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Total Net Assets highest level was $34,878,149 as of April 30, 2019

Endowed Net Assets highest level was $31,103,044 as of June 30, 2019

Endowed Historical Gifts highest level was $25,709,742 as of August 31, 2019

Total Net Assets

$34,660,430

Endowed  

Net Assets

$30,167,818

Endowed 

Historical Gifts

$25,709,742
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Cabrillo College Foundation
Total Net Assets, Endowed Net Assets, and Endowed Historical Gifts

June 30, 2001 to August 31, 2019

Total Net Assets Endowed Net Assets Endowed Historical Gifts
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Asset Allocation by Composite Asset Allocation by Segment

Segments
Market Value

($)
Allocation

(%)

Domestic Equity 7,805,677 25.2¢£

International Equity 7,525,442 24.3¢£

Domestic Fixed Income 9,130,285 29.5¢£

Alternative Investment 2,258,874 7.3¢£

Global Other 904,125 2.9¢£

Cash Equivalent 3,376,679 10.9¢£

Market Value
($)

Allocation
(%)

Long-Term Pool 24,936,693 80.4¢£

ESG Long-Term Pool 901,836 2.9¢£

Intermediate-Term Portfolio 813,093 2.6¢£

Short-Term Portfolio 2,962,051 9.6¢£
Title III 245,833 0.8¢£

Title V 1,141,576 3.7¢£

Total Fund Domestic Equity
International

Equity
Domestic Fixed

Income
Alternative
Investment

Global Other Cash Equivalent

Cabrillo College Foundation 31,001,082 7,805,677 7,525,442 9,130,285 2,258,874 904,125 3,376,679

Long-Term Pool 24,936,693 7,281,332 7,045,200 7,128,760 2,243,676 904,125 333,599

ESG Long-Term Pool 901,836 324,121 287,434 266,336 15,198 - 8,747

Intermediate-Term Pool 813,093 - - 789,758 - - 23,335

Short-Term Portfolio 2,962,051 - - - - - 2,962,051

Title III 245,833 31,696 30,266 150,366 - - 33,505

Title V 1,141,576 168,528 162,542 795,065 - - 15,440

Cabrillo College Foundation
As of August 31, 2019
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Asset Allocation Analysis Growth of a Thousand Dollars

Performance

Target Allocation Actual Allocation

0.0% 15.0% 30.0% 45.0% 60.0%

Cash & Equivalents

Alternative Investments

Fixed Income

International Equity

US Equity

5.0%

10.0%

20.0%

32.5%

32.5%

5.2%

10.1%

21.5%

29.2%

34.0%

Long-Term Pool - Gross

$700.00

$1,400.00

$2,100.00

$2,800.00

$3,500.00

$4,200.00

4/99 1/01 10/02 7/04 4/06 1/08 10/09 7/11 4/13 1/15 10/16 8/19

$3,265.36

YTD
Since

Inception
Inception

Date

Long-Term Pool - Gross 05/01/99

   Beginning Market Value 22,974,698 5,808,118

   Net Deposits/Withdrawals 342 4,066,586

   Gain/Loss 1,961,653 15,061,988

   Ending Market Value 24,936,693 24,936,693

Long-Term Pool - Gross Long-Term Pool - Net Composite Benchmark S&P 500 Total Return MSCI AC World ex US Net MSCI EM Net BC Gov/Cr Intm

0.0
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16.0

24.0

-8.0
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Fiscal
YTD

YTD
1

Year
3

Years
5

Years
10

Years
Since

Inception
Inception

Date

Long-Term Pool - Gross -1.76 8.97 -1.49 6.56 4.82 7.86 5.99 05/01/1999

Long-Term Pool - Net -1.87 8.60 -1.98 6.03 4.21 7.16 5.36 05/01/1999

Composite Benchmark -1.31 10.04 -0.54 7.12 4.88 7.68 5.59 05/01/1999

S&P 500 Total Return -0.17 18.34 2.92 12.70 10.11 13.45 5.95 05/01/1999

MSCI AC World ex US Net -4.26 8.76 -3.27 5.87 1.37 4.71 0.23 05/01/1999

MSCI EM Net -6.04 3.90 -4.36 5.76 0.38 4.07 0.20 05/01/1999

BC Gov/Cr Intm 1.74 6.79 8.12 2.57 2.65 3.17 4.42 05/01/1999

Cabrillo College Foundation
Long-Term Pool Summary

As of August 31, 2019
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Allocation

