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Manager Performance Summary 

The Catholic Foundation Restricted Pools – February 28, 2019 

    

Asset Class / Manager February YTD 1Yr 3Yr 5Yr

Domestic Equity

    Vanguard Total Stock Market Idx Adm 3.5% 12.4% 5.1% 15.6% 10.1%

      S&P 500 Index 3.2% 11.5% 4.7% 15.3% 10.7%

      LCG Large Cap Core Universe Average 3.1% 11.3% 2.8% 13.3% 8.3%

International Equity

    Dodge & Cox International Stock 2.0% 10.7% -9.8% 11.4% 1.3%

    Harding Loevner International Eq Instl 2.7% 10.1% -6.1% 11.5% 5.0%

      EAFE Index (in US Dollar (Net) 2.5% 9.3% -6.0% 9.3% 2.1%

      LCG International Equity Universe Average 2.5% 9.9% -7.0% 9.0% 2.0%

Fixed Income

    Dodge & Cox Income 0.5% 2.0% 2.8% 3.8% 2.8%

    Western Asset Total Return Uncons I 0.0% 1.0% 3.2% 1.7% 2.3%

      Barclays Aggregate Bond Index -0.1% 1.0% 3.2% 1.7% 2.3%

      LCG Fixed Income-Core (Interm) Universe Average 0.2% 1.8% 2.5% 2.8% 2.3%

Cash & Equivalents

    Invesco Prem US Gov Money Market - Instl 0.2% 0.4% 1.9% 1.0% 0.6%

      T-Bills (90 Day) Index 0.2% 0.4% 2.0% 1.1% 0.7%

      LCG Money Market Taxable Universe Average 0.2% 0.3% 1.7% 0.9% 0.5%

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



		Domestic Equity

		    Vanguard Total Stock Market Idx Adm		3.5%				12.4%		5.1%				15.6%		10.1%

		      S&P 500 Index		3.2%				11.5%		4.7%				15.3%		10.7%

		      LCG Large Cap Core Universe Average		3.1%				11.3%		2.8%				13.3%		8.3%



		International Equity

		    Dodge & Cox International Stock		2.0%				10.7%		-9.8%				11.4%		1.3%

		    Harding Loevner International Eq Instl		2.7%				10.1%		-6.1%				11.5%		5.0%

		      EAFE Index (in US Dollar (Net)		2.5%				9.3%		-6.0%				9.3%		2.1%

		      LCG International Equity Universe Average		2.5%				9.9%		-7.0%				9.0%		2.0%



		Fixed Income

		    Dodge & Cox Income		0.5%				2.0%		2.8%				3.8%		2.8%

		    Western Asset Total Return Uncons I		0.0%				1.0%		3.2%				1.7%		2.3%

		      Barclays Aggregate Bond Index		-0.1%				1.0%		3.2%				1.7%		2.3%

		      LCG Fixed Income-Core (Interm) Universe Average		0.2%				1.8%		2.5%				2.8%		2.3%



		Cash & Equivalents

		    Invesco Prem US Gov Money Market - Instl		0.2%				0.4%		1.9%				1.0%		0.6%

		      T-Bills (90 Day) Index		0.2%				0.4%		2.0%				1.1%		0.7%

		      LCG Money Market Taxable Universe Average		0.2%				0.3%		1.7%				0.9%		0.5%





		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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Monthly Market Commentary 
U.S. equities posted strong gains over the month, which was supported by easing global trade tensions and the end of a partial U.S. Government 
shutdown. Total nonfarm payroll employment changed little in February (+20,000), and the unemployment rate declined to 3.8%. Inflation, as measured 
by the Consumer Price Index, increased 0.2% during February. For the fourth quarter of 2018, the U.S. Real GDP initial estimate released by the Bureau of 
Economic Analysis increased at an annual rate of 2.6%.  
 
Developed International Equities posted strong gains but lagged U.S. equities during the month, extending the early-year rally sparked by hopes around 
U.S. – China trade negotiations. Gains were fueled by more dovish indications from the U.S. and European Central Banks. Emerging Markets stocks 
posted modest gains as resurgence in oil prices, upcoming political elections, and uncertainty over approaching stimulus measures in China led to mixed 
returns. 
 
The Money Market Portfolio returned +0.2% during February.  
 
 
 
 
 
 
 
 
 

Money Market Portfolio Performance 

The Catholic Foundation Restricted Pools – February 28, 2019 

Asset Class / Market Market Target  Calendar    
Manager Value Value % % February YTD 1Yr 3Yr 5Yr

Cash & Equivalents $392,610 100.0% 100.0% 0.2% 0.4% 1.9% 1.2% --
         T-Bills (90 Day) Index    0.2% 0.4% 2.0% 1.1% 0.7%

Total Composite $392,610 100.0% 100.0% 0.2% 0.4% 1.9% 1.2% --

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

		Restricted - Cash Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

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



		Cash & Equivalents		$392,610		100.0%		100.0%		0.2%		0.4%		1.9%		1.2%		--

		         T-Bills (90 Day) Index		 		--		--		0.2%		0.4%		2.0%		1.1%		0.7%



		Total Composite		$392,610		100.0%		100.0%		0.2%		0.4%		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

