				0.0%		--		--		119		-SBTB  		NOT SURE  



		Total Composite		$6,407,011		$356,341		$530,905		-$174,563		$476,736		$6,709,184		$6,709,183		--		100.0%		100.0%						1.0%		7.5%		7.5%		7.5%		0.1%		2.6%		7.5%		7.5%		2.5%		5.6%		7.7%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		7.7%		14.3%		-5.3%		7.5%		--		6.1%		 		Nov-15		0.0%		1.0%		--		120890		CTOTAL 		  





		Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.

		Workbook generated by user 'jwilliams' using data path = '\\AtlFS2\LCGMaint\LCG\Data\' at 04/09/2019 11:11:33 am





Asset List





						Alpha				Display		Display		Include				LCG		Major		Sub

		Permkey		ID		ID		Name		IRR		TWR		in DOA		Obj 8		Style (Obj8V2)		Class		Class		Type

		0

		40059		-UNIFC		-UNIFC 		Avg Fixed Income - Core (Interm) Manager																R

		40119		-UNIIG		-UNIIG 		Avg Int'l Equity Growth Manager																R

		40068		-UNIIE		-UNIIE 		Avg International Equity Manager																R

		401		-UNILC		-UNILC 		Avg Large Cap Core Manager																R

		40072		-UNIMT		-UNIMT 		Avg Money Market Taxable Manager																R

		40		-SLH01		-SLH01 		BloomBarc U.S. Aggregate Bond Index																R

		120881		*281EB		CCASHE 		Cash & Equivalents		FALSE		TRUE		TRUE										R

		22240		DODGEI		DODGEI 		Dodge & Cox Income																R

		120865		*281DO		DODIX  		Dodge & Cox Income		FALSE		TRUE		TRUE				DF:CORE						R

		519825		DCIS00		DCIS00 		Dodge & Cox International Stock																R

		120861		*281DK		DODFX  		Dodge & Cox International Stock		FALSE		TRUE		TRUE				IE:IE						R

		120873		*281DW		CEQDOM 		Domestic Equity		FALSE		TRUE		TRUE										R

		64		-EAFEA		-EAFEA 		EAFE Index (in US Dollar NET)																R

		119		-SBTB		-SBTB  		FTSE US Treasury Bill 3 Month Index																R

		120886		*281EG		CFIXED 		Fixed Income		FALSE		TRUE		TRUE										R

		53468		HALOIE		HALOIE 		Harding Loevner International Eq Instl																R

		120863		*281DM		HLIMX  		Harding Loevner International Eq Instl		FALSE		TRUE		TRUE				IE:IE						R

		120876		*281DZ		CEQINT 		International Equity		FALSE		TRUE		TRUE										R

		628918		IPUG01		IPUG01 		Invesco Premier US Government Money Inst																R

		126132		*281KH		IPUG01 		Invesco Premier US Government Money Inst		FALSE		TRUE		TRUE				CASH:CASH						R

		481		-MSWXG		-MSWXG 		MSCI World Index ex US Growth (US $)																R

		9		-SP5AD		-SP5AD 		S&P 500 Index																R

		120890		*23399		CTOTAL 		Total Composite		FALSE		TRUE		TRUE										R

		120878		*83498		CEQUIT 		Total Equity		FALSE		TRUE		TRUE										R

		120858		*281DH		VITSX  		Vanguard Total Stock Market Idx Adm		FALSE		TRUE		TRUE				DE:LCC						R

		506774		VTSI00		VTSI00 		Vanguard Total Stock Mkt Idx Adm																R

		125526		*281JW		WAAR00 		Western Asset Total Return Uncons IS		FALSE		TRUE		TRUE				DF:CORE						R

		622812		WAAR00		WAAR00 		Western Asset Total Return Uncons IS																R
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The Catholic Foundation Agency Pools — March 31, 2019
Growth Portfolio
Current / (Target) Asset Allocation

Growth Portfolio Performance

Asset Class / Market  Market Target Calendar
Manager Value Value% % March YTD 1Yr 3Yr 5Yr Cash&
Equivalents

Domestic Equity $2,831,617 40.1%  40.0% 15%  140%  88%  133% = 4.8% (5.0%)

S&P 500 Index 1.9% 13.6% 9.5% 13.5% 10.9%

: : . Domestic
International Equity $2,111,823  30.0%  30.0% 0.3% 10.7% -6.4% 8.6% - Fixed Income Eauit
i
EAFE Index (in US Dollar NET) 0.6%  10.0%  -3.7% 7.3% 2.3% 25.1% (25.0%) 401 (yq ( 40y 0%)
. ‘0 0 0

