
Interest-Rate Sensitivity
  Ltd       Mod        Ext

Cr
ed

it 
Q

ua
lit

y
Lo

w
    

   M
ed

    
 H

ig
h

www.domini.com
1-800-582-6757

Domini Impact Bond FundSM

Fund Facts as of 9/30/2018
A U.S. fixed-income fund designed to help you achieve your 
financial goals and build a better world.

* These statistics are provided by Wellington Management as calculated by its proprietary portfolio management system.
Effective Duration is the market-value-weighted average of the effective duration of all securities, which is a measure of 
bond price sensitivity to the change in interest rates. Yield to Maturity is the sum of the total return expected on all securi-
ties when held to maturity. Years to Maturity is the market-value-weighted average of the time until the securities mature. 
Yield to Worst is the sum of the total return expected on all securities in a worst-case call scenario. Years to Worst is the 
market-value-weighted average of the time until the earliest date the securities can be called.
**Portfolio Holdings as of 9/30/18 excluding cash & cash equivalents, cash offsets, futures, and swaps, with the exception 
of short-term U.S. Agency Bonds and Certificates of Deposit.

Key Facts:
Manager: Domini Impact Investments LLC
Submanager: Wellington Management Company LLP
Inception Date: 6/1/2000
Net Assets: $153.6 million
Dividends: Accumulated daily, distributed monthly
Capital Gains: Distributed annually
Fund Type: Intermediate, Investment-grade bond 
Fund Objective: Current income and total return

Wellington Management 
Company

•	 Highly disciplined 
systematic security-
selection process

•	 Portfolio construction and 
trading

Investment Strategy & Process:

Environmental, Social & Financial 
Value Creation

ESG research guided by 
Impact Investment Standards

•	 Over-arching goals: 
universal human 
dignity & environmental 
sustainability

•	 Proprietary industry-
specific key performance 
indicators

•	 Industry exclusions include:
•	 Tobacco, alcohol & gambling
•	 Weapons & firearms
•	 Nuclear power
•	 Coal mining
•	 Fossil fuel owners/producers†

•	 Business 
alignment

•	 Quality of 
stakeholder 
relations

•	 Increasing 
access to capital

•	 Creating public 
goods

•	 Filling capital 
gaps

Investment
Universe

Corporate
Issuers

Non-Corporate
Issuers

Domini-Eligible
Debt Securities

Domini Impact
Bond Fund

Activism & Public Policy Work
•	 Speak out on public-policy 

issues where we believe we 
can bring a unique investor 
perspective

Issuer evaluations based on:

Fund

Bloomberg 
Barclays U.S. 

Aggregate Index

Number of Holdings 405 10,113

Number of Issuers 198 957

Effective Duration 5.83 5.82

Yield to Maturity 4.13% 3.46%

Years to Maturity 9.40 8.25

Yield to Worst 4.01% 3.46%

Years to Worst 9.14 8.21

Characteristics & Statistics as of 9/30/18*

Credit-Quality Distribution as of 9/30/18**

 AAA/Aaa (3.4%)
 AA/Aa (58.7%)
 A (10.5%)
 BBB/Baa (15.4%)
 BB/Ba (5.6%)
 B (3.2%)
 CCC/Caa or Lower (<0.1%)
 Not Rated (3.3%)

Sector Distribution as of 9/30/18**

 Agency Mortgage-Backed Securities (43.3%)
 Investment-Grade Credit (26.4%)
 U.S. Government Agency Obligations (9.3%)
 Commercial Mortgage-Backed Securities (6.7%)
 Bank Loans (4.7%)
 Foreign Government Obligations (3.5%)
 High Yield Credit (3.0%)
 Tax Exempt Municipal (1.1%)
 Developed Non-US Dollar Denominated (0.9%)
 Asset Backed Securities (0.5%)
 Emerging Market Debt (0.3%)
 Certificates of Deposit (0.3%)
 Options (0.1%)

† Integrated Oil & Gas and Oil & Gas Exploration 
& Production Indsutries as defined by the Global 
Industry Classifcation System (GICS)



1 Year 3 Years 5 Years 10 Years 2017 2016 2015 2014 2013 2012 2011 2010 2009 2008
DSBFX - 1.22 1.66 1.67 2.99 3.85 3.44 -0.46 3.74 -1.97 2.50 5.85 4.74 5.77 5.69
DSBIX1 -0.94 1.90 1.94 2.99 4.16 3.66 -0.17 3.87 -1.76 2.89 5.85 4.74 5.77 5.69
Bloomberg Barclays 
U.S. Aggregate Index - 1.22 1.31 2.16 3.77 3.54 2.65 0.55 5.97 -2.02 4.21 7.84 6.56 5.93 5.24

Average Annual Total Returns (%) as of 9/30/18 Calendar Year Returns (%)

