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The Catholic Foundation Restricted Pools — July 31, 2023
Manager Performance Summary

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

Domestic Equity

CatholicRspnsbl Invst Equity ldx Ins 3.2% 21.9% 13.1% 13.4% 12.4%
S&P 500 Index 3.2% 20.6% 13.0% 13.7% 12.2%
LCG Large Cap Core Universe Average 3.2% 16.3% 11.4% 12.4% 9.9%

International Equity

Dodge & Cox International Stock 4.9% 16.1% 18.3% 14.0% 4.9%
Harding Loevner International Eq Instl 2.0% 13.2% 12.1% 5.1% 4.3%
EAFE Index (in US Dollar (Net) 3.2% 15.3% 16.8% 9.3% 4.5%
LCG International Equity Universe Average 2.8% 14.9% 14.5% 7.8% 4.2%

Fixed Income

Dodge & Cox Income 0.2% 3.5% -0.5% -2.4% 2.0%
Baird Aggregate Bond Fund 0.0% 2.4% -2.5% -4.2% 1.1%
Bloomberg U.S. Aggregate Bond Index -0.1% 2.0% -3.4% -4.5% 0.7%
LCG Fixed Income-Core (Interm) Universe Average 0.3% 2.8% -1.6% -3.0% 1.2%

Cash & Equivalents

Invesco Prem US Gov Money Market - Instl 0.4% 2.8% 4.1% 1.4% 1.5%
FTSE US Treasury Bill 3 Month Index 0.5% 2.9% 4.1% 1.5% 1.6%
LCG Money Market Taxable Universe Average 0.4% 2.6% 3.8% 1.3% 1.4%

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		July		2Q23		YTD		1Yr		1Yr		2Yr		3Yr		5Yr



		Domestic Equity

		    Catholic Rspnsbl Invst Equity Idx Ins		3.2%		9.0%		21.9%		13.1%		-10.9%				13.4%		12.4%

		      S&P 500 Index		3.2%		8.7%		20.6%		13.0%		-9.2%		11.0%		13.7%		12.2%

		      LCG Large Cap Core Universe Average		3.2%		6.9%		16.3%		11.4%		-7.4%		16.1%		12.4%		9.9%



		International Equity

		    Dodge & Cox International Stock		4.9%		4.3%		16.1%		18.3%		-0.3%		4.2%		14.0%		4.9%

		    Harding Loevner International Eq Instl		2.0%		3.0%		13.2%		12.1%		-13.8%		9.6%		5.1%		4.3%

		      EAFE Index (in US Dollar (Net)		3.2%		3.0%		15.3%		16.8%		-10.1%		6.3%		9.3%		4.5%

		      EAFE Value Index (in US Dollar (Net)		3.1%				6.9%		6.9%		44.6%		7.5%		7.5%		9.8%

		      LCG International Equity Universe Average		2.8%		3.0%		14.9%		14.5%		-11.6%		18.7%		7.8%		4.2%



		Fixed Income

		    Dodge & Cox Income		0.2%		0.1%		3.5%		-0.5%		-10.5%		6.1%		-2.4%		2.0%

		    Baird Aggregate Bond Fund 		0.0%		-0.6%		2.4%		-2.5%		-13.3%		5.7%		-4.2%		1.1%

		      Bloomberg U.S. Aggregate Bond Index		-0.1%		-0.8%		2.0%		-3.4%		-12.8%		5.2%		-4.5%		0.7%

		      LCG Fixed Income-Core (Interm) Universe Average		0.3%		-0.5%		2.8%		-1.6%		-11.8%		5.3%		-3.0%		1.2%



		Cash & Equivalents

		    Invesco Prem US Gov Money Market - Instl		0.4%		1.2%		2.8%		4.1%		1.2%		1.2%		1.4%		1.5%

		      FTSE US Treasury Bill 3 Month Index		0.5%		1.3%		2.9%		4.1%		1.2%		1.4%		1.5%		1.6%

		      LCG Money Market Taxable Universe Average		0.4%		1.2%		2.6%		3.8%		1.0%		1.1%		1.3%		1.4%





		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 Restricted Pools — July 31, 2023

Money Market Portfolio Performance Money Market Portfolio
Asset Class / Market Market Target Calendar current / (Ta rget) Asset A"ocation
Manager Value Value % % July YTD 1Yr 3Yr 5Yr
Cash & Equivalents $1,310,565 100.0% 100.0% 0.4% 2.8% 41% 14% 1.5%
T-Bills (90 Day) Index 0.5% 2.9% 4.1% 1.5% 1.6%
Total Composite $1,310,565 100.0% 100.0% 0.4% 2.8% 41% 14% 1.5%

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

Note: Market Value percentages are adjusted to add to 100% due to rounding.

Cash &
Equivalents
100.0%
(100.0%)

Monthly Market Commentary

Markets had mixed results again during July with equity markets posting gains; however, some fixed income segments were negative due to rising interest rates. Total
nonfarm payroll employment rose by 187,000 in July missing economist expectations of 200,000. The unemployment rate decreased slightly to 3.5%; the unemployment
rate has ranged from 3.4% to 3.7% since March 2022. Inflation, as measured by the Consumer Price Index, rose 0.2% in July on a seasonally adjusted basis. Over the last
12-months, the Index increased 3.2%, which was slightly higher than June’s 3.0%. Real GDP within the U.S. increased at an annual rate of 2.4% during the second quarter
of 2023 according to the “first” estimate released by the Bureau of Economic Analysis.

U.S. equities, as measured by the S&P 500 Index, increased +3.2% during July. Outside the U.S., equity markets were also positive as non-U.S. equity developed markets
(MSCI EAFE Index) returned +3.2%. Within fixed income, the broad market index was slightly negative for the month, -0.1%.

The Money Market Portfolio returned +0.4% during July.
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Cash 	&	 Equivalents	1	

Sheet1

		Cash & Equivalents		100.00%		$1,200,102



		Total		100.00%		$1,200,102






Performance Summary

		The Catholic Foundation

		Restricted - Cash Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

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



		Cash & Equivalents		$1,310,565		100.0%		100.0%		0.4%		2.8%		4.1%		1.4%		1.5%

		         T-Bills (90 Day) Index				--		--		0.5%		2.9%		4.1%		1.5%		1.6%



		Total Composite		$1,310,565		100.0%		100.0%		0.4%		2.8%		4.1%		1.4%		1.5%





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

		Note: Market Value percentages are adjusted to add to 100% due to rounding.

















































As Generated

		The Catholic Foundation

		Restricted - Cash Portfolio

		Composite Performance Summary as of 07/31/2023

		Data Format Version#: 1.3

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

		Manager		Plan#		Value 05/01/2023		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		2023		2023		2023		1Mo		QTD		Full Qtr		3 Mos		6 Mos		9 Mos		YTD		YTD		1Yr		2Yr		3Yr		4Yr		5Yr		6Yr		7Yr		8Yr		9Yr		10Yr		15Yr		20Yr		25Yr		Ratio		1993		1994		1995		1996		1997		1998		1999		2000		2001		2002		2003		2004		2005		2006		2007		2008		2009		2010		2011		2012		2013		2014		2015		2016		2017		2018		2019		2020		2021		2022		YTD		X Date		Incept				Date		Std Dev		Adj Ret		Adj Ret		Permkey		ID		Status