Market
Value

($)
%

Performance(%)

Fiscal
YTD

YTD
1

Year
3

Years
5

Years
10

Years
Since

Inception
Inception

Date

Long-Term Pool - Gross 24,936,693 100.0 -1.8 9.0 -1.5 6.6 4.8 7.9 6.0 05/01/1999

   Long-Term Pool - Net -1.9 8.6 -2.0 6.0 4.2 7.2 5.4

   Composite Benchmark -1.3 10.0 -0.5 7.1 4.9 7.7 5.6

US Equity 8,478,472 34.0

SPDR Portfolio Total Stock Market 7,318,204 29.3 -0.6 18.3 1.1 12.1 9.4 13.2 6.5 04/01/1999

   Russell 3000 -0.6 18.0 1.3 12.2 9.6 13.3 6.5

MLP Closed End Fund Strategy 1,160,268 4.7 -6.2 15.0 -14.0 - - - -4.9 05/01/2018

   Alerian MLP Index -5.7 10.3 -10.2 - - - 0.4

International Equity 7,276,688 29.2

Brandes International Equity 2,265,210 9.1 -5.6 -0.2 -9.8 2.2 0.1 4.1 5.6 04/01/1999

   MSCI AC World ex US Net -4.3 8.8 -3.3 5.9 1.4 4.7 0.2

   MSCI EAFE Net -3.8 9.7 -3.3 5.9 1.9 5.0 3.8

Hansberger International Growth 1,221,129 4.9 -2.8 16.9 -0.1 - - - -1.9 05/01/2018

   MSCI AC World ex US Net -4.3 8.8 -3.3 - - - -5.3

Brandes Global Mid Cap 107,603 0.4 -6.2 -6.5 -17.2 -2.3 0.9 7.9 12.5 12/01/2008

   MSCI AC World MC Net -2.8 13.9 -3.5 7.3 4.7 9.0 11.6

Accuvest International 1,106,309 4.4 -5.4 5.0 -8.9 2.5 -0.2 - 3.2 11/01/2011

   MSCI AC World ex US Net -4.3 8.8 -3.3 5.9 1.4 - 4.6

International Small Cap 1,626,610 6.5 -5.9 2.9 -12.8 - - - 2.0 11/01/2016

   MSCI AC World SmCap ex US Net -3.5 7.7 -9.0 - - - 5.0

iShares Core MSCI Emerging Markets 949,827 3.8 -6.1 3.4 - - - - 3.4 01/01/2019

   MSCI EM IMI Net -6.1 3.4 - - - - 3.4

Cabrillo College Foundation
Annualized Performance Summary

As of August 31, 2019
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Cabrillo College Foundation
Annualized Performance Summary

As of August 31, 2019

Allocation

Market
Value

($)
%

Performance(%)

Fiscal
YTD

YTD
1

Year
3

Years
5

Years
10

Years
Since

Inception
Inception

Date

Fixed Income 5,371,324 21.5

Breckinridge Intm Govt/Credit 4,593,367 18.4 1.8 6.7 8.1 2.8 2.9 4.0 5.1 05/01/2006