Domini Impact Bond FundSM

Fund Facts as of 9/30/2018

Past performance is no guarantee of future results. The Fund’s returns quoted above 
represent past performance after all expenses. The returns reflect any applicable expense 
waivers in effect during the periods shown. Without such waivers, returns would be lower. 
Investment return, principal value, and yield will fluctuate. Your shares, when redeemed, 
may be worth more or less than their original cost. An investment in the Fund is not a bank 
deposit. The Fund is not insured and is subject to credit, interest rate, liquidity, and market 
risks. Investing internationally involves special risks, such as currency fluctuations, social 
and economic instability, differing security regulations and accounting standards limited 
public information possible changes in taxation, and periods of illiquidity. You may lose 
money. Call 1-800-762-6814 or visit www.domini.com for performance information current 
to the most recent month-end, which may be lower or higher than the performance data 
quoted.
The Fund charges a 2.00% redemption fee on sales or exchanges of shares made less 
than 30 days after the settlement of purchase or acquisition through exchange, with certain 
exceptions. Certain fees and expenses also apply to a continued investment in the Fund and 
are described in the prospectus. See the Fund’s current prospectus for further information.
Total return for the Fund is based on the Fund’s net asset values and assumes all dividends 
and capital gains were reinvested. The returns do not reflect the deduction of fees and taxes 
that a shareholder would pay on Fund distributions or the redemption of Fund shares.
During periods of rising interest rates, bond funds can lose value. Some of the Fund’s 
community development investments may be unrated and may carry greater credit risks 
than the Fund’s other holdings. The Fund currently holds a large percentage of its portfolio 
in mortgage-backed securities. During periods of falling interest rates, mortgage-backed 
securities may prepay the principal due, which may lower the Fund’s return by causing it to 
reinvest at lower interest rates.
TBA (To Be Announced) securities involve the risk that the security the Fund buys will lose 
value prior to its delivery. There also is the risk that the security will not be issued or that 
the other party to the transaction will not meet its obligation, which can adversely affect the 
Fund’s results. 
The Fund may hold a substantial portion of its assets in the direct obligations of U.S. 
government agencies and government-sponsored entities, including Fannie Mae and 
Freddie Mac, and in the mortgage-backed securities of Government National Mortgage 
Association (Ginnie Mae), Fannie Mae, and Freddie Mac. Although the U.S. government 
has provided financial support to Fannie Mae and Freddie Mac, there can be no assurance 

Investor Institutional1

Ticker DSBFX DSBIX
CUSIP 257132209 257132829
Inception Date 6/1/00 11/30/11
Net Assets ($ millions) 140.2 13.4
Annual Expense Ratio2 Gross: 1.10% / Net: 0.87% Gross: 0.96% / Net: 0.57%
Initial Sales Fee None None
Minimum Investment Standard/Retirement & Custodial Accounts $2,500/$1,500 $500,000

Share Classes

1. Institutional shares are available to qualified endowments, foundations, religious organizations, nonprofit entities, individuals and certain corporate or similar institutions that meet the minimum 
investment requirements. If you do not meet the minimum investment requirements, please refer to the Investor shares.
2. Domini Impact Investments LLC has contractually agreed to waive certain fees and/or reimburse certain ordinary operating expenses in order to limit Investor and Institutional share expenses to 
0.87% and 0.57% respectively, of the average daily net assets per annum of each class until 11/30/18, absent an earlier modification approved by the Fund’s Board of Trustees. The Funds’ Investor 
and Institutional share classes’ performance would have been lower had these caps not been in place. Although the Fund is no-load, certain fees and expenses apply to a continued investment and 
are described in the prospectus. 

1. Institutional shares were not offered prior to 11/30/11. All performance information for time periods beginning prior to 11/30/11 is the performance of the Investor shares. This performance has not 
been adjusted to reflect the lower expenses of the Institutional shares.

that it will support these or other government-sponsored enterprises in the future. Ginnie 
Maes are guaranteed by the full faith and credit of the U.S. Treasury as to the timely 
payment of principal and interest. Freddie Macs and Fannie Maes are backed by their 
respective issuer only, and are not guaranteed or insured by the U.S. government or the 
U.S. Treasury. The reduction or withdrawal of historical financial market support activities 
by the U.S. Government and Federal Reserve, or other governments/central banks could 
negatively impact financial markets generally, and increase market, liquidity and interest 
rate risks which could adversely affect the Fund’s returns. Investments in derivatives can 
be volatile. Potential risks include currency risk, leverage risk (the risk that small market 
movements may result in large changes in the value of an investment), liquidity risk, index 
risk, pricing risk, and counterparty risk (the risk that the counterparty may be unwilling or 
unable to honor its obligations).
The Bloomberg Barclays U.S. Aggregate Index (“BBUSA”) is an index representing 
securities that are U.S. domestic, taxable, and dollar denominated and covering the U.S. 
investment grade fixed rate bond market, with index components for government and 
corporate securities and asset-backed securities. You cannot invest directly in an index.
The composition of the Fund’s portfolio is subject to change. The Domini Funds maintain 
portfolio holdings disclosure policies that govern the timing and circumstances of disclosure 
to shareholders and third parties of information regarding the portfolio investments held 
by the Funds. Visit www.domini.com to view the most current list of the Fund’s holdings. 
Obtain a copy of the Fund’s most recent Annual or Semi-Annual Report, containing a 
complete description of the Fund’s portfolio, by calling 1-800-762-6814 or at www.domini.
com.
Carefully consider the Fund’s investment objectives, risk factors and charges and expens-
es before investing. This and other information can be found in the Fund’s prospectus, 
which may be obtained by calling 1-800-762-6814, or at www.domini.com. Please read the 
prospectus carefully before you invest or send money.

 is a service mark of Domini. Domini® is a registered service mark of Domini Impact 
Investments LLC (“Domini”). 
The Fund is distributed by DSIL Investment Services LLC (DSILD). Domini Impact 
Investments LLC (Domini) is the Fund’s investment manager. The Fund is subadvised by 
Wellington Management Company LLP. DSILD and Domini are not otherwise affiliated with 
Wellington Management Company LLP. 10/18