		Restricted - Cash Portfolio

		Composite Performance Summary as of 02/28/2019

		Data Format Version#: 1.3

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

		Manager		Value 12/01/2018		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		1Mo		QTD		Full 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		$137,055		$351,583		$97,923		$253,660		$1,895		$392,610		$392,610		100.0%		100.0%		100.0%						0.2%		0.4%		0.5%		0.6%		1.0%		1.5%		0.4%		0.4%		1.9%		1.5%		1.2%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		0.4%		--		1.1%		 		Nov-15		0.0%		--		--		114298		CCASHE 		  

		         T-Bills (90 Day) Index														 		--		--		--						0.2%		0.4%		0.6%		0.6%		1.1%		1.6%		0.4%		0.4%		2.0%		1.5%		1.1%		0.8%		0.7%		0.6%		0.5%		0.4%		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%		0.4%		--		1.0%		 				0.0%		--		--		119		-SBTB  		Invalid  



		Total Composite		$137,055		$351,583		$97,923		$253,660		$1,895		$392,610		$392,610		--		100.0%		100.0%						0.2%		0.4%		0.5%		0.6%		1.0%		1.5%		0.4%		0.4%		1.9%		1.5%		1.2%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		0.4%		--		1.1%		 		Nov-15		0.0%		--		--		114299		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 03/13/2019 3:34:16 pm





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

		114298		*281DB		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

		126128		*281KF		IPUG01 		Invesco Premier US Government Money Inst		FALSE		TRUE		TRUE				CASH:CASH						R

		114299		*14099		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







U.S. equities posted strong gains over the month, which was supported by easing global trade tensions and the end of a partial U.S. Government 
shutdown. Total nonfarm payroll employment changed little in February (+20,000), and the unemployment rate declined to 3.8%. Inflation, as measured 
by the Consumer Price Index, increased 0.2% during February. For the fourth quarter of 2018, the U.S. Real GDP initial estimate released by the Bureau of 
Economic Analysis increased at an annual rate of 2.6%.  
 
Developed International Equities posted strong gains but lagged U.S. equities during the month, extending the early-year rally sparked by hopes around 
U.S. – China trade negotiations. Gains were fueled by more dovish indications from the U.S. and European Central Banks. Emerging Markets stocks 
posted modest gains as resurgence in oil prices, upcoming political elections, and uncertainty over approaching stimulus measures in China led to mixed 
returns. 
 
The Ultra Conservative Portfolio’s Fixed Income allocation returned +0.2% in February, outperforming its benchmark by 30 bps. 
 
The Cash & Equivalents composite returned +0.2% during the month. 
 
The Total Composite returned +0.2% in February.  
  
  
 
 
 
 

Fixed Income 
73.0% (70.0%)

Cash & 
Equivalents

27.0% (30.0%)

Ultra Conservative Portfolio Performance Ultra Conservative Portfolio  
Current / (Target) Asset Allocation 

Monthly Market Commentary 

The Catholic Foundation Restricted Pools – February 28, 2019 

Asset Class / Market Market Target  Calendar    
Manager Value Value % % February YTD 1Yr 3Yr 5Yr

Fixed Income $68,082 73.0% 70.0% 0.2% 2.0% 1.6% 4.5% --
         BloomBarc Aggregate Bond Index    -0.1% 1.0% 3.2% 1.7% 2.3%

Cash & Equivalents $25,155 27.0% 30.0% 0.2% 0.4% 1.9% 1.2% --
         T-Bills (90 Day) Index    0.2% 0.4% 2.0% 1.1% 0.7%

Total Composite $93,237 100.0% 100.0% 0.2% 1.6% 1.7% 3.5% --

Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.
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Fixed Income 73.0% (70.0%)
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Sheet1

		Domestic Equity		0.00%		0.0

		International Equity		0.00%		0.0

		Fixed Income		72.60%		0.0

		Cash & Equivalents		27.40%		0.0



		Total		100.00%






Performance Summary

		The Catholic Foundation

		Restricted - Ultra Conservative Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

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



		Fixed Income		$68,082		73.0%		70.0%		0.2%		2.0%		1.6%		4.5%		--

		         BloomBarc Aggregate Bond Index		 		--		--		-0.1%		1.0%		3.2%		1.7%		2.3%



		Cash & Equivalents		$25,155		27.0%		30.0%		0.2%		0.4%		1.9%		1.2%		--

		         T-Bills (90 Day) Index		 		--		--		0.2%		0.4%		2.0%		1.1%		0.7%



		Total Composite		$93,237		100.0%		100.0%		0.2%		1.6%		1.7%		3.5%		--



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













































As Generated

		The Catholic Foundation

		Restricted - Ultra Conservative Portfolio

		Composite Performance Summary as of 02/28/2019

		Data Format Version#: 1.3

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

		Manager		Value 12/01/2018		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		1Mo		QTD		Full 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		$65,742		$0		$0		$0		$2,340		$68,083		$68,082		100.0%		73.0%		70.0%						0.2%		2.0%		0.6%		3.6%		2.7%		2.3%		2.0%		2.0%		1.6%		2.6%		4.5%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		5.6%		6.0%		-1.5%		2.0%		--		3.5%		 		Dec-15		0.0%		1.0%		--		114294		CFIXED 		  

		         BloomBarc Aggregate Bond Index														 		--		--		--						-0.1%		1.0%		1.6%		2.9%		2.0%		2.5%		1.0%		1.0%		3.2%		1.8%		1.7%		1.6%		2.3%		2.0%		2.1%		2.9%		3.1%		3.7%		3.8%		4.7%		--		5.9%		6.5%		7.8%		4.2%		-2.0%		6.0%		0.5%		2.6%		3.5%		0.0%		1.0%		--		2.1%		 				0.0%		0.2%		0.6%		40		-SLH01 		  