		Cash & Equivalents		10		$1,187,857		$296,463		$188,701		$107,762		$14,946		$1,310,565		$1,310,565		100.0%		100.0%		100.0%						0.4%		0.4%		0.4%		0.4%		0.4%		1.2%		1.3%		2.4%		3.5%		2.8%		2.8%		4.1%		2.2%		1.4%		1.4%		1.5%		1.5%		1.4%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		2.1%		0.4%		0.0%		1.6%		2.8%		--		1.3%		 		Nov-15		0.0%		0.0%		-0.1%		114298		CCASHE 		NOT SURE  

		         T-Bills (90 Day) Index																		--		--		--						0.4%		0.4%		0.4%		0.5%		0.5%		1.3%		1.3%		2.5%		3.5%		2.9%		2.9%		4.1%		2.2%		1.5%		1.5%		1.6%		1.6%		1.4%		1.3%		1.1%		1.0%		0.7%		1.3%		1.8%		--		3.1%		4.2%		5.7%		5.3%		5.2%		5.1%		4.7%		6.0%		4.1%		1.7%		1.1%		1.2%		3.0%		4.8%		4.7%		1.8%		0.2%		0.1%		0.1%		0.1%		0.0%		0.0%		0.0%		0.3%		0.8%		1.9%		2.3%		0.6%		0.0%		1.5%		2.9%		--		1.3%		 				0.0%		0.0%		0.0%		119		-SBTB  		  



		Total Composite		10		$1,187,857		$296,463		$188,701		$107,762		$14,946		$1,310,565		$1,310,565		--		100.0%		100.0%						0.4%		0.4%		0.4%		0.4%		0.4%		1.2%		1.3%		2.4%		3.5%		2.8%		2.8%		4.1%		2.2%		1.4%		1.4%		1.5%		1.5%		1.4%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		2.1%		0.4%		0.0%		1.6%		2.8%		--		1.3%		 		Nov-15		0.0%		0.0%		-0.1%		114299		CTOTAL 		NOT SURE  





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

		Note: Market Value percentages are adjusted to add to 100% due to rounding.

		Workbook generated by user 'mdiagne' using data path = 'N:\InvestmentTools\Data\' at 08/15/2023 10:33:57 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

		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






The Catholic Foundation Restricted Pools — July 31, 2023

Ultra Conservative Portfolio Performance

Asset Class / Market Market Target
Manager Value Value % % July
Fixed Income $175,872 703% 70.0% 0.1%
Bloomberg U.S. Aggregate Bond Index -0.1%
Cash & Equivalents $74,403 29.7% 30.0% 0.5%
T-Bills (90 Day) Index 0.5%
Total Composite $250,275 100.0% 100.0% 0.2%

Calendar

Y1D

2.9%
2.0%

2.7%
2.9%

2.8%

ivr

-1.7%
-3.4%

4.0%
4.1%

0.2%

-2.9%
-4.5%

1.4%
1.5%

-1.5%

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

Note: Market Value percentages are adjusted to add to 100% due to rounding.

0.8%
0.7%

1.5%
1.6%

1.1%

Ultra Conservative Portfolio
Current / (Target) Asset Allocation

Fixed Income

70.3%
Cash &
as (70.0%)
Equivalents
29.7%
(30.0%)

Monthly Market Commentary

Markets had mixed results again during July with equity markets posting gains; however, some fixed income segments were negative due to rising interest rates. Total
nonfarm payroll employment rose by 187,000 in July missing economist expectations of 200,000. The unemployment rate decreased slightly to 3.5%; the unemployment
rate has ranged from 3.4% to 3.7% since March 2022. Inflation, as measured by the Consumer Price Index, rose 0.2% in July on a seasonally adjusted basis. Over the last
12-months, the Index increased 3.2%, which was slightly higher than June’s 3.0%. Real GDP within the U.S. increased at an annual rate of 2.4% during the second quarter

of 2023 according to the “first” estimate released by the Bureau of Economic Analysis.

U.S. equities, as measured by the S&P 500 Index, increased +3.2% during July. Outside the U.S., equity markets were also positive as non-U.S. equity developed markets
(MSCI EAFE Index) returned +3.2%. Within fixed income, the broad market index was slightly negative for the month, -0.1%.

The Ultra Conservative Portfolio’s Fixed Income allocation returned 0.1% in July, outperforming the benchmark by 0.2%

The Cash & Equivalents composite returned +0.5% during the month.

The Total Ultra Conservative Portfolio returned +0.2% in July.
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[CATEGORY NAME]
70.3%

 (70.0%)

[CATEGORY NAME]
29.7%

(30.0%)



Fixed Income	Cash 	&	 Equivalents	0.26800000000000002	0.30199999999999999	

Sheet1

		Fixed Income		26.80%		$2,004,385

		Cash & Equivalents		30.20%		$796,642



		Total		57.00%		$2,801,027






Performance Summary

		The Catholic Foundation

		Restricted - Ultra Conservative Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

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



		Fixed Income		$175,872		70.3%		70.0%		0.1%		2.9%		-1.7%		-2.9%		0.8%

		         Bloomberg U.S. Aggregate Bond Index				--		--		-0.1%		2.0%		-3.4%		-4.5%		0.7%



		Cash & Equivalents		$74,403		29.7%		30.0%		0.5%		2.7%		4.0%		1.4%		1.5%

		         T-Bills (90 Day) Index				--		--		0.5%		2.9%		4.1%		1.5%		1.6%



		Total Composite		$250,275		100.0%		100.0%		0.2%		2.8%		0.2%		-1.5%		1.1%





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

		Note: Market Value percentages are adjusted to add to 100% due to rounding.











































As Generated

		The Catholic Foundation

		Restricted - Ultra Conservative Portfolio

		Composite Performance Summary as of 07/31/2023

		Data Format Version#: 1.3

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

		Manager		Plan#		Value 05/01/2023		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		2023		2023		2023		1Mo		QTD		Full Qtr		3 Mos		6 Mos		9 Mos		YTD		YTD		1Yr		2Yr		3Yr		4Yr		5Yr		6Yr		7Yr		8Yr		9Yr		10Yr		15Yr		20Yr		25Yr		Ratio		1993		1994		1995		1996		1997		1998		1999		2000		2001		2002		2003		2004		2005		2006		2007		2008		2009		2010		2011		2012		2013		2014		2015		2016		2017		2018		2019		2020		2021		2022		YTD		X Date		Incept				Date		Std Dev		Adj Ret		Adj Ret		Permkey		ID		Status



		Fixed Income		9		$256,527		$0		$78,720		-$78,720		-$1,935		$175,872		$175,872		100.0%		70.3%		70.0%						0.6%		-0.9%		0.0%		0.1%		0.1%		-0.3%		-0.8%		-0.6%		6.7%		2.9%		2.9%		-1.7%		-5.5%		-2.9%		-0.5%		0.8%		0.7%		1.3%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		5.6%		6.0%		-1.5%		9.3%		6.5%		-1.2%		-12.1%		2.9%		--		1.7%		 		Dec-15		0.0%		-0.6%		-0.1%		114294		CFIXED 		  