Total Equity $4,943,440  702%  70.0%  0.9% 12.6% 2.1% 11.3% -
Fixed Income $1,763,641  25.1% 25.0% 1.1% 3.2% 2.4% 4.0% =

BloomBarc U.S. Aggregate Bond Ind 1.9% 2.9% 4.5% 2.0% 2.7%
Cash & Equivalents $341,395 4.8% 5.0% 0.2% 0.6% 1.9% 1.2% -

BofAML T-Bills (90 Day) Index 0.2% 0.6% 2.1% 1.2% 0.7%
Total Composite $7,048,476  100.0% 100.0%  0.9% 9.4% 2.0% 9.1% -

Int'1 Equity

Note: Returns greater than one year are annualized. Past performance is no guarantee of future results. 30.0% (30.0%)

Monthly Market Commentary

U.S. equities continued to have a strong comeback since year end. The Fed’s dovish shift benefited fixed-income returns, which caused yields to decline.
Total nonfarm payroll employment increased in March (+196,000) and the unemployment rate was unchanged at 3.8%. Inflation, as measured by the
Consumer Price Index, increased 0.4% during March. For the fourth quarter of 2018, the U.S. Real GDP’s third estimate released by the Bureau of

Economic Analysis increased at an annual rate of 2.2%.

Developed International Equities posted strong gains but lagged U.S. equities during the month. Short-term headwinds continue to be around
unresolved Brexit and Italian fiscal policy concerns. Emerging Market equities posted moderate gains, which is due to the growing optimism over a US-
China trade agreement and struggle against a rising US Dollar.

The Domestic Equity composite returned +1.5% in March, underperforming its benchmark by 40 bps.

The International Equity allocation underperformed the benchmark during the month (+0.3% vs. +0.6%).

The Growth Portfolio’s Fixed Income allocation returned +1.1% in March, underperforming its benchmark by 80 bps.
The Cash & Equivalents composite returned +0.2% during the month.

The Total Composite returned +0.9% in March.
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Sheet1

		Domestic Equity		41.30%		0.0

		International Equity		29.30%		0.0

		Fixed Income		24.90%		0.0

		Cash & Equivalents		4.50%		0.0



		Total		100.00%






Performance Summary

		The Catholic Foundation

		Agency - Growth Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

		Manager		Value		Value %		%		March		YTD		1Yr		3Yr		5Yr



		Domestic Equity		$2,831,617		40.1%		40.0%		1.5%		14.0%		8.8%		13.3%		--

		Domestic Equity		$2,831,617		40.1%		40.0%		1.5%		14.0%		8.8%		13.3%		--

		         S&P 500 Index		 		--		--		1.9%		13.6%		9.5%		13.5%		10.9%



		International Equity		$2,111,823		30.0%		30.0%		0.3%		10.7%		-6.4%		8.6%		--

		International Equity		$2,111,823		30.0%		30.0%		0.3%		10.7%		-6.4%		8.6%		--

		         EAFE Index (in US Dollar NET)		 		--		--		0.6%		10.0%		-3.7%		7.3%		2.3%



		Total Equity		$4,943,440		70.2%		70.0%		0.9%		12.6%		2.1%		11.3%		--



		Fixed Income		$1,763,641		25.1%		25.0%		1.1%		3.2%		2.4%		4.0%		--

		Fixed Income		$1,763,641		25.1%		25.0%		1.1%		3.2%		2.4%		4.0%		--

		         BloomBarc U.S. Aggregate Bond Index		 		--		--		1.9%		2.9%		4.5%		2.0%		2.7%



		Cash & Equivalents		$341,395		4.8%		5.0%		0.2%		0.6%		1.9%		1.2%		--

		Cash & Equivalents		$341,395		4.8%		5.0%		0.2%		0.6%		1.9%		1.2%		--

		         BofAML T-Bills (90 Day) Index		 		--		--		0.2%		0.6%		2.1%		1.2%		0.7%



		Total Composite		$7,048,476		100.0%		100.0%		0.9%		9.4%		2.0%		9.1%		--



		Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.





























