
      TOP 10 PORTFOLIO HOLDINGS | DATA AS OF 02/29/24

Security Name CUSIP ISIN Shares Price

Portfolio 

Weight Market Value

Country of 

Issuer

US 5YR NOTE (CBT) JUN24FINANCIAL COMMODITY FUTURE.BOND FVM4_FUT -- 2,919 10,690,625.00 13.92 312,059,343.75 --

Government Of The United States Of America Frn 31-jan-2025 91282CGF US91282CGF23 112,480,000 100.08 5.04 113,084,535.01 USA

Government Of The United States Of America Frn 30-apr-2025 91282CGY US91282CGY12 72,730,000 100.02 3.26 73,077,074.83 USA

Government Of The United States Of America 3.0% 15-aug-2052 912810TJ US912810TJ79 62,817,000 77.36 2.17 48,672,496.11 USA

Fnma 30yr Pool#ma4626 4.000% 01-jun-2052 31418ED8 US31418ED805 37,222,225 92.06 1.53 34,383,186.16 USA

Government Of The United States Of America 4.125% 15-aug-2053 912810TT US912810TT51 27,767,000 95.81 1.19 26,651,456.89 USA

Government Of The United States Of America 3.875% 15-aug-2033 91282CHT US91282CHT18 24,550,000 97.02 1.06 23,856,538.61 USA

Fnma 30yr Pool#ma4806 5.000% 01-nov-2052 31418EKU US31418EKU37 21,813,486 97.07 0.95 21,259,098.39 USA

Government Of The United States Of America 4.125% 15-nov-2032 91282CFV US91282CFV81 18,180,000 98.95 0.81 18,210,124.26 USA

Gnma Ii 30yr Pool#ma8879 5.500% 20-may-2053 36179X2L US36179X2L97 17,255,017 99.40 0.77 17,225,903.96 USA

   Catholic Responsible Investments

   Bond Fund

The securities identified and described do not represent all of the securities purchased, sold or recommended for the CRI Funds, CBIS Global Funds and separate managed accounts. The reader should not assume 

that an investment in the securities identified was or will be profitable.

Download Excel Format

Source: FactSet. Excludes cash.
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      TOP 10 PORTFOLIO HOLDINGS | DATA AS OF 01/31/24

Security Name CUSIP ISIN Shares Price

Portfolio 

Weight Market Value

Country of 

Issuer

US 5YR NOTE (CBT) MAR24FINANCIAL COMMODITY FUTURE.BOND FVH4_FUT -- 2,999 10,839,062.00 14.40 325,063,484.38 --

Government Of The United States Of America Frn 31-jan-2025 91282CGF US91282CGF23 120,610,000 100.01 5.34 120,641,358.60 USA

Government Of The United States Of America Frn 30-apr-2025 91282CGY US91282CGY12 75,300,000 99.96 3.33 75,283,961.10 USA

Government Of The United States Of America 3.0% 15-aug-2052 912810TJ US912810TJ79 58,217,000 79.28 2.08 46,961,977.25 USA

Fnma 30yr Pool#ma4626 4.000% 01-jun-2052 31418ED8 US31418ED805 37,383,203 94.16 1.56 35,324,707.79 USA

Government Of The United States Of America 4.125% 15-aug-2053 912810TT US912810TT51 28,149,000 98.27 1.25 28,197,191.09 USA

Fnma 30yr Pool#ma4806 5.000% 01-nov-2052 31418EKU US31418EKU37 21,912,970 98.74 0.96 21,727,467.79 USA

Government Of The United States Of America 4.125% 15-nov-2032 91282CFV US91282CFV81 18,850,000 101.36 0.85 19,272,862.05 USA

Gnma Ii 30yr Pool#ma8879 5.500% 20-may-2053 36179X2L US36179X2L97 17,422,189 100.65 0.78 17,614,607.94 USA

Gnma Ii 30yr Pool#ma8801 5.500% 20-apr-2053 36179XX6 US36179XX681 15,699,772 100.65 0.70 15,873,167.91 USA

   Catholic Responsible Investments

   Bond Fund

The securities identified and described do not represent all of the securities purchased, sold or recommended for the CRI Funds, CBIS Global Funds and separate managed accounts. The reader should not assume 

that an investment in the securities identified was or will be profitable.