		         Bloomberg U.S. Aggregate Bond Index																		--		--		--						0.6%		-1.1%		-0.4%		-0.1%		-0.1%		-0.8%		-1.5%		-1.0%		5.3%		2.0%		2.0%		-3.4%		-6.3%		-4.5%		-1.0%		0.7%		0.5%		0.3%		1.0%		1.2%		1.5%		2.7%		3.2%		3.9%		--		9.8%		-2.9%		18.5%		3.6%		9.7%		8.7%		-0.8%		11.6%		8.4%		10.3%		4.1%		4.3%		2.4%		4.3%		7.0%		5.2%		5.9%		6.5%		7.8%		4.2%		-2.0%		6.0%		0.5%		2.6%		3.5%		0.0%		8.7%		7.5%		-1.5%		-13.0%		2.0%		--		1.0%		 				0.0%		-0.8%		-0.1%		40		-SLH01 		  



		Cash & Equivalents		9		$85,462		$86,920		$99,035		-$12,115		$1,056		$74,403		$74,403		100.0%		29.7%		30.0%						0.3%		0.4%		0.4%		0.5%		0.5%		1.1%		1.3%		2.3%		3.3%		2.7%		2.7%		4.0%		2.1%		1.4%		1.3%		1.5%		1.5%		1.4%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		2.1%		0.4%		0.0%		1.6%		2.7%		--		1.3%		 		Dec-15		0.0%		-0.1%		-0.2%		114295		CCASHE 		NOT SURE  

		         T-Bills (90 Day) Index																		--		--		--						0.4%		0.4%		0.4%		0.5%		0.5%		1.3%		1.3%		2.5%		3.5%		2.9%		2.9%		4.1%		2.2%		1.5%		1.5%		1.6%		1.6%		1.4%		1.3%		1.1%		1.0%		0.7%		1.3%		1.8%		--		3.1%		4.2%		5.7%		5.3%		5.2%		5.1%		4.7%		6.0%		4.1%		1.7%		1.1%		1.2%		3.0%		4.8%		4.7%		1.8%		0.2%		0.1%		0.1%		0.1%		0.0%		0.0%		0.0%		0.3%		0.8%		1.9%		2.3%		0.6%		0.0%		1.5%		2.9%		--		1.3%		 				0.0%		0.0%		0.0%		119		-SBTB  		  



		Total Composite		9		$341,990		$86,920		$177,755		-$90,835		-$879		$250,276		$250,275		--		100.0%		100.0%						0.5%		-0.6%		0.1%		0.2%		0.2%		0.0%		-0.3%		0.2%		5.6%		2.8%		2.8%		0.2%		-3.1%		-1.5%		0.1%		1.1%		1.0%		1.4%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		4.1%		4.6%		-0.6%		7.1%		4.7%		-0.8%		-7.9%		2.8%		--		1.7%		 		Dec-15		0.0%		-0.6%		-0.1%		114296		CTOTAL 		  





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

		Note: Market Value percentages are adjusted to add to 100% due to rounding.

		Workbook generated by user 'mdiagne' using data path = 'N:\InvestmentTools\Data\' at 08/15/2023 10:30:38 am
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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

		40072		-UNIMT		-UNIMT 		Avg Money Market Taxable Manager																R

		509664		BABF01		BABF01 		Baird Aggregate Bond Inst																R

		129984		*281LX		BABF01 		Baird Aggregate Bond Inst		FALSE		TRUE		TRUE				DF:CORE						R

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

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

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

		22240		DODGEI		DODGEI 		Dodge & Cox Income I																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
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Conservative Portfolio Performance

Asset Class / Market Market Target Calendar
Manager Value Value % % July YTD 1Yr 3Yr
Domestic Equity $4,499,139 30.6% 30.0% 3.2% 21.9% 13.1% 13.4%
S&P 500 Index 3.2% 20.6% 13.0% 13.7%
Fixed Income $8,767,048 59.5% 60.0% 0.1% 2.7% -1.7% -3.0%
-0.1% 2.0% -3.4% -4.5%

Bloomberg U.S. Aggregate Bond Index

10.0% 0.5% 29% 42% 1.5%
2.9% 4.1% 1.5%

Cash & Equivalents $1,458,400 9.9%
T-Bills (90 Day) Index 0.5%

Total Composite $14,724,587 100.0% 100.0% 1.1% 82% 3.2% 23%

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

Note: Market Value percentages are adjusted to add to 100% due to rounding.

5Yr

11.7%
12.2%

0.7%
0.7%

1.5%
1.6%

4.1%

Conservative Portfolio
Current / (Target) Asset Allocation

Cash &
Equivalents
9.9%
(10.0%) Domestic
Equity

30.6%
(30.0%)

Fixed Income
59.5%
(60.0%)

Monthly Market Commentary

Markets had mixed results again during July with equity markets posting gains; however, some fixed income segments were negative due to rising interest rates. Total
nonfarm payroll employment rose by 187,000 in July missing economist expectations of 200,000. The unemployment rate decreased slightly to 3.5%; the unemployment
rate has ranged from 3.4% to 3.7% since March 2022. Inflation, as measured by the Consumer Price Index, rose 0.2% in July on a seasonally adjusted basis. Over the last
12-months, the Index increased 3.2%, which was slightly higher than June’s 3.0%. Real GDP within the U.S. increased at an annual rate of 2.4% during the second quarter

of 2023 according to the “first” estimate released by the Bureau of Economic Analysis.

U.S. equities, as measured by the S&P 500 Index, increased +3.2% during July. Outside the U.S., equity markets were also positive as non-U.S. equity developed markets
(MSCI EAFE Index) returned +3.2%. Within fixed income, the broad market index was slightly negative for the month, -0.1%.

The Domestic Equity composite returned +3.2% in July, matching its benchmark.

The Conservative Portfolio’s Fixed Income allocation returned +0.1% in July, beating the benchmark by 0.2%.

The Cash & Equivalents composite returned +0.5% during the month.

The Total Conservative Portfolio returned +1.1% during July.
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Domestic Equity	Fixed Income	Cash 	&	 Equivalents	0.312	0.57499999999999996	0.113	

Sheet1

		Domestic Equity		31.20%		$2,650,731

		Fixed Income		57.50%		$5,240,819

		Cash & Equivalents		11.30%		$1,088,395



		Total		100.00%		$8,979,945






Performance Summary

		The Catholic Foundation

		Restricted - Conservative Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

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



		Domestic Equity		$4,499,139		30.6%		30.0%		3.2%		21.9%		13.1%		13.4%		11.7%

		         S&P 500 Index				--		--		3.2%		20.6%		13.0%		13.7%		12.2%



		Fixed Income		$8,767,048		59.5%		60.0%		0.1%		2.7%		-1.7%		-3.0%		0.7%

		         Bloomberg U.S. Aggregate Bond Index				--		--		-0.1%		2.0%		-3.4%		-4.5%		0.7%



		Cash & Equivalents		$1,458,400		9.9%		10.0%		0.5%		2.9%		4.2%		1.5%		1.5%

		         T-Bills (90 Day) Index				--		--		0.5%		2.9%		4.1%		1.5%		1.6%



		Total Composite		$14,724,587		100.0%		100.0%		1.1%		8.2%		3.2%		2.3%		4.1%





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

		Note: Market Value percentages are adjusted to add to 100% due to rounding.





