		Cash & Equivalents		$25,244		$0		$229		-$229		$141		$25,155		$25,155		100.0%		27.0%		30.0%						0.2%		0.4%		0.5%		0.6%		1.0%		1.5%		0.4%		0.4%		1.9%		1.5%		1.2%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		0.4%		--		1.1%		 		Dec-15		0.0%		--		--		114295		CCASHE 		  

		         T-Bills (90 Day) Index														 		--		--		--						0.2%		0.4%		0.6%		0.6%		1.1%		1.6%		0.4%		0.4%		2.0%		1.5%		1.1%		0.8%		0.7%		0.6%		0.5%		0.4%		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%		0.4%		--		1.0%		 				0.0%		--		--		119		-SBTB  		Invalid  



		Total Composite		$90,986		$0		$229		-$229		$2,481		$93,238		$93,237		--		100.0%		100.0%						0.2%		1.6%		0.6%		2.7%		2.2%		2.1%		1.6%		1.6%		1.7%		2.3%		3.5%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		4.1%		4.6%		-0.6%		1.6%		--		2.8%		 		Dec-15		0.0%		1.0%		--		114296		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 03/13/2019 3:26:27 pm





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 Aggregate Bond Index																R

		114295		*281CZ		CCASHE 		Cash & Equivalents		FALSE		TRUE		TRUE										R

		22240		DODGEI		DODGEI 		Dodge & Cox Income																R

		114291		*281CV		DODIX  		Dodge & Cox Income		FALSE		TRUE		TRUE				DF:CORE						R

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

		114294		*281CY		CFIXED 		Fixed Income		FALSE		TRUE		TRUE										R

		628918		IPUG01		IPUG01 		Invesco Premier US Government Money Inst																R

		126125		*281KE		IPUG01 		Invesco Premier US Government Money Inst		FALSE		TRUE		TRUE				CASH:CASH						R

		114296		*13799		CTOTAL 		Total Composite		FALSE		TRUE		TRUE										R

		114292		*281CW		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







Domestic 
Equity

33.2% (30.0%)

Fixed Income
56.1% (60.0%)

Cash & 
Equivalents

10.7% (10.0%)

Conservative Portfolio Performance Conservative Portfolio  
Current / (Target) Asset Allocation 

Monthly Market Commentary 
U.S. equities posted strong gains over the month, which was supported by easing global trade tensions and the end of a partial U.S. Government 
shutdown. Total nonfarm payroll employment changed little in February (+20,000), and the unemployment rate declined to 3.8%. Inflation, as measured 
by the Consumer Price Index, increased 0.2% during February. For the fourth quarter of 2018, the U.S. Real GDP initial estimate released by the Bureau of 
Economic Analysis increased at an annual rate of 2.6%.  
 
Developed International Equities posted strong gains but lagged U.S. equities during the month, extending the early-year rally sparked by hopes around 
U.S. – China trade negotiations. Gains were fueled by more dovish indications from the U.S. and European Central Banks. Emerging Markets stocks 
posted modest gains as resurgence in oil prices, upcoming political elections, and uncertainty over approaching stimulus measures in China led to mixed 
returns. 
 
The Domestic Equity composite returned +3.5% in February, outperforming its benchmark by 30 bps. 
 
The Conservative Portfolio’s Fixed Income allocation returned +0.2% in February, outperforming its benchmark by 30 bps.  
 
The Cash & Equivalents composite returned +0.2% during the month. 
 
The Total Composite returned +1.3% during February. 
 
 
 
 
  

The Catholic Foundation Restricted Pools – February 28, 2019 

Asset Class / Market Market Target  Calendar    
Manager Value Value % % February YTD 1Yr 3Yr 5Yr

Total Equity $3,564,850 33.2% 30.0% 3.5% 12.4% 5.1% 15.6% --
         S&P 500 Index    3.2% 11.5% 4.7% 15.3% 10.7%

Fixed Income $6,028,300 56.1% 60.0% 0.2% 2.0% 1.6% 4.5% --
         BloomBarc Aggregate Bond Index    -0.1% 1.0% 3.2% 1.7% 2.3%

Cash & Equivalents $1,147,279 10.7% 10.0% 0.2% 0.4% 1.9% 1.2% --
         T-Bills (90 Day) Index    0.2% 0.4% 2.0% 1.1% 0.7%

Total Composite $10,740,429 100.0% 100.0% 1.3% 5.0% 2.8% 7.6% --

Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.
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Sheet1

		Domestic Equity		35.10%		0.0

		International Equity		0.00%		0.0

		Fixed Income		54.40%		0.0

		Cash & Equivalents		10.50%		0.0



		Total		100.00%






Performance Summary

		The Catholic Foundation

		Restricted - Conservative Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

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



		Total Equity		$3,564,850		33.2%		30.0%		3.5%		12.4%		5.1%		15.6%		--

		         S&P 500 Index		 		--		--		3.2%		11.5%		4.7%		15.3%		10.7%



		Fixed Income		$6,028,300		56.1%		60.0%		0.2%		2.0%		1.6%		4.5%		--

		         BloomBarc Aggregate Bond Index		 		--		--		-0.1%		1.0%		3.2%		1.7%		2.3%



		Cash & Equivalents		$1,147,279		10.7%		10.0%		0.2%		0.4%		1.9%		1.2%		--

		         T-Bills (90 Day) Index		 		--		--		0.2%		0.4%		2.0%		1.1%		0.7%



		Total Composite		$10,740,429		100.0%		100.0%		1.3%		5.0%		2.8%		7.6%		--





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









































As Generated

		The Catholic Foundation

		Restricted - Conservative Portfolio

		Composite Performance Summary as of 02/28/2019

		Data Format Version#: 1.3

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

		Manager		Value 12/01/2018		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		1Mo		QTD		Full 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