   BC Gov/Cr Intm 1.7 6.8 8.1 2.6 2.6 3.2 3.9

Community Capital 777,957 3.1 1.5 - - - - - 3.6 05/01/2019

   BC Agg Intm Tr 1.6 - - - - - 3.9

Alternative Investments 2,518,752 10.1

Liquid Alternatives 1,760,448 7.1 -0.1 6.7 2.0 2.6 1.8 - 1.7 05/01/2013

   HFRX Global Hedge Fund 1.2 5.4 -1.1 2.0 0.1 - 0.8

Structured International 758,304 3.0 -1.7 - - - - - 5.1 06/01/2019

   EURO STOXX 50 Price (EUR) -1.3 - - - - - 4.6

Cash & Equivalents 1,291,457 5.2

Putnam Short Duration 1,291,457 5.2 0.4 2.1 2.5 - - - 2.5 05/01/2018

   FTSE T-Bills 30 Day 0.4 1.6 2.3 - - - 2.2
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Asset Allocation Analysis Growth of a Thousand Dollars

Performance

Target Allocation Actual Allocation

0.0% 15.0% 30.0% 45.0% 60.0%

Cash & Cash Equivalents

Alternative Investment

Fixed Income

International Equity

Domestic Equity

0.0%

0.0%

30.0%

35.0%

35.0%

1.0%

1.7%

29.5%

31.9%

35.9%

ESG Long-Term Pool - Gross

$900.00

$1,000.00

$1,100.00

$1,200.00

$1,300.00

5/16 11/16 5/17 11/17 5/18 11/18 5/19 8/19

$1,205.19

YTD
Since

Inception
Inception

Date

ESG Long-Term Pool - Gross 06/01/16

   Beginning Market Value 806,026 572,092

   Net Deposits/Withdrawals -115 211,652

   Gain/Loss 95,925 118,091

   Ending Market Value 901,836 901,836

ESG Long-Term Pool - Gross ESG Long-Term Pool - Net Composite Benchmark MSCI AC World Net BC Gov/Cr Intm
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Fiscal
YTD

YTD
1

Year
2

Years
Since

Inception
Inception

Date

ESG Long-Term Pool - Gross -0.48 12.29 3.32 4.05 5.91 06/01/2016

ESG Long-Term Pool - Net -0.62 11.91 2.83 3.64 5.44 06/01/2016

Composite Benchmark -0.94 11.84 2.91 4.33 6.47 06/01/2016

MSCI AC World Net -2.09 13.80 -0.28 5.41 9.76 06/01/2016

BC Gov/Cr Intm 1.74 6.79 8.12 3.46 2.83 06/01/2016

Cabrillo College Foundation
ESG Long-Term Pool Summary

As of August 31, 2019
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Allocation

Market
Value

($)
%

Performance(%)

Fiscal
YTD

YTD
1

Year
2

Years
Since

Inception
Inception

Date

ESG Long-Term Pool - Gross 901,836 100.0 -0.5 12.3 3.3 4.1 5.9 06/01/2016

   ESG Long-Term Pool - Net -0.6 11.9 2.8 3.6 5.4

   Composite Benchmark -0.9 11.8 2.9 4.3 6.5

Equity

Trillium Large Cap Core 99,713 11.1 1.1 20.8 7.4 13.7 13.8 06/01/2016

   S&P 500 Total Return -0.2 18.3 2.9 11.0 13.1

Gabelli US Equity 79,958 8.9 -0.9 15.9 -2.1 - -3.7 02/01/2018

   S&P 500 Total Return -0.2 18.3 2.9 - 4.4

Parametric ACWI ESG 306,035 33.9 -1.3 14.5 1.8 - 4.3 06/01/2018

   MSCI AC World Net -2.1 13.8 -0.3 - 2.4

International Funds 144,167 16.0 -3.4 11.8 -0.4 1.7 6.6 06/01/2016

   MSCI ACWI Ex-US* -4.3 8.8 -3.3 0.3 6.4

Fixed Income

Breckinridge Intm. Sustainable Govt/Credit 220,101 24.4 1.6 6.6 8.0 3.9 3.0 06/01/2016

   BC Gov/Cr Intm 1.7 6.8 8.1 3.5 2.8

Community Capital 51,863 5.8 1.5 - - - 3.6 05/01/2019

   BC Agg Intm Tr 1.6 - - - 3.9

Cabrillo College Foundation
Annualized Performance Summary

As of August 31, 2019

*Index transitioned from MSCI ACWI on 1/2018
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Asset Allocation Analysis Growth of a Thousand Dollars