As Generated

		The Catholic Foundation

		Restricted - Conservative Portfolio

		Composite Performance Summary as of 07/31/2023

		Data Format Version#: 1.3

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

		Manager		Plan#		Value 05/01/2023		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		2023		2023		2023		1Mo		QTD		Full Qtr		3 Mos		6 Mos		9 Mos		YTD		YTD		1Yr		2Yr		3Yr		4Yr		5Yr		6Yr		7Yr		8Yr		9Yr		10Yr		15Yr		20Yr		25Yr		Ratio		1993		1994		1995		1996		1997		1998		1999		2000		2001		2002		2003		2004		2005		2006		2007		2008		2009		2010		2011		2012		2013		2014		2015		2016		2017		2018		2019		2020		2021		2022		YTD		X Date		Incept				Date		Std Dev		Adj Ret		Adj Ret		Permkey		ID		Status



		Domestic Equity		8		$4,091,357		$0		$28,708		-$28,708		$436,490		$4,499,139		$4,499,139		100.0%		30.6%		30.0%						1.6%		0.4%		6.8%		3.2%		3.2%		9.0%		10.7%		14.0%		20.8%		21.9%		21.9%		13.1%		3.3%		13.4%		12.9%		11.7%		12.5%		13.0%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		12.7%		21.2%		-5.2%		29.8%		19.8%		29.0%		-19.9%		21.9%		--		12.6%		 		Dec-15		0.0%		0.9%		0.7%		114287		CEQUIT 		  

		         S&P 500 Index																		--		--		--						1.6%		0.4%		6.6%		3.2%		3.2%		8.7%		10.5%		13.5%		20.1%		20.6%		20.6%		13.0%		3.8%		13.7%		13.3%		12.2%		12.9%		13.3%		12.3%		12.2%		12.7%		11.2%		10.1%		7.8%		--		10.1%		1.3%		37.5%		22.9%		33.4%		28.6%		21.0%		-9.2%		-11.9%		-22.1%		28.7%		10.9%		4.9%		15.8%		5.5%		-37.0%		26.4%		15.1%		2.1%		16.0%		32.4%		13.7%		1.4%		12.0%		21.8%		-4.4%		31.5%		18.4%		28.7%		-18.1%		20.6%		--		12.9%		 				0.0%		0.9%		0.8%		9		-SP5AD 		  



		Fixed Income		8		$8,145,934		$674,400		$0		$674,400		-$53,286		$8,767,049		$8,767,048		100.0%		59.5%		60.0%						0.6%		-0.9%		0.0%		0.1%		0.1%		-0.3%		-0.8%		-0.5%		6.5%		2.7%		2.7%		-1.7%		-5.6%		-3.0%		-0.6%		0.7%		0.6%		1.3%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		5.6%		6.0%		-1.4%		9.1%		6.5%		-1.4%		-12.0%		2.7%		--		1.7%		 		Dec-15		0.0%		-0.6%		-0.1%		114288		CFIXED 		  

		         Bloomberg U.S. Aggregate Bond Index																		--		--		--						0.6%		-1.1%		-0.4%		-0.1%		-0.1%		-0.8%		-1.5%		-1.0%		5.3%		2.0%		2.0%		-3.4%		-6.3%		-4.5%		-1.0%		0.7%		0.5%		0.3%		1.0%		1.2%		1.5%		2.7%		3.2%		3.9%		--		9.8%		-2.9%		18.5%		3.6%		9.7%		8.7%		-0.8%		11.6%		8.4%		10.3%		4.1%		4.3%		2.4%		4.3%		7.0%		5.2%		5.9%		6.5%		7.8%		4.2%		-2.0%		6.0%		0.5%		2.6%		3.5%		0.0%		8.7%		7.5%		-1.5%		-13.0%		2.0%		--		1.0%		 				0.0%		-0.8%		-0.1%		40		-SLH01 		  



		Cash & Equivalents		8		$1,326,889		$907,200		$794,080		$113,120		$18,392		$1,458,400		$1,458,400		100.0%		9.9%		10.0%						0.4%		0.4%		0.4%		0.5%		0.5%		1.3%		1.3%		2.5%		3.5%		2.9%		2.9%		4.2%		2.2%		1.5%		1.4%		1.5%		1.5%		1.4%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		2.1%		0.4%		0.0%		1.6%		2.9%		--		1.3%		 		Dec-15		0.0%		0.0%		-0.1%		114289		CCASHE 		NOT SURE  

		         T-Bills (90 Day) Index																		--		--		--						0.4%		0.4%		0.4%		0.5%		0.5%		1.3%		1.3%		2.5%		3.5%		2.9%		2.9%		4.1%		2.2%		1.5%		1.5%		1.6%		1.6%		1.4%		1.3%		1.1%		1.0%		0.7%		1.3%		1.8%		--		3.1%		4.2%		5.7%		5.3%		5.2%		5.1%		4.7%		6.0%		4.1%		1.7%		1.1%		1.2%		3.0%		4.8%		4.7%		1.8%		0.2%		0.1%		0.1%		0.1%		0.0%		0.0%		0.0%		0.3%		0.8%		1.9%		2.3%		0.6%		0.0%		1.5%		2.9%		--		1.3%		 				0.0%		0.0%		0.0%		119		-SBTB  		  



		Total Composite		8		$13,564,180		$1,581,600		$822,788		$758,812		$401,596		$14,724,588		$14,724,587		--		100.0%		100.0%						0.9%		-0.4%		2.1%		1.1%		1.1%		2.6%		2.9%		4.1%		10.3%		8.2%		8.2%		3.2%		-2.1%		2.3%		3.7%		4.1%		4.3%		4.8%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		7.4%		10.1%		-2.3%		14.3%		9.8%		7.2%		-12.9%		8.2%		--		5.0%		 		Dec-15		0.0%		0.1%		0.3%		114290		CTOTAL 		  





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

		Note: Market Value percentages are adjusted to add to 100% due to rounding.

		Workbook generated by user 'mdiagne' using data path = 'N:\InvestmentTools\Data\' at 08/15/2023 10:24:28 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

		401		-UNILC		-UNILC 		Avg Large Cap Core Manager																R

		40072		-UNIMT		-UNIMT 		Avg Money Market Taxable Manager																R

		509664		BABF01		BABF01 		Baird Aggregate Bond Inst																R

		129983		*281LW		BABF01 		Baird Aggregate Bond Inst		FALSE		TRUE		TRUE				DF:CORE						R

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

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

		651341		CRIE00		CRIE00 		Catholic Rspnsbl Invst Equity Idx Ins																R

		133017		*281NJ		CRIE03 		Catholic Rspnsbl Invst Equity Idx Ins		FALSE		TRUE		TRUE				DE:LCC						R

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

		22240		DODGEI		DODGEI 		Dodge & Cox Income I																R

		114287		*82898		CEQUIT 		Domestic Equity		FALSE		TRUE		TRUE										R

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

		114288		*281CT		CFIXED 		Fixed Income		FALSE		TRUE		TRUE										R

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

		628918		IPUG01		IPUG01 		Invesco Premier US Government Money Inst																R

		9		-SP5AD		-SP5AD 		S&P 500 Index																R

		114290		*13499		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.