		Total Equity		$3,531,732		$0		$34,352		-$34,352		$67,470		$3,564,850		$3,564,850		100.0%		33.2%		30.0%						3.5%		12.4%		-14.3%		2.0%		-3.5%		3.9%		12.4%		12.4%		5.1%		10.5%		15.6%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		12.7%		21.2%		-5.2%		12.4%		--		11.5%		 		Dec-15		0.0%		1.9%		--		114287		CEQUIT 		  



		Fixed Income		$5,819,898		$0		$0		$0		$208,402		$6,028,300		$6,028,300		100.0%		56.1%		60.0%						0.2%		2.0%		0.7%		3.6%		2.7%		2.4%		2.0%		2.0%		1.6%		2.6%		4.5%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		5.6%		6.0%		-1.4%		2.0%		--		3.5%		 		Dec-15		0.0%		1.0%		--		114288		CFIXED 		  

		         BloomBarc Aggregate Bond Index														 		--		--		--						-0.1%		1.0%		1.6%		2.9%		2.0%		2.5%		1.0%		1.0%		3.2%		1.8%		1.7%		1.6%		2.3%		2.0%		2.1%		2.9%		3.1%		3.7%		3.8%		4.7%		--		5.9%		6.5%		7.8%		4.2%		-2.0%		6.0%		0.5%		2.6%		3.5%		0.0%		1.0%		--		2.1%		 				0.0%		0.2%		0.6%		40		-SLH01 		  



		Cash & Equivalents		$1,123,689		$56,512		$39,273		$17,239		$6,350		$1,147,279		$1,147,279		100.0%		10.7%		10.0%						0.2%		0.4%		0.5%		0.6%		1.0%		1.5%		0.4%		0.4%		1.9%		1.5%		1.2%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		0.4%		--		1.1%		 		Dec-15		0.0%		--		--		114289		CCASHE 		  

		         T-Bills (90 Day) Index														 		--		--		--						0.2%		0.4%		0.6%		0.6%		1.1%		1.6%		0.4%		0.4%		2.0%		1.5%		1.1%		0.8%		0.7%		0.6%		0.5%		0.4%		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%		0.4%		--		1.0%		 				0.0%		--		--		119		-SBTB  		Invalid  



		Total Composite		$10,475,319		$56,512		$73,625		-$17,113		$282,222		$10,740,428		$10,740,429		--		100.0%		100.0%						1.3%		5.0%		-4.5%		2.7%		0.3%		2.8%		5.0%		5.0%		2.8%		5.0%		7.6%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		7.4%		10.1%		-2.3%		5.0%		--		5.8%		 		Dec-15		0.0%		1.7%		--		114290		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 03/13/2019 3:19:39 pm





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

		401		-UNILC		-UNILC 		Avg Large Cap Core Manager																R

		40072		-UNIMT		-UNIMT 		Avg Money Market Taxable Manager																R

		40		-SLH01		-SLH01 		BloomBarc Aggregate Bond Index																R

		114289		*281CU		CCASHE 		Cash & Equivalents		FALSE		TRUE		TRUE										R

		22240		DODGEI		DODGEI 		Dodge & Cox Income																R

		114284		*281CQ		DODIX  		Dodge & Cox Income		FALSE		TRUE		TRUE				DF:CORE						R

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

		114288		*281CT		CFIXED 		Fixed Income		FALSE		TRUE		TRUE										R

		628918		IPUG01		IPUG01 		Invesco Premier US Government Money Inst																R

		126096		*281KD		IPUG01 		Invesco Premier US Government Money Inst		FALSE		TRUE		TRUE				CASH:CASH						R

		9		-SP5AD		-SP5AD 		S&P 500 Index																R

		114290		*13499		CTOTAL 		Total Composite		FALSE		TRUE		TRUE										R

		114287		*82898		CEQUIT 		Total Equity		FALSE		TRUE		TRUE										R

		114283		*281CP		VITSX  		Vanguard Total Stock Market Idx Adm		FALSE		TRUE		TRUE				DE:LCC						R

		506774		VTSI00		VTSI00 		Vanguard Total Stock Mkt Idx Adm																R

		125525		*281JV		WAAR00 		Western Asset Total Return Uncons IS		FALSE		TRUE		TRUE				DF:CORE						R

		622812		WAAR00		WAAR00 		Western Asset Total Return Uncons IS																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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Equivalents
4.3% (5.0%)

Balanced Portfolio Performance Balanced Portfolio  
Current / (Target) Asset Allocation 

Monthly Market Commentary 
U.S. equities posted strong gains over the month, which was supported by easing global trade tensions and the end of a partial U.S. Government 
shutdown. Total nonfarm payroll employment changed little in February (+20,000), and the unemployment rate declined to 3.8%. Inflation, as measured 
by the Consumer Price Index, increased 0.2% during February. For the fourth quarter of 2018, the U.S. Real GDP initial estimate released by the Bureau of 
Economic Analysis increased at an annual rate of 2.6%.  
 