Source: FactSet. Excludes cash.
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      TOP 10 PORTFOLIO HOLDINGS | DATA AS OF 12/31/23

Security Name CUSIP ISIN Shares Price

Portfolio 

Weight Market Value

Country of 

Issuer

US 5YR NOTE (CBT) MAR24FINANCIAL COMMODITY FUTURE.BOND FVH4_FUT -- 2,999 10,877,344.00 14.48 326,211,546.56 --

Government Of The United States Of America Frn 31-jan-2025 91282CGF US91282CGF23 120,610,000 99.98 5.40 121,742,732.94 USA

Government Of The United States Of America Frn 30-apr-2025 91282CGY US91282CGY12 62,770,000 99.93 2.81 63,323,932.70 USA

Government Of The United States Of America 3.0% 15-aug-2052 912810TJ US912810TJ79 70,147,000 82.16 2.59 58,425,015.42 USA

Fnma 30yr Pool#ma4626 4.000% 01-jun-2052 31418ED8 US31418ED805 37,557,207 94.59 1.58 35,642,796.26 USA

Government Of The United States Of America 4.125% 15-aug-2053 912810TT US912810TT51 31,724,000 101.56 1.45 32,713,975.97 USA

Fnma 30yr Pool#ma4806 5.000% 01-nov-2052 31418EKU US31418EKU37 22,026,419 98.97 0.97 21,884,775.43 USA

Government Of The United States Of America 4.125% 15-nov-2032 91282CFV US91282CFV81 18,850,000 101.86 0.86 19,300,892.00 USA

Government Of The United States Of America 4.625% 30-jun-2025 91282CHL US91282CHL81 17,695,000 100.24 0.79 17,740,102.79 USA

Gnma Ii 30yr Pool#ma8879 5.500% 20-may-2053 36179X2L US36179X2L97 17,479,993 100.74 0.78 17,683,428.58 USA

   Catholic Responsible Investments

   Bond Fund

The securities identified and described do not represent all of the securities purchased, sold or recommended for the CRI Funds, CBIS Global Funds and separate managed accounts. The reader should not assume 

that an investment in the securities identified was or will be profitable.

Source: FactSet. Excludes cash.
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      TOP 10 PORTFOLIO HOLDINGS | DATA AS OF 11/30/23

Security Name CUSIP ISIN Shares Price

Portfolio 

Weight Market Value

Country of 

Issuer

US 5YR NOTE (CBT) MAR24FINANCIAL COMMODITY FUTURE.BOND FVH4_FUT -- 3,506 10,685,156.00 17.23 374,621,569.36 --

Government Of The United States Of America Frn 31-jan-2025 91282CGF US91282CGF23 139,940,000 100.11 6.47 140,763,812.79 USA

Government Of The United States Of America Frn 30-apr-2025 91282CGY US91282CGY12 40,120,000 100.05 1.86 40,331,215.75 USA

Fnma 30yr Pool#ma4626 4.000% 01-jun-2052 31418ED8 US31418ED805 37,733,908 90.86 1.58 34,408,281.95 USA

Government Of The United States Of America 4.125% 15-aug-2053 912810TT US912810TT51 27,649,000 93.61 1.21 26,216,774.89 USA

Fnma 30yr Pool#ma4806 5.000% 01-nov-2052 31418EKU US31418EKU37 22,121,209 96.40 0.99 21,414,611.93 USA

Fhlmc 30yr Pool#sd8268 5.500% 01-nov-2052 3132DWFH US3132DWFH16 18,828,301 98.72 0.86 18,670,281.55 USA

Government Of The United States Of America 4.125% 15-nov-2032 91282CFV US91282CFV81 18,850,000 98.22 0.85 18,548,413.20 USA

Government Of The United States Of America 4.625% 30-jun-2025 91282CHL US91282CHL81 17,695,000 99.62 0.83 17,969,741.42 USA

Gnma Ii 30yr Pool#ma8879 5.500% 20-may-2053 36179X2L US36179X2L97 17,536,474 99.29 0.80 17,489,912.90 USA

   Catholic Responsible Investments

   Bond Fund

The securities identified and described do not represent all of the securities purchased, sold or recommended for the CRI Funds, CBIS Global Funds and separate managed accounts. The reader should not assume 

that an investment in the securities identified was or will be profitable.

Source: FactSet. Excludes Cash.
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