		Problems:

		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 'Fixed Income' 

		    for consistency -0.1% was also added to the component's largest underlying fund 'Dodge & Cox Income' 








The Catholic Foundation Restricted Pools — July 31, 2023

Balanced Portfolio Performance Balanced Portfolio
Asset Class / Market Market Target Calendar .
o e vaen v we w sw Current / (Target) Asset Allocation
Cash &
Domestic Equity $7,581,650 31.0% 30.0% 3.2% 219%  131% 13.4%  11.7% Equivalents
S&P 500 Index 3.2%  206% 13.0% 13.7% 12.2% 4.2%

(5.0%) Domestic

International Equity $5,030,573 20.5% 20.0% 3.4% 14.7% 15.3% 9.6% 4.8% Equity
EAFE Index (in US Dollar NET) 32% 153% 168%  9.3%  4.5% 31.0%
(30.0%)
Total Equity $12,612,223 51.5% 50.0% 3.3% 19.1% 14.1% 12.1% 9.1%
Fixed Income $10,815,764 443% 45.0% 0.1% 3.0% -1.4% -2.9% 0.9%
Bloomberg U.S. Aggregate Bond Index -0.1% 2.0% -3.4% -4.5% 0.7% .
Fixed Income
44.3%
Cash & Equivalents $1,019,268 4.2% 5.0% 0.4% 2.8% 4.1% 1.4% 1.5% (45.0%)
T-Bills (90 Day) Index 0.5% 2.9% 4.1% 1.5% 1.6%
Total Composite $24,447,255 100.0% 100.0% 17%  10.9%  6.4%  47%  50% '"te;“a.ttw“a'
quity
20.5%
Note: Returns greater than one year are annualized. Past performance is no guarantee of future results. (20.0%)

Note: Market Value percentages are adjusted to add to 100% due to rounding.

Monthly Market Commentary

Markets had mixed results again during July with equity markets posting gains; however, some fixed income segments were negative due to rising interest rates. Total
nonfarm payroll employment rose by 187,000 in July missing economist expectations of 200,000. The unemployment rate decreased slightly to 3.5%; the unemployment
rate has ranged from 3.4% to 3.7% since March 2022. Inflation, as measured by the Consumer Price Index, rose 0.2% in July on a seasonally adjusted basis. Over the last
12-months, the Index increased 3.2%, which was slightly higher than June’s 3.0%. Real GDP within the U.S. increased at an annual rate of 2.4% during the second quarter

of 2023 according to the “first” estimate released by the Bureau of Economic Analysis.

U.S. equities, as measured by the S&P 500 Index, increased +3.2% during July. Outside the U.S., equity markets were also positive as non-U.S. equity developed markets
(MSCI EAFE Index) returned +3.2%. Within fixed income, the broad market index was slightly negative for the month, -0.1%.

The Domestic Equity composite returned +3.2% in July, matching its benchmark.

The International Equity allocation outperformed its benchmark during the month, +3.4% vs. +3.2%.
The Balanced Portfolio’s Fixed Income allocation returned +0.1% in July, outperforming the benchmark by 0.2%.
The Cash & Equivalents composite returned +0.4% during the month.

The Total Balanced Portfolio returned +1.7% in July.
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Sheet1

		Domestic Equity		30.30%		$7,141,836

		International Equity		20.00%		$4,701,353

		Fixed Income		44.70%		$10,302,216

		Cash & Equivalents		5.00%		$814,415



		Total		100.00%		$22,959,820






Performance Summary

		The Catholic Foundation

		Restricted - Balanced Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

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



		Domestic Equity		$7,581,650		31.0%		30.0%		3.2%		21.9%		13.1%		13.4%		11.7%

		         S&P 500 Index				--		--		3.2%		20.6%		13.0%		13.7%		12.2%



		International Equity		$5,030,573		20.5%		20.0%		3.4%		14.7%		15.3%		9.6%		4.8%

		         EAFE Index (in US Dollar NET)				--		--		3.2%		15.3%		16.8%		9.3%		4.5%



		Total Equity		$12,612,223		51.5%		50.0%		3.3%		19.1%		14.1%		12.1%		9.1%



		Fixed Income		$10,815,764		44.3%		45.0%		0.1%		3.0%		-1.4%		-2.9%		0.9%

		         Bloomberg U.S. Aggregate Bond Index				--		--		-0.1%		2.0%		-3.4%		-4.5%		0.7%



		Cash & Equivalents		$1,019,268		4.2%		5.0%		0.4%		2.8%		4.1%		1.4%		1.5%

		         T-Bills (90 Day) Index				--		--		0.5%		2.9%		4.1%		1.5%		1.6%



		Total Composite		$24,447,255		100.0%		100.0%		1.7%		10.9%		6.4%		4.7%		5.0%



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

		Note: Market Value percentages are adjusted to add to 100% due to rounding.



























As Generated

		The Catholic Foundation

		Restricted - Balanced Portfolio

		Composite Performance Summary as of 07/31/2023

		Data Format Version#: 1.3

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

		Manager		Plan#		Value 05/01/2023		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		2023		2023		2023		1Mo		QTD		Full Qtr		3 Mos		6 Mos		9 Mos		YTD		YTD		1Yr		2Yr		3Yr		4Yr		5Yr		6Yr		7Yr		8Yr		9Yr		10Yr		15Yr		20Yr		25Yr		Ratio		1993		1994		1995		1996		1997		1998		1999		2000		2001		2002		2003		2004		2005		2006		2007		2008		2009		2010		2011		2012		2013		2014		2015		2016		2017		2018		2019		2020		2021		2022		YTD		X Date		Incept				Date		Std Dev		Adj Ret		Adj Ret		Permkey		ID		Status



		Domestic Equity		7		$7,355,895		$0		$537,155		-$537,155		$762,910		$7,581,650		$7,581,650		100.0%		31.0%		30.0%						1.6%		0.4%		6.8%		3.2%		3.2%		9.0%		10.7%		14.0%		20.8%		21.9%		21.9%		13.1%		3.3%		13.4%		12.9%		11.7%		12.5%		13.0%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		12.7%		21.2%		-5.2%		29.7%		19.7%		29.0%		-19.9%		21.9%		--		12.6%		 		Dec-15		0.0%		0.9%		0.7%		114277		CEQDOM 		  