Developed International Equities posted strong gains but lagged U.S. equities during the month, extending the early-year rally sparked by hopes around 
U.S. – China trade negotiations. Gains were fueled by more dovish indications from the U.S. and European Central Banks. Emerging Markets stocks 
posted modest gains as resurgence in oil prices, upcoming political elections, and uncertainty over approaching stimulus measures in China led to mixed 
returns. 
 
The Domestic Equity composite returned +3.5% in February, outperforming its benchmark by 30 bps. 
 
The International Equity allocation underperformed the benchmark during the month (+2.3% vs. +2.5%). 
 
The Balanced Portfolio’s Fixed Income allocation returned +0.2% in February, outperforming its benchmark by 30 bps. 
 
The Cash & Equivalents composite returned +0.2% during the month. 
 
The Total Composite returned +1.7% during February. 
 
  
 
  

The Catholic Foundation Restricted Pools – February 28, 2019 

Asset Class / Market Market Target  Calendar    
Manager Value Value % % February YTD 1Yr 3Yr 5Yr

Domestic Equity $2,677,022 32.9% 30.0% 3.5% 12.4% 5.1% 15.6% --
         S&P 500 Index    3.2% 11.5% 4.7% 15.3% 10.7%

International Equity $1,642,429 20.2% 20.0% 2.3% 10.4% -8.0% 11.5% --
         EAFE Index (in US Dollar NET)    2.5% 9.3% -6.0% 9.3% 2.1%

Total Equity $4,319,451 53.1% 50.0% 3.1% 11.6% -0.2% 14.0% --

Fixed Income $3,468,294 42.6% 45.0% 0.2% 2.0% 1.6% 4.5% --
         BloomBarc Aggregate Bond Index    -0.1% 1.0% 3.2% 1.7% 2.3%

Cash & Equivalents $348,333 4.3% 5.0% 0.2% 0.4% 1.9% 1.2% --
         T-Bills (90 Day) Index    0.2% 0.4% 2.0% 1.1% 0.7%

Total Composite $8,136,078 100.0% 100.0% 1.7% 6.8% 0.5% 9.0% --

Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.
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Domestic Equity	International Equity	Fixed Income	Cash 	&	 Equivalents	0.34899999999999998	0.21299999999999999	0.41799999999999998	0.02	

Sheet1

		Domestic Equity		34.90%		0.0

		International Equity		21.30%		0.0

		Fixed Income		41.80%		0.0

		Cash & Equivalents		2.00%		0.0



		Total		100.00%






Performance Summary

		The Catholic Foundation

		Restricted - Balanced Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

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



		Domestic Equity		$2,677,022		32.9%		30.0%		3.5%		12.4%		5.1%		15.6%		--

		         S&P 500 Index		 		--		--		3.2%		11.5%		4.7%		15.3%		10.7%



		International Equity		$1,642,429		20.2%		20.0%		2.3%		10.4%		-8.0%		11.5%		--

		         EAFE Index (in US Dollar NET)		 		--		--		2.5%		9.3%		-6.0%		9.3%		2.1%



		Total Equity		$4,319,451		53.1%		50.0%		3.1%		11.6%		-0.2%		14.0%		--



		Fixed Income		$3,468,294		42.6%		45.0%		0.2%		2.0%		1.6%		4.5%		--

		         BloomBarc Aggregate Bond Index		 		--		--		-0.1%		1.0%		3.2%		1.7%		2.3%



		Cash & Equivalents		$348,333		4.3%		5.0%		0.2%		0.4%		1.9%		1.2%		--

		         T-Bills (90 Day) Index		 		--		--		0.2%		0.4%		2.0%		1.1%		0.7%



		Total Composite		$8,136,078		100.0%		100.0%		1.7%		6.8%		0.5%		9.0%		--



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





























As Generated

		The Catholic Foundation

		Restricted - Balanced Portfolio

		Composite Performance Summary as of 02/28/2019

		Data Format Version#: 1.3

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

		Manager		Value 12/01/2018		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		1Mo		QTD		Full 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		$2,676,322		$0		$49,087		-$49,087		$49,786		$2,677,022		$2,677,022		100.0%		32.9%		30.0%						3.5%		12.4%		-14.3%		2.0%		-3.5%		3.9%		12.4%		12.4%		5.1%		10.5%		15.6%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		12.7%		21.2%		-5.2%		12.4%		--		11.5%		 		Dec-15		0.0%		1.9%		--		114277		CEQDOM 		  

		         S&P 500 Index														 		--		--		--						3.2%		11.5%		-13.5%		1.4%		-3.0%		4.5%		11.5%		11.5%		4.7%		10.7%		15.3%		9.5%		10.7%		13.0%		13.1%		12.0%		13.2%		16.7%		8.3%		6.1%		--		26.4%		15.1%		2.1%		16.0%		32.4%		13.7%		1.4%		12.0%		21.8%		-4.4%		11.5%		--		11.7%		 				0.0%		1.9%		1.2%		9		-SP5AD 		  