Performance

Target Allocation Actual Allocation

0.0% 50.0% 100.0% 150.0%

Cash & Cash Equivalents

Fixed Income

0.0%

100.0%

2.9%

97.1%

Intermediate-Term Portfolio - Gross

$990.00

$1,005.00

$1,020.00

$1,035.00

$1,050.00

12/18 1/19 2/19 3/19 4/19 5/19 6/19 7/19 8/19

$1,036.45

YTD
Since

Inception
Inception

Date

Intermediate-Term Portfolio - Gross 01/01/19

   Beginning Market Value 305,006 305,006

   Net Deposits/Withdrawals 494,205 494,205

   Gain/Loss 13,883 13,883

   Ending Market Value 813,093 813,093

Intermediate-Term Portfolio - Gross Intermediate-Term Portfolio - Net BC Gov/Cr 1-3 Yr

0.0

2.0

4.0

6.0
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et
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rn

Fiscal
YTD

YTD
Since

Inception
Inception

Date

Intermediate-Term Portfolio - Gross 0.82 3.64 3.64 01/01/2019

Intermediate-Term Portfolio - Net 0.71 3.31 3.31 01/01/2019

BC Gov/Cr 1-3 Yr 0.74 3.47 3.47 01/01/2019

Cabrillo College Foundation
Intermediate-Term Portfolio Summary

As of August 31, 2019
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Asset Allocation Analysis Growth of a Thousand Dollars

Performance

August 31, 2019 : $2,962

Segments
Market Value

($000)
Allocation

(%)

Cash Equivalent 2,962.05 100.00¢£

Short-Term Portfolio - Gross

$990.00

$1,000.00

$1,010.00

$1,020.00

$1,030.00

$1,040.00

12/17 3/18 6/18 9/18 12/18 3/19 6/19 8/19

$1,028.86

YTD
Since

Inception
Inception

Date

Short-Term Portfolio - Gross 01/01/18

   Beginning Market Value 3,805,853 2,847,882

   Net Deposits/Withdrawals -894,424 9,981

   Gain/Loss 50,621 104,188

   Ending Market Value 2,962,051 2,962,051

Short-Term Portfolio - Gross Short-Term Portfolio - Net FTSE T-Bills 30 Day                               

0.0

0.7

1.4

2.1

2.8
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et

u
rn

Fiscal
YTD

YTD
1

Year
Since

Inception
Inception

Date

Short-Term Portfolio - Gross 0.37 1.37 1.93 1.72 01/01/2018

Short-Term Portfolio - Net 0.37 1.37 1.93 1.72 01/01/2018

FTSE T-Bills 30 Day 0.36 1.58 2.32 2.04 01/01/2018

Cabrillo College Foundation
Short-Term Portfolio Summary

As of August 31, 2019
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Asset Allocation Analysis Growth of a Thousand Dollars

Performance

Target Allocation Actual Allocation

0.0% 25.0% 50.0% 75.0% 100.0%

Cash & Cash Equivalents

Fixed Income

International Equity

Domestic Equity

10.0%

60.0%

15.0%

15.0%

13.6%

61.2%

12.3%

12.9%

Title III - Gross

$900.00

$1,050.00

$1,200.00

$1,350.00

$1,500.00

$1,650.00

10/12 7/13 4/14 1/15 10/15 7/16 4/17 1/18 10/18 8/19

$1,479.10

YTD
Since

Inception
Inception

Date

Title III - Gross 11/01/12

   Beginning Market Value 201,488 129,011

   Net Deposits/Withdrawals 29,522 55,981

   Gain/Loss 14,823 60,841

   Ending Market Value 245,833 245,833

Title III - Gross Title III - Net Composite Benchmark
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9.0
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Fiscal
YTD

YTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

Title III - Gross 0.18 7.29 3.78 6.10 4.14 5.90 11/01/2012

Title III - Net 0.12 7.06 3.47 5.77 3.78 5.52 11/01/2012

Composite Benchmark 0.35 7.63 4.02 5.71 4.32 5.75 11/01/2012

Cabrillo College Foundation
Title III Portfolio Summary

As of August 31, 2019
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Allocation

Market
Value

($)
%

Performance(%)

Fiscal
YTD

YTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

Title III - Gross 245,833 100.0 0.2 7.3 3.8 6.1 4.1 5.9 11/01/2012

   Title III - Net 0.1 7.1 3.5 5.8 3.8 5.5

   Composite Benchmark 0.3 7.6 4.0 5.7 4.3 5.8

Global Core Equity 62,535 25.4 -3.0 11.1 -2.1 - - 0.7 05/01/2018

   MSCI AC World Net -2.1 13.8 -0.3 - - 2.3

US Core Fixed Income 132,073 53.7 1.7 6.9 7.8 - - 6.8 05/01/2018

   BC Agg Intm Tr 1.6 6.4 7.8 - - 6.7

Putnam Short Duration 51,225 20.8 0.2 1.4 1.8 - - 1.9 05/01/2018

   Cash Management Composite* 0.2 0.8 1.2 - - 1.1

Cabrillo College Foundation
Annualized Performance Summary

As of August 31, 2019

*Cash Management Composite is 50/50 FTSE T-Bills 30 Day and Cash

Page 17 54



Asset Allocation Analysis Growth of a Thousand Dollars

Performance

Target Allocation Actual Allocation

0.0% 50.0% 100.0%

Cash & Cash Equivalents

Fixed Income

International Equity

Domestic Equity

10.0%

60.0%

15.0%

15.0%

1.4%

69.6%

14.2%

14.8%

Title V - Gross

$800.00

$1,000.00

$1,200.00

$1,400.00

$1,600.00

$1,800.00

1/11 10/11 7/12 4/13 1/14 10/14 7/15 4/16 1/17 10/17 7/18 8/19

$1,572.20

YTD
Since

Inception
Inception

Date

Title V - Gross 02/01/11

   Beginning Market Value 1,099,552 99,321

   Net Deposits/Withdrawals -38,209 754,269

   Gain/Loss 80,233 287,986

   Ending Market Value 1,141,576 1,141,576

Title V - Gross Title V - Net Composite Benchmark
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9.0
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Fiscal
YTD

YTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

Title V - Gross 0.21 7.51 4.57 6.16 4.16 5.41 02/01/2011

Title V - Net 0.13 7.26 4.24 5.82 3.79 5.03 02/01/2011

Composite Benchmark 0.41 7.95 4.41 5.84 4.39 5.55 02/01/2011

Cabrillo College Foundation
Title V Portfolio Summary

As of August 31, 2019
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Allocation

Market
Value

($)
%

Performance(%)

Fiscal
YTD

YTD
1

Year
3

Years
5

Years
Since

Inception
Inception

Date

Title V - Gross 1,141,576 100.0 0.2 7.5 4.6 6.2 4.2 5.4 02/01/2011

   Title V - Net 0.1 7.3 4.2 5.8 3.8 5.0

   Composite Benchmark 0.4 7.9 4.4 5.8 4.4 5.5

Global Core Equity 334,861 29.3 -3.0 11.2 -1.0 - - 0.4 05/01/2018

   MSCI AC World Net -2.1 13.8 -0.3 - - 2.3

US Core Fixed Income 726,186 63.6 1.7 6.8 7.7 - - 6.7 05/01/2018

   BC Agg Intm Tr 1.6 6.4 7.8 - - 6.7

Putnam Short Duration 80,529 7.1 0.5 2.1 2.6 - - 2.5 05/01/2018

   FTSE T-Bills 30 Day 0.4 1.6 2.3 - - 2.2

Cabrillo College Foundation
Annualized Performance Summary

As of August 31, 2019
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