		         S&P 500 Index																		--		--		--						1.6%		0.4%		6.6%		3.2%		3.2%		8.7%		10.5%		13.5%		20.1%		20.6%		20.6%		13.0%		3.8%		13.7%		13.3%		12.2%		12.9%		13.3%		12.3%		12.2%		12.7%		11.2%		10.1%		7.8%		--		10.1%		1.3%		37.5%		22.9%		33.4%		28.6%		21.0%		-9.2%		-11.9%		-22.1%		28.7%		10.9%		4.9%		15.8%		5.5%		-37.0%		26.4%		15.1%		2.1%		16.0%		32.4%		13.7%		1.4%		12.0%		21.8%		-4.4%		31.5%		18.4%		28.7%		-18.1%		20.6%		--		12.9%		 				0.0%		0.9%		0.8%		9		-SP5AD 		  



		International Equity		7		$4,729,468		$63,566		$0		$63,566		$237,539		$5,030,573		$5,030,573		100.0%		20.5%		20.0%						2.2%		-4.1%		5.8%		3.4%		3.4%		3.7%		5.0%		5.6%		27.2%		14.7%		14.7%		15.3%		-0.1%		9.6%		7.6%		4.8%		4.9%		7.3%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		6.9%		26.9%		-16.0%		24.1%		11.3%		9.8%		-13.6%		14.7%		--		6.6%		 		Nov-15		0.0%		0.4%		0.2%		114278		CEQINT 		  

		         EAFE Index (in US Dollar NET)																		--		--		--						2.8%		-4.2%		4.6%		3.2%		3.2%		3.0%		3.4%		6.6%		28.4%		15.3%		15.3%		16.8%		0.0%		9.3%		6.4%		4.5%		4.9%		6.6%		4.7%		4.2%		5.2%		3.8%		6.6%		4.4%		--		32.6%		7.8%		11.2%		6.0%		1.8%		20.0%		27.0%		-14.2%		-21.4%		-15.9%		38.6%		20.2%		13.5%		26.3%		11.2%		-43.4%		31.8%		7.7%		-12.1%		17.3%		22.8%		-4.9%		-0.8%		1.0%		25.0%		-13.8%		22.0%		7.8%		11.3%		-14.5%		15.3%		--		5.6%		 				0.0%		0.4%		0.2%		64		-EAFEA 		  



		Total Equity		7		$12,085,363		$63,566		$537,155		-$473,589		$1,000,449		$12,612,223		$12,612,223		--		51.5%		50.0%						1.8%		-1.3%		6.4%		3.3%		3.3%		6.9%		8.5%		10.7%		23.5%		19.1%		19.1%		14.1%		2.1%		12.1%		11.0%		9.1%		9.6%		10.8%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		10.3%		23.5%		-9.6%		27.6%		16.7%		21.2%		-17.4%		19.1%		--		10.2%		 		Nov-15		0.0%		0.7%		0.5%		114279		CEQUIT 		  



		Fixed Income		7		$10,323,813		$568,763		$0		$568,763		-$76,813		$10,815,764		$10,815,764		100.0%		44.3%		45.0%						0.6%		-0.9%		0.1%		0.1%		0.1%		-0.3%		-0.8%		-0.5%		6.8%		3.0%		3.0%		-1.4%		-5.4%		-2.9%		-0.5%		0.9%		0.7%		1.3%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		5.6%		6.0%		-1.4%		9.2%		6.6%		-1.2%		-12.1%		3.0%		--		1.8%		 		Dec-15		0.0%		-0.6%		-0.1%		114280		CFIXED 		  

		         Bloomberg U.S. Aggregate Bond Index																		--		--		--						0.6%		-1.1%		-0.4%		-0.1%		-0.1%		-0.8%		-1.5%		-1.0%		5.3%		2.0%		2.0%		-3.4%		-6.3%		-4.5%		-1.0%		0.7%		0.5%		0.3%		1.0%		1.2%		1.5%		2.7%		3.2%		3.9%		--		9.8%		-2.9%		18.5%		3.6%		9.7%		8.7%		-0.8%		11.6%		8.4%		10.3%		4.1%		4.3%		2.4%		4.3%		7.0%		5.2%		5.9%		6.5%		7.8%		4.2%		-2.0%		6.0%		0.5%		2.6%		3.5%		0.0%		8.7%		7.5%		-1.5%		-13.0%		2.0%		--		1.0%		 				0.0%		-0.8%		-0.1%		40		-SLH01 		  



		Cash & Equivalents		7		$923,577		$1,209,069		$1,126,075		$82,994		$12,698		$1,019,268		$1,019,268		100.0%		4.2%		5.0%						0.4%		0.4%		0.4%		0.4%		0.4%		1.2%		1.3%		2.4%		3.5%		2.8%		2.8%		4.1%		2.2%		1.4%		1.4%		1.5%		1.5%		1.4%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		2.1%		0.4%		0.0%		1.6%		2.8%		--		1.3%		 		Dec-15		0.0%		0.0%		-0.1%		114281		CCASHE 		NOT SURE  

		         T-Bills (90 Day) Index																		--		--		--						0.4%		0.4%		0.4%		0.5%		0.5%		1.3%		1.3%		2.5%		3.5%		2.9%		2.9%		4.1%		2.2%		1.5%		1.5%		1.6%		1.6%		1.4%		1.3%		1.1%		1.0%		0.7%		1.3%		1.8%		--		3.1%		4.2%		5.7%		5.3%		5.2%		5.1%		4.7%		6.0%		4.1%		1.7%		1.1%		1.2%		3.0%		4.8%		4.7%		1.8%		0.2%		0.1%		0.1%		0.1%		0.0%		0.0%		0.0%		0.3%		0.8%		1.9%		2.3%		0.6%		0.0%		1.5%		2.9%		--		1.3%		 				0.0%		0.0%		0.0%		119		-SBTB  		  



		Total Composite		7		$23,332,753		$1,841,398		$1,663,230		$178,168		$936,335		$24,447,255		$24,447,255		--		100.0%		100.0%						1.2%		-1.1%		3.3%		1.7%		1.7%		3.5%		4.0%		5.2%		14.8%		10.9%		10.9%		6.4%		-1.3%		4.7%		5.4%		5.0%		5.3%		6.2%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		7.8%		14.6%		-5.8%		18.5%		11.4%		9.9%		-14.3%		10.9%		--		6.1%		 		Nov-15		0.0%		0.3%		0.3%		114282		CTOTAL 		  





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

		Note: Market Value percentages are adjusted to add to 100% due to rounding.