		International Equity		$1,583,026		$0		$0		$0		$59,403		$1,642,429		$1,642,429		100.0%		20.2%		20.0%						2.3%		10.4%		-13.8%		3.8%		-5.0%		-5.2%		10.4%		10.4%		-8.0%		5.4%		11.5%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		6.9%		26.9%		-16.0%		10.4%		--		5.9%		 		Nov-15		0.0%		1.0%		--		114278		CEQINT 		  

		         EAFE Index (in US Dollar NET)														 		--		--		--						2.5%		9.3%		-12.5%		4.0%		-3.6%		-4.3%		9.3%		9.3%		-6.0%		6.2%		9.3%		2.6%		2.1%		4.8%		5.5%		3.8%		5.4%		9.6%		5.1%		4.1%		--		31.8%		7.7%		-12.1%		17.3%		22.8%		-4.9%		-0.8%		1.0%		25.0%		-13.8%		9.3%		--		4.4%		 				0.0%		0.9%		0.1%		64		-EAFEA 		  



		Total Equity		$4,259,348		$0		$49,087		-$49,087		$109,189		$4,319,451		$4,319,451		--		53.1%		50.0%						3.1%		11.6%		-14.1%		2.6%		-4.1%		0.3%		11.6%		11.6%		-0.2%		8.5%		14.0%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		10.3%		23.5%		-9.6%		11.6%		--		9.1%		 		Nov-15		0.0%		1.6%		--		114279		CEQUIT 		  



		Fixed Income		$3,348,632		$0		$0		$0		$119,662		$3,468,294		$3,468,294		100.0%		42.6%		45.0%						0.2%		2.0%		0.7%		3.6%		2.6%		2.4%		2.0%		2.0%		1.6%		2.6%		4.5%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		5.6%		6.0%		-1.4%		2.0%		--		3.5%		 		Dec-15		0.0%		1.0%		--		114280		CFIXED 		  

		         BloomBarc Aggregate Bond Index														 		--		--		--						-0.1%		1.0%		1.6%		2.9%		2.0%		2.5%		1.0%		1.0%		3.2%		1.8%		1.7%		1.6%		2.3%		2.0%		2.1%		2.9%		3.1%		3.7%		3.8%		4.7%		--		5.9%		6.5%		7.8%		4.2%		-2.0%		6.0%		0.5%		2.6%		3.5%		0.0%		1.0%		--		2.1%		 				0.0%		0.2%		0.6%		40		-SLH01 		  



		Cash & Equivalents		$162,485		$275,203		$90,965		$184,237		$1,610		$348,333		$348,333		100.0%		4.3%		5.0%						0.2%		0.4%		0.5%		0.6%		1.0%		1.5%		0.4%		0.4%		1.9%		1.5%		1.2%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		0.4%		--		1.1%		 		Dec-15		0.0%		--		--		114281		CCASHE 		  

		         T-Bills (90 Day) Index														 		--		--		--						0.2%		0.4%		0.6%		0.6%		1.1%		1.6%		0.4%		0.4%		2.0%		1.5%		1.1%		0.8%		0.7%		0.6%		0.5%		0.4%		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%		0.4%		--		1.0%		 				0.0%		--		--		119		-SBTB  		Invalid  



		Total Composite		$7,770,466		$275,203		$140,052		$135,151		$230,461		$8,136,078		$8,136,078		--		100.0%		100.0%						1.7%		6.8%		-7.6%		2.8%		-1.3%		1.0%		6.8%		6.8%		0.5%		5.6%		9.0%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		7.8%		14.6%		-5.8%		6.8%		--		6.2%		 		Nov-15		0.0%		1.5%		--		114282		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 03/13/2019 3:10:06 pm





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 Aggregate Bond Index																R

		114281		*281CO		CCASHE 		Cash & Equivalents		FALSE		TRUE		TRUE										R

		22240		DODGEI		DODGEI 		Dodge & Cox Income																R

		114274		*281CI		DODIX  		Dodge & Cox Income		FALSE		TRUE		TRUE				DF:CORE						R

		519825		DCIS00		DCIS00 		Dodge & Cox International Stock																R

		114272		*281CG		DODFX  		Dodge & Cox International Stock		FALSE		TRUE		TRUE				IE:IE						R

		114277		*281CL		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

		114280		*281CN		CFIXED 		Fixed Income		FALSE		TRUE		TRUE										R

		53468		HALOIE		HALOIE 		Harding Loevner International Eq Instl																R

		114580		*281DE		HLIEI  		Harding Loevner International Eq Instl		FALSE		TRUE		TRUE				IE:IE						R

		114278		*281CM		CEQINT 		International Equity		FALSE		TRUE		TRUE										R

		628918		IPUG01		IPUG01 		Invesco Premier US Government Money Inst																R

		126095		*281KC		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

		114282		*13299		CTOTAL 		Total Composite		FALSE		TRUE		TRUE										R

		114279		*82798		CEQUIT 		Total Equity		FALSE		TRUE		TRUE										R

		114271		*281CF		VITSX  		Vanguard Total Stock Market Idx Adm		FALSE		TRUE		TRUE				DE:LCC						R

		506774		VTSI00		VTSI00 		Vanguard Total Stock Mkt Idx Adm																R

		125524		*281JU		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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Current / (Target) Asset Allocation 

Monthly Market Commentary 
U.S. equities posted strong gains over the month, which was supported by easing global trade tensions and the end of a partial U.S. Government 
shutdown. Total nonfarm payroll employment changed little in February (+20,000), and the unemployment rate declined to 3.8%. Inflation, as measured 
by the Consumer Price Index, increased 0.2% during February. For the fourth quarter of 2018, the U.S. Real GDP initial estimate released by the Bureau of 
Economic Analysis increased at an annual rate of 2.6%.  
 