As Generated

		The Catholic Foundation

		Agency - Growth Portfolio

		Composite Performance Summary as of 03/31/2019

		Data Format Version#: 1.3

		Asset Class / 		Beginning Mkt		Cash		Cash		Cash		Investment		Ending Mkt		Market		% of		Market		Target		Rebalance		Policy		 		 				 		 		 		Fiscal		Calendar		 		 		 		 		 		 		 		 		 		 		 		 		Expense		 		 		 		 		 		 		 		 		 						Since		Since				Incept		0 Qtr		3 Yr Risk		5 Yr Risk		Fund		Alpha		Returns

		Manager		Value 01/01/2019		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		1Mo		QTD		Qtr		3 Mos		6 Mos		9 Mos		YTD		YTD		1Yr		2Yr		3Yr		4Yr		5Yr		6Yr		7Yr		8Yr		9Yr		10Yr		15Yr		20Yr		Ratio		2009		2010		2011		2012		2013		2014		2015		2016		2017		2018		YTD		X Date		Incept				Date		Std Dev		Adj Ret		Adj Ret		Permkey		ID		Status



		Domestic Equity		$1,907,318		$645,016		$0		$645,016		$279,283		$2,831,617		$2,831,617		100.0%		40.1%		40.0%						1.5%		14.0%		14.0%		14.0%		-2.2%		4.7%		14.0%		14.0%		8.8%		11.3%		13.3%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		10.1%		21.2%		-5.2%		14.0%		--		11.6%		 		Dec-15		0.0%		1.0%		--		120872		CEQDOM 		  

		         S&P 500 Index														 		--		--		--						1.9%		13.6%		13.6%		13.6%		-1.7%		5.9%		13.6%		13.6%		9.5%		11.7%		13.5%		10.5%		10.9%		12.7%		12.8%		12.3%		12.7%		15.9%		8.6%		6.0%		--		26.4%		15.1%		2.1%		16.0%		32.4%		13.7%		1.4%		12.0%		21.8%		-4.4%		13.6%		--		12.0%		 				0.0%		1.0%		0.9%		9		-SP5AD 		  



		International Equity		$1,372,194		$585,109		$0		$585,109		$154,521		$2,111,823		$2,111,823		100.0%		30.0%		30.0%						0.3%		10.7%		10.7%		10.7%		-4.5%		-3.3%		10.7%		10.7%		-6.4%		3.7%		8.6%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		6.9%		26.8%		-16.0%		10.7%		--		6.0%		 		Dec-15		0.0%		0.6%		--		120875		CEQINT 		  

		         EAFE Index (in US Dollar NET)														 		--		--		--						0.6%		10.0%		10.0%		10.0%		-3.8%		-2.5%		10.0%		10.0%		-3.7%		5.1%		7.3%		3.2%		2.3%		4.7%		5.6%		4.1%		4.8%		9.0%		5.1%		3.9%		--		31.8%		7.7%		-12.1%		17.3%		22.8%		-4.9%		-0.8%		1.0%		25.0%		-13.8%		10.0%		--		5.1%		 				0.0%		0.5%		0.1%		64		-EAFEA 		  



		Total Equity		$3,279,511		$1,230,124		$0		$1,230,124		$433,804		$4,943,440		$4,943,440		--		70.2%		70.0%						0.9%		12.6%		12.6%		12.6%		-3.2%		1.3%		12.6%		12.6%		2.1%		8.1%		11.3%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		8.7%		23.6%		-9.9%		12.6%		--		8.6%		 		Dec-15		0.0%		0.8%		--		120877		CEQUIT 		  



		Fixed Income		$1,361,486		$354,948		$0		$354,948		$47,208		$1,763,642		$1,763,641		100.0%		25.1%		25.0%						1.1%		3.2%		3.2%		3.2%		3.8%		4.0%		3.2%		3.2%		2.4%		3.1%		4.0%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		5.6%		6.1%		-1.5%		3.2%		--		4.1%		 		Jan-16		0.0%		1.1%		--		120885		CFIXED 		  

		         BloomBarc U.S. Aggregate Bond Index														 		--		--		--						1.9%		2.9%		2.9%		2.9%		4.6%		4.6%		2.9%		2.9%		4.5%		2.8%		2.0%		2.0%		2.7%		2.3%		2.5%		3.1%		3.3%		3.8%		3.9%		4.7%		--		5.9%		6.5%		7.8%		4.2%		-2.0%		6.0%		0.5%		2.6%		3.5%		0.0%		2.9%		--		2.8%		 				0.0%		0.3%		0.7%		40		-SLH01 		  



		Cash & Equivalents		$73,401		$1,859,492		$1,593,181		$266,311		$1,682		$341,395		$341,395		100.0%		4.8%		5.0%						0.2%		0.6%		0.6%		0.6%		1.1%		1.5%		0.6%		0.6%		1.9%		1.6%		1.2%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		0.6%		--		1.2%		 		Jan-16		0.0%		--		--		120880		CCASHE 		  

		         BofAML T-Bills (90 Day) Index														 		--		--		--						0.2%		0.6%		0.6%		0.6%		1.2%		1.7%		0.6%		0.6%		2.1%		1.6%		1.2%		0.9%		0.7%		0.6%		0.5%		0.5%		0.4%		0.4%		1.3%		1.8%		--		0.2%		0.1%		0.1%		0.1%		0.0%		0.0%		0.0%		0.3%		0.8%		1.9%		0.6%		--		1.1%		 				0.0%		--		--		119		-SBTB  		NOT SURE  