		Workbook generated by user 'mdiagne' using data path = 'N:\InvestmentTools\Data\' at 08/15/2023 10:18:47 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

		509664		BABF01		BABF01 		Baird Aggregate Bond Inst																R

		129982		*281LV		BABF01 		Baird Aggregate Bond Inst		FALSE		TRUE		TRUE				DF:CORE						R

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

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

		651341		CRIE00		CRIE00 		Catholic Rspnsbl Invst Equity Idx Ins																R

		133016		*281NI		CRIE02 		Catholic Rspnsbl Invst Equity Idx Ins		FALSE		TRUE		TRUE				DE:LCC						R

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

		22240		DODGEI		DODGEI 		Dodge & Cox Income I																R

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

		519825		DCIS00		DCIS00 		Dodge & Cox International Stock I																R

		114277		*281CL		CEQDOM 		Domestic Equity		FALSE		TRUE		TRUE										R

		64		-EAFEA		-EAFEA 		EAFE Index (US $ 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

		126095		*281KC		IPUG01 		Invesco Premier US Government Money Inst		FALSE		TRUE		TRUE				CASH:CASH						R

		628918		IPUG01		IPUG01 		Invesco Premier US Government Money Inst																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
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The Catholic Foundation Restricted Pools — July 31, 2023

Growth Portfolio Performance

Asset Class / Market Market Target
Manager Value Value % % July YTD 1vYr 3Yr

Calendar

Domestic Equity $23,040,092 41.0% 40.0% 3.2% 21.9% 13.1% 13.4%
S&P 500 Index 3.2% 20.6% 13.0% 13.7%

International Equity $17,197,699 30.5% 30.0% 3.4% 147% 153% 9.5%

EAFE Index (in US Dollar NET) 3.2% 153% 16.8% 9.3%
Total Equity $40,237,791 71.4% 70.0% 3.3% 18.8% 14.0% 11.8%

Fixed Income $13,696,565 24.3% 25.0% 0.1% 3.0% -14% -2.8%
Bloomberg U.S. Aggregate Bond Index -0.1%  2.0% -3.4% -4.5%

Cash & Equivalents $2,393,660 4.2% 5.0% 0.4% 2.8% 41% 1.5%
T-Bills (90 Day) Index 0.5%  2.9% 4.1% 1.5%
$56,328,016 100.0% 100.0% 2.4% 142% 9.6% 7.5%

Total Composite

Note: Returns greater than one year are annualized. Past performance is no guarantee of future results.
Note: Market Value percentages are adjusted to add to 100% due to rounding.
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Monthly Market Commentary

Markets had mixed results again during July with equity markets posting gains; however, some fixed income segments were negative due to rising interest rates. Total
nonfarm payroll employment rose by 187,000 in July missing economist expectations of 200,000. The unemployment rate decreased slightly to 3.5%; the unemployment
rate has ranged from 3.4% to 3.7% since March 2022. Inflation, as measured by the Consumer Price Index, rose 0.2% in July on a seasonally adjusted basis. Over the last
12-months, the Index increased 3.2%, which was slightly higher than June’s 3.0%. Real GDP within the U.S. increased at an annual rate of 2.4% during the second quarter

of 2023 according to the “first” estimate released by the Bureau of Economic Analysis.

U.S. equities, as measured by the S&P 500 Index, increased +3.2% during July. Outside the U.S., equity markets were also positive as non-U.S. equity developed markets
(MSCI EAFE Index) returned +3.2%. Within fixed income, the broad market index was slightly negative for the month, -0.1%.

The Domestic Equity composite returned +3.2% in July, matching its benchmark.

The International Equity allocation outperformed its benchmark during the month, +3.4% vs. +3.2%.

The Growth Portfolio’s Fixed Income allocation returned +0.1% in July, beating the benchmark by 0.2%.

The Cash & Equivalents composite returned +0.4% during the month.

The Total Growth Portfolio returned +2.4% in July.
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Sheet1

		Domestic Equity		40.30%		$20,758,523

		International Equity		30.00%		$15,433,703

		Fixed Income		24.70%		$12,186,520

		Cash & Equivalents		5.00%		$2,059,352



		Total		100.00%		$50,438,098






Performance Summary

		The Catholic Foundation

		Restricted - Growth Portfolio

		Performance

		Data Format Version#: 1.3

		Asset Class / 		Market		Market		Target		 		Calendar		 		 		 

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



		Domestic Equity		$23,040,092		41.0%		40.0%		3.2%		21.9%		13.1%		13.4%		11.7%

		         S&P 500 Index				--		--		3.2%		20.6%		13.0%		13.7%		12.2%



		International Equity		$17,197,699		30.5%		30.0%		3.4%		14.7%		15.3%		9.5%		4.7%

		         EAFE Index (in US Dollar NET)				--		--		3.2%		15.3%		16.8%		9.3%		4.5%



		Total Equity		$40,237,791		71.4%		70.0%		3.3%		18.8%		14.0%		11.8%		8.8%



		Fixed Income		$13,696,565		24.3%		25.0%		0.1%		3.0%		-1.4%		-2.8%		0.9%

		         Bloomberg U.S. Aggregate Bond Index				--		--		-0.1%		2.0%		-3.4%		-4.5%		0.7%



		Cash & Equivalents		$2,393,660		4.2%		5.0%		0.4%		2.8%		4.1%		1.5%		1.5%

		         T-Bills (90 Day) Index				--		--		0.5%		2.9%		4.1%		1.5%		1.6%



		Total Composite		$56,328,016		100.0%		100.0%		2.4%		14.2%		9.6%		7.5%		6.4%





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

		Note: Market Value percentages are adjusted to add to 100% due to rounding.



























As Generated

		The Catholic Foundation

		Restricted - Growth Portfolio

		Composite Performance Summary as of 07/31/2023

		Data Format Version#: 1.3

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

		Manager		Plan#		Value 05/01/2023		Flow In		Flow Out		Flow		Gain/Loss		Value		Value		Composite		Value %		%		Range		Range		2023		2023		2023		1Mo		QTD		Full Qtr		3 Mos		6 Mos		9 Mos		YTD		YTD		1Yr		2Yr		3Yr		4Yr		5Yr		6Yr		7Yr		8Yr		9Yr		10Yr		15Yr		20Yr		25Yr		Ratio		1993		1994		1995		1996		1997		1998		1999		2000		2001		2002		2003		2004		2005		2006		2007		2008		2009		2010		2011		2012		2013		2014		2015		2016		2017		2018		2019		2020		2021		2022		YTD		X Date		Incept				Date		Std Dev		Adj Ret		Adj Ret		Permkey		ID		Status



		Domestic Equity		6		$22,850,792		$0		$2,158,699		-$2,158,699		$2,347,999		$23,040,092		$23,040,092		100.0%		41.0%		40.0%						1.6%		0.4%		6.8%		3.2%		3.2%		9.0%		10.7%		14.0%		20.8%		21.9%		21.9%		13.1%		3.3%		13.4%		12.9%		11.7%		12.5%		13.0%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		11.3%		21.2%		-5.2%		29.8%		19.8%		29.0%		-19.9%		21.9%		--		12.3%		 		Dec-15		0.0%		0.9%		0.7%		114264		CEQDOM 		  

		         S&P 500 Index																		--		--		--						1.6%		0.4%		6.6%		3.2%		3.2%		8.7%		10.5%		13.5%		20.1%		20.6%		20.6%		13.0%		3.8%		13.7%		13.3%		12.2%		12.9%		13.3%		12.3%		12.2%		12.7%		11.2%		10.1%		7.8%		--		10.1%		1.3%		37.5%		22.9%		33.4%		28.6%		21.0%		-9.2%		-11.9%		-22.1%		28.7%		10.9%		4.9%		15.8%		5.5%		-37.0%		26.4%		15.1%		2.1%		16.0%		32.4%		13.7%		1.4%		12.0%		21.8%		-4.4%		31.5%		18.4%		28.7%		-18.1%		20.6%		--		12.9%		 				0.0%		0.9%		0.8%		9		-SP5AD 		  