Developed International Equities posted strong gains but lagged U.S. equities during the month, extending the early-year rally sparked by hopes around 
U.S. – China trade negotiations. Gains were fueled by more dovish indications from the U.S. and European Central Banks. Emerging Markets stocks 
posted modest gains as resurgence in oil prices, upcoming political elections, and uncertainty over approaching stimulus measures in China led to mixed 
returns. 
 

The Domestic Equity composite returned +3.5% in February, outperforming its benchmark by 30 bps. 
 
The International Equity allocation underperformed the benchmark during the month (+2.3% vs. +2.5%). 
 
The Growth Portfolio’s Fixed Income allocation returned +0.2% in February, outperforming its benchmark by 30 bps.  
 
The Cash & Equivalents composite returned +0.2% during the month. 
 
The Total Composite returned +2.2% during February. 

The Catholic Foundation Restricted Pools – February 28, 2019 

Asset Class / Market Market Target  Calendar    
Manager Value Value % % February YTD 1Yr 3Yr 5Yr

Domestic Equity $15,626,923 41.6% 40.0% 3.5% 12.4% 5.1% 15.3% --
         S&P 500 Index    3.2% 11.5% 4.7% 15.3% 10.7%

International Equity $11,207,385 29.7% 30.0% 2.3% 10.4% -7.9% 11.6% --
         EAFE Index (in US Dollar NET)    2.5% 9.3% -6.0% 9.3% 2.1%

Total Equity $26,834,308 71.2% 70.0% 3.0% 11.6% -0.6% 13.7% --

Fixed Income $9,227,586 24.5% 25.0% 0.2% 2.0% 1.7% 4.5% --
         BloomBarc Aggregate Bond Index    -0.1% 1.0% 3.2% 1.7% 2.3%

Cash & Equivalents $1,598,569 4.2% 5.0% 0.2% 0.4% 1.9% 1.2% --
         T-Bills (90 Day) Index    0.2% 0.4% 2.0% 1.1% 0.7%

Total Composite $37,660,463 100.0% 100.0% 2.2% 8.6% 0.0% 10.8% --

Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.
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Sheet1

		Domestic Equity		43.60%		0.0

		International Equity		30.00%		0.0

		Fixed Income		22.80%		0.0

		Cash & Equivalents		3.60%		0.0



		Total		100.00%






Performance Summary

		The Catholic Foundation

		Restricted - Growth Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

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



		Domestic Equity		$15,626,923		41.6%		40.0%		3.5%		12.4%		5.1%		15.3%		--

		         S&P 500 Index		 		--		--		3.2%		11.5%		4.7%		15.3%		10.7%



		International Equity		$11,207,385		29.7%		30.0%		2.3%		10.4%		-7.9%		11.6%		--

		         EAFE Index (in US Dollar NET)		 		--		--		2.5%		9.3%		-6.0%		9.3%		2.1%



		Total Equity		$26,834,308		71.2%		70.0%		3.0%		11.6%		-0.6%		13.7%		--



		Fixed Income		$9,227,586		24.5%		25.0%		0.2%		2.0%		1.7%		4.5%		--

		         BloomBarc Aggregate Bond Index		 		--		--		-0.1%		1.0%		3.2%		1.7%		2.3%



		Cash & Equivalents		$1,598,569		4.2%		5.0%		0.2%		0.4%		1.9%		1.2%		--

		         T-Bills (90 Day) Index		 		--		--		0.2%		0.4%		2.0%		1.1%		0.7%



		Total Composite		$37,660,463		100.0%		100.0%		2.2%		8.6%		0.0%		10.8%		--





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





























As Generated

		The Catholic Foundation

		Restricted - Growth Portfolio

		Composite Performance Summary as of 02/28/2019

		Data Format Version#: 1.3

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

		Manager		Value 12/01/2018		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		1Mo		QTD		Full 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		$15,887,134		$0		$549,255		-$549,255		$289,045		$15,626,923		$15,626,923		100.0%		41.6%		40.0%						3.5%		12.4%		-14.3%		2.0%		-3.5%		3.9%		12.4%		12.4%		5.1%		10.5%		15.3%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		11.3%		21.2%		-5.2%		12.4%		--		10.8%		 		Dec-15		0.0%		1.9%		--		114264		CEQDOM 		  

		         S&P 500 Index														 		--		--		--						3.2%		11.5%		-13.5%		1.4%		-3.0%		4.5%		11.5%		11.5%		4.7%		10.7%		15.3%		9.5%		10.7%		13.0%		13.1%		12.0%		13.2%		16.7%		8.3%		6.1%		--		26.4%		15.1%		2.1%		16.0%		32.4%		13.7%		1.4%		12.0%		21.8%		-4.4%		11.5%		--		11.7%		 				0.0%		1.9%		1.2%		9		-SP5AD 		  



		International Equity		$10,801,400		$0		$0		$0		$405,985		$11,207,385		$11,207,385		100.0%		29.7%		30.0%						2.3%		10.4%		-13.8%		3.8%		-5.0%		-5.2%		10.4%		10.4%		-7.9%		5.5%		11.6%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		6.9%		27.0%		-15.9%		10.4%		--		6.1%		 		Dec-15		0.0%		1.0%		--		114265		CEQINT 		  