		Total Composite		$4,714,398		$3,444,564		$1,593,181		$1,851,383		$482,695		$7,048,476		$7,048,476		--		100.0%		100.0%						0.9%		9.4%		9.4%		9.4%		-1.5%		1.7%		9.4%		9.4%		2.0%		6.5%		9.1%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		7.9%		18.2%		-7.3%		9.4%		--		7.1%		 		Dec-15		0.0%		0.9%		--		120889		CTOTAL 		  





		Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.

		Workbook generated by user 'jwilliams' using data path = '\\AtlFS2\LCGMaint\LCG\Data\' at 04/09/2019 11:07:08 am





Asset List





						Alpha				Display		Display		Include				LCG		Major		Sub

		Permkey		ID		ID		Name		IRR		TWR		in DOA		Obj 8		Style (Obj8V2)		Class		Class		Type

		0

		40059		-UNIFC		-UNIFC 		Avg Fixed Income - Core (Interm) Manager																R

		40119		-UNIIG		-UNIIG 		Avg Int'l Equity Growth Manager																R

		40068		-UNIIE		-UNIIE 		Avg International Equity Manager																R

		401		-UNILC		-UNILC 		Avg Large Cap Core Manager																R

		40072		-UNIMT		-UNIMT 		Avg Money Market Taxable Manager																R

		40		-SLH01		-SLH01 		BloomBarc U.S. Aggregate Bond Index																R

		120880		*281EA		CCASHE 		Cash & Equivalents		FALSE		TRUE		TRUE										R

		22240		DODGEI		DODGEI 		Dodge & Cox Income																R

		120864		*281DN		DODIX  		Dodge & Cox Income		FALSE		TRUE		TRUE				DF:CORE						R

		519825		DCIS00		DCIS00 		Dodge & Cox International Stock																R

		120860		*281DJ		DODFX  		Dodge & Cox International Stock		FALSE		TRUE		TRUE				IE:IE						R

		120872		*281DV		CEQDOM 		Domestic Equity		FALSE		TRUE		TRUE										R

		64		-EAFEA		-EAFEA 		EAFE Index (in US Dollar NET)																R

		119		-SBTB		-SBTB  		FTSE US Treasury Bill 3 Month Index																R

		120885		*281EF		CFIXED 		Fixed Income		FALSE		TRUE		TRUE										R

		53468		HALOIE		HALOIE 		Harding Loevner International Eq Instl																R

		120862		*281DL		HLIMX  		Harding Loevner International Eq Instl		FALSE		TRUE		TRUE				IE:IE						R

		120875		*281DY		CEQINT 		International Equity		FALSE		TRUE		TRUE										R

		628918		IPUG01		IPUG01 		Invesco Premier US Government Money Inst																R

		126129		*281KG		IPUG01 		Invesco Premier US Government Money Inst		FALSE		TRUE		TRUE				CASH:CASH						R

		481		-MSWXG		-MSWXG 		MSCI World Index ex US Growth (US $)																R

		9		-SP5AD		-SP5AD 		S&P 500 Index																R

		120889		*22399		CTOTAL 		Total Composite		FALSE		TRUE		TRUE										R

		120877		*83398		CEQUIT 		Total Equity		FALSE		TRUE		TRUE										R

		120857		*281DG		VITSX  		Vanguard Total Stock Market Idx Adm		FALSE		TRUE		TRUE				DE:LCC						R

		506774		VTSI00		VTSI00 		Vanguard Total Stock Mkt Idx Adm																R

		120868		*281DR		WAARX  		Western Asset Total Return Uncons I		FALSE		TRUE		TRUE				DF:CORE						R

		532311		WARI00		WARI00 		Western Asset Total Return Uncons I																R





Problems and Warnings

		Problems and warnings on this sheet MAY be relevant to both the 'Performance Summary' sheet and the 'As Generated' sheet.

		There could be additional problems and warnings that are NOT shown that relate to the 'As Generated' sheet.

		Problems:

		Warning: rounded market value percentages for composite 'Fixed Income' doesn't match Target Pies report page!! Market value % is 25.1% and Target Pies value is 25%

		Warning: Grand Total of MarketValPcts was 100.10%, so -0.1 was added to make total % come out to 100

		    for consistency -0.1% was also added to CTOTAL's largest component composite 'Domestic Equity' 

		    for consistency -0.1% was also added to the component's largest underlying fund 'Vanguard Total Stock Market Idx Adm' 
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