		International Equity		6		$16,858,744		$406,339		$886,368		-$480,029		$818,985		$17,197,699		$17,197,699		100.0%		30.5%		30.0%						2.2%		-4.2%		5.9%		3.4%		3.4%		3.7%		5.0%		5.6%		27.2%		14.7%		14.7%		15.3%		0.0%		9.5%		7.6%		4.7%		4.9%		7.3%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		6.9%		27.0%		-15.9%		24.1%		11.2%		9.7%		-13.5%		14.7%		--		6.7%		 		Dec-15		0.0%		0.4%		0.2%		114265		CEQINT 		  

		         EAFE Index (in US Dollar NET)																		--		--		--						2.8%		-4.2%		4.6%		3.2%		3.2%		3.0%		3.4%		6.6%		28.4%		15.3%		15.3%		16.8%		0.0%		9.3%		6.4%		4.5%		4.9%		6.6%		4.7%		4.2%		5.2%		3.8%		6.6%		4.4%		--		32.6%		7.8%		11.2%		6.0%		1.8%		20.0%		27.0%		-14.2%		-21.4%		-15.9%		38.6%		20.2%		13.5%		26.3%		11.2%		-43.4%		31.8%		7.7%		-12.1%		17.3%		22.8%		-4.9%		-0.8%		1.0%		25.0%		-13.8%		22.0%		7.8%		11.3%		-14.5%		15.3%		--		5.9%		 				0.0%		0.4%		0.2%		64		-EAFEA 		  



		Total Equity		6		$39,709,536		$406,339		$3,045,067		-$2,638,728		$3,166,983		$40,237,791		$40,237,791		--		71.4%		70.0%						1.8%		-1.5%		6.4%		3.3%		3.3%		6.7%		8.3%		10.4%		23.3%		18.8%		18.8%		14.0%		1.9%		11.8%		10.7%		8.8%		9.3%		10.6%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		9.5%		23.6%		-9.9%		27.5%		16.2%		20.5%		-17.3%		18.8%		--		10.0%		 		Dec-15		0.0%		0.7%		0.5%		114266		CEQUIT 		  



		Fixed Income		6		$12,641,249		$1,147,043		$0		$1,147,043		-$91,726		$13,696,565		$13,696,565		100.0%		24.3%		25.0%						0.6%		-0.9%		0.1%		0.1%		0.1%		-0.2%		-0.7%		-0.5%		6.8%		3.0%		3.0%		-1.4%		-5.4%		-2.8%		-0.4%		0.9%		0.7%		1.4%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		5.6%		6.0%		-1.4%		9.3%		6.5%		-1.1%		-12.1%		3.0%		--		1.9%		 		Jan-16		0.0%		-0.6%		-0.1%		114268		CFIXED 		  

		         Bloomberg U.S. Aggregate Bond Index																		--		--		--						0.6%		-1.1%		-0.4%		-0.1%		-0.1%		-0.8%		-1.5%		-1.0%		5.3%		2.0%		2.0%		-3.4%		-6.3%		-4.5%		-1.0%		0.7%		0.5%		0.3%		1.0%		1.2%		1.5%		2.7%		3.2%		3.9%		--		9.8%		-2.9%		18.5%		3.6%		9.7%		8.7%		-0.8%		11.6%		8.4%		10.3%		4.1%		4.3%		2.4%		4.3%		7.0%		5.2%		5.9%		6.5%		7.8%		4.2%		-2.0%		6.0%		0.5%		2.6%		3.5%		0.0%		8.7%		7.5%		-1.5%		-13.0%		2.0%		--		1.1%		 				0.0%		-0.8%		-0.1%		40		-SLH01 		  



		Cash & Equivalents		6		$1,711,247		$3,294,984		$2,637,326		$657,658		$24,755		$2,393,660		$2,393,660		100.0%		4.2%		5.0%						0.4%		0.4%		0.4%		0.4%		0.4%		1.2%		1.3%		2.4%		3.5%		2.8%		2.8%		4.1%		2.2%		1.5%		1.4%		1.5%		1.5%		1.4%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		0.5%		1.0%		1.7%		2.1%		0.4%		0.0%		1.6%		2.8%		--		1.3%		 		Jan-16		0.0%		0.0%		-0.1%		114269		CCASHE 		  

		         T-Bills (90 Day) Index																		--		--		--						0.4%		0.4%		0.4%		0.5%		0.5%		1.3%		1.3%		2.5%		3.5%		2.9%		2.9%		4.1%		2.2%		1.5%		1.5%		1.6%		1.6%		1.4%		1.3%		1.1%		1.0%		0.7%		1.3%		1.8%		--		3.1%		4.2%		5.7%		5.3%		5.2%		5.1%		4.7%		6.0%		4.1%		1.7%		1.1%		1.2%		3.0%		4.8%		4.7%		1.8%		0.2%		0.1%		0.1%		0.1%		0.0%		0.0%		0.0%		0.3%		0.8%		1.9%		2.3%		0.6%		0.0%		1.5%		2.9%		--		1.3%		 				0.0%		0.0%		0.0%		119		-SBTB  		  



		Total Composite		6		$54,062,031		$4,848,366		$5,682,393		-$834,027		$3,100,013		$56,328,016		$56,328,016		--		100.0%		100.0%						1.5%		-1.3%		4.7%		2.4%		2.4%		4.9%		5.8%		7.4%		18.3%		14.2%		14.2%		9.6%		0.1%		7.5%		7.4%		6.4%		6.7%		7.8%		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		--		8.2%		18.2%		-7.3%		21.2%		13.1%		13.6%		-15.3%		14.2%		--		7.4%		 		Dec-15		0.0%		0.5%		0.4%		114270		CTOTAL 		  





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

		Note: Market Value percentages are adjusted to add to 100% due to rounding.

		Workbook generated by user 'mdiagne' using data path = 'N:\InvestmentTools\Data\' at 08/15/2023 10:10:34 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

		509664		BABF01		BABF01 		Baird Aggregate Bond Inst																R

		129987		*281MA		BABF01 		Baird Aggregate Bond Inst		FALSE		TRUE		TRUE				DF:CORE						R

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

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

		651341		CRIE00		CRIE00 		Catholic Rspnsbl Invst Equity Idx Ins																R

		133010		*281NH		CRIE01 		Catholic Rspnsbl Invst Equity Idx Ins		FALSE		TRUE		TRUE				DE:LCC						R

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

		22240		DODGEI		DODGEI 		Dodge & Cox Income I																R

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

		519825		DCIS00		DCIS00 		Dodge & Cox International Stock I																R

		114264		*281CB		CEQDOM 		Domestic Equity		FALSE		TRUE		TRUE										R

		64		-EAFEA		-EAFEA 		EAFE Index (US $ 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

		126093		*281KB		IPUG01 		Invesco Premier US Government Money Inst		FALSE		TRUE		TRUE				CASH:CASH						R

		628918		IPUG01		IPUG01 		Invesco Premier US Government Money Inst																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





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: 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 'Catholic Rspnsbl Invst Equity Idx Ins' 
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