		         EAFE Index (in US Dollar NET)														 		--		--		--						2.5%		9.3%		-12.5%		4.0%		-3.6%		-4.3%		9.3%		9.3%		-6.0%		6.2%		9.3%		2.6%		2.1%		4.8%		5.5%		3.8%		5.4%		9.6%		5.1%		4.1%		--		31.8%		7.7%		-12.1%		17.3%		22.8%		-4.9%		-0.8%		1.0%		25.0%		-13.8%		9.3%		--		5.1%		 				0.0%		0.9%		0.1%		64		-EAFEA 		  



		Total Equity		$26,688,534		$0		$549,255		-$549,255		$695,030		$26,834,309		$26,834,308		--		71.2%		70.0%						3.0%		11.6%		-14.1%		2.7%		-4.1%		0.1%		11.6%		11.6%		-0.6%		8.4%		13.7%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		9.5%		23.6%		-9.9%		11.6%		--		8.8%		 		Dec-15		0.0%		1.5%		--		114266		CEQUIT 		  



		Fixed Income		$8,909,958		$0		$0		$0		$317,628		$9,227,586		$9,227,586		100.0%		24.5%		25.0%						0.2%		2.0%		0.7%		3.6%		2.6%		2.4%		2.0%		2.0%		1.7%		2.7%		4.5%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		5.6%		6.0%		-1.4%		2.0%		--		3.8%		 		Jan-16		0.0%		1.0%		--		114268		CFIXED 		  

		         BloomBarc Aggregate Bond Index														 		--		--		--						-0.1%		1.0%		1.6%		2.9%		2.0%		2.5%		1.0%		1.0%		3.2%		1.8%		1.7%		1.6%		2.3%		2.0%		2.1%		2.9%		3.1%		3.7%		3.8%		4.7%		--		5.9%		6.5%		7.8%		4.2%		-2.0%		6.0%		0.5%		2.6%		3.5%		0.0%		1.0%		--		2.3%		 				0.0%		0.2%		0.6%		40		-SLH01 		  



		Cash & Equivalents		$1,414,215		$789,916		$614,155		$175,760		$8,594		$1,598,569		$1,598,569		100.0%		4.2%		5.0%						0.2%		0.4%		0.5%		0.6%		1.0%		1.5%		0.4%		0.4%		1.9%		1.5%		1.2%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		0.4%		--		1.1%		 		Jan-16		0.0%		--		--		114269		CCASHE 		  

		         T-Bills (90 Day) Index														 		--		--		--						0.2%		0.4%		0.6%		0.6%		1.1%		1.6%		0.4%		0.4%		2.0%		1.5%		1.1%		0.8%		0.7%		0.6%		0.5%		0.4%		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%		0.4%		--		1.1%		 				0.0%		--		--		119		-SBTB  		Invalid  



		Total Composite		$37,012,707		$789,916		$1,163,410		-$373,495		$1,021,252		$37,660,464		$37,660,463		--		100.0%		100.0%						2.2%		8.6%		-10.1%		2.8%		-2.4%		0.6%		8.6%		8.6%		0.0%		6.8%		10.8%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		8.2%		18.2%		-7.3%		8.6%		--		7.1%		 		Dec-15		0.0%		1.5%		--		114270		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 03/13/2019 2:58:20 pm
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						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 Aggregate Bond Index																R

		114269		*281CE		CCASHE 		Cash & Equivalents		FALSE		TRUE		TRUE										R

		22240		DODGEI		DODGEI 		Dodge & Cox Income																R

		114261		*281BY		DODIX  		Dodge & Cox Income		FALSE		TRUE		TRUE				DF:CORE						R

		519825		DCIS00		DCIS00 		Dodge & Cox International Stock																R

		114259		*281BW		DODFX  		Dodge & Cox International Stock		FALSE		TRUE		TRUE				IE:IE						R

		114264		*281CB		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

		114268		*281CD		CFIXED 		Fixed Income		FALSE		TRUE		TRUE										R

		53468		HALOIE		HALOIE 		Harding Loevner International Eq Instl																R

		114579		*281DD		HLIEI  		Harding Loevner International Eq Instl		FALSE		TRUE		TRUE				IE:IE						R

		114265		*281CC		CEQINT 		International Equity		FALSE		TRUE		TRUE										R

		628918		IPUG01		IPUG01 		Invesco Premier US Government Money Inst																R

		126093		*281KB		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

		114270		*12699		CTOTAL 		Total Composite		FALSE		TRUE		TRUE										R

		114266		*82698		CEQUIT 		Total Equity		FALSE		TRUE		TRUE										R

		114258		*281BV		VITSX  		Vanguard Total Stock Market Idx Adm		FALSE		TRUE		TRUE				DE:ACC						R

		506774		VTSI00		VTSI00 		Vanguard Total Stock Mkt Idx Adm																R

		125522		*281JT		WAAR00 		Western Asset Total Return Uncons IS		FALSE		TRUE		TRUE				DF:CORE						R

		622812		WAAR00		WAAR00 		Western Asset Total Return Uncons IS																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 'International Equity' doesn't match Target Pies report page!! Market value % is 29.7% and Target Pies value is 29.8%

		Warning: Grand Total of MarketValPcts was 99.90%, 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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