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Thousands of starfish washed ashore.
A little girl began placing them back in the water
so they wouldn’t die.
“Don’t bother, dear,” her mother said,
“it won’t make a difference.”

The girl stopped for a moment and
looked at the starfish in her hand.
“It will make a difference to this one.”
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LETTER TO SHAREHOLDERS

Dear Fellow Shareholder,

In thinking about the six months ending on January 31, 2023, the phrase of
Shakespeare’s Macbeth, “full of sound and fury and signifying nothing,” comes
to mind. We saw days of extreme optimism followed by dismal headlines only
to revert again the following day. But when all was said and done, the semi-
annual period resulted in a 1.3% decline of the S&P 500, a widely followed
broad U.S. stock market index. That’s minor when taken in context of the
swings of the period. Considering that interest rates were raised by the Federal
Reserve five times, a record for a six-month period, this sideways drift was
quite remarkable, and an indication that investors feel some confidence that the
economy will benefit from these actions.

There were several reasons a major sell-off could have taken place. In addition
to higher rates, we saw catastrophic weather pummel most of the globe and
certainly most of our country. The war in Ukraine has not resolved. Our
politicians still remain at opposite sides of the chasm on most policy decisions.
Regulators ignored cryptocurrency and it imploded, destroying wealth as it did
so0. Yes, during such a period, a relatively flat stock market could be interpreted
as a strong statement of confidence.

Among this dizzying swirl of events, there was one especially bright spot of
special interest to responsible investors. The United Nations Biodiversity
Conference (also known as the Biodiversity COP135), held in Montreal, Canada,
produced an important, quite possibly planet-saving agreement to protect our
natural world. 188 nations agreed to several key strategies aimed at preserving
those species now at risk. One resolution is that transnational companies and
financial institutions should shoulder a part of the burden by monitoring and
disclosing their impacts on biodiversity.

There are those who argue that species loss doesn’t really matter to humans.
But consider the effects of severe weather. Would the shorelines be better
protected if oysters still thrived along them? Would watersheds naturally
channel excess capacity downstream if wolves still kept deer off the banks,
thereby allowing vegetation to secure the channel? While the Kunming-
Montreal Global Biodiversity Framework of the Biodiversity COP 15 has been
adopted and outcomes are difficult to predict, the call for action is evidenced by
the consensus of a vast number of nations. This provides hope that we can find
a path forward to live in harmony with nature.



Each year we provide a topical essay that we believe is of interest to our
shareholders. To celebrate the adoption of the Global Biodiversity Framework,
Amy Domini’s essay “Back to Nature,” first published in 2014, seemed written
for such an occasion. After almost ten years, the relevance and messages of this
piece resonate today. Amy’s reflection that “untouched places gave me the
ability to find peace in a bird’s stare” stirs us to recognize the value of nature in
our lives. And her forthright challenge — to conserve more and live with less —
is a reminder that we all have a role in protecting our planet.

We at Domini remain convinced that responsible investors are an essential part
of the solution. We have long believed that we can harness the power of finance
to help build a better future for all. We thank you for your ongoing support of
the field and for your investment with us.

K Dot

Carole Laible Amy Domini
CEO Founder and Chair
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BACK TO NATURE

In this essay, Amy shares some personal memories about the virtues of spending time in
nature. Companies, and we as consumers, hold a responsibility to safequard nature and
biodiversity. She sheds a light on what we need to do to get this done.

For most of my life, I have enjoyed taking long walks by myself in the woods
and fields. When I was a young girl, these walks might have lasted a couple of
hours. We lived in the Berkshire foothills, so the woods were hilly and full of
boulders. As I grew into my teens and twenties, I spent time on Cape Cod and
learned about walking over sandy beaches and rocky shores. In recent years,
Pve largely returned to the woods, where beaten trails are shaded and filled
with discoverable wonders.

Walks provide a person with a chance to accomplish a great deal. One gets a bit
of exercise, a chance to meditate, a chance to discover and, for some, the thrill
of exhaustion. As a young girl, T could walk through woods that led to a cow
farm. It was only because of an old stone wall that I knew a farm had once been
on that location. There was a spongy spot marking a shallow spring, and it was
surrounded by a yellow flower I knew was cowslip because I was a Girl Scout
and studied such things.

Once, as I was resting against a fallen tree that often had bugs and mushrooms
on it, a small bird stopped nearby. We locked eyes and stared at each other for
a long time. When I went home, I tried to identify it but failed. Another area
had small birch trees, some white and some black. The black birch has bark
that is sweet, like spearmint, and I’d stop and suck on bits of it. The thin white
birch trees were supple. I could pull their heads low and grab a spot. Then with
a little jump I’d be lifted off my feet and gently set down in another spot.

Pristine natural environments give us a gift, and that gift is a lasting one.
Pristine places are important. Much as I love the manicured parks of the great
cities, and much as I love the manicured little garden on my own land, it was
the earlier experience of untouched places that gave me the ability to find peace
in a bird’s stare.

Today, I work with ethical investors, and I recognize that our natural
environment is an important partner to humankind and to corporations.
Corporations depend heavily on a functional natural ecosystem for so many
things, but do they recognize that in a partnership there is give and take? That’s
what ethical investors care about. For example, most U.S. home-building
companies have a business model that is not great for the planet. They find a
pristine place and put in roads and yards and houses. The houses they build
have terrible carbon footprints and must be arrived at by car, another
environmental problem. But in England, the laws are different. Houses are
frequently built on old brownfields and other land that has been despoiled.



These houses are situated near public transit and bike lanes and are ecologically
designed to function as a small village. The website of one company speaks of
building around the centuries-old hedges that stood on the land.

So, there is good news. Climate change has not gone unnoticed by institutional
investors, who for some years now have been putting pressure on corporate
leadership to disclose their carbon footprints, to reduce their waste, and to
manage their affairs with greater ecological efficiency. There is also good news
on the corporate side as more and more companies take steps to do a better job.

Corporations depend heavily on a functional natural
ecosystem for so many things, but do they recognize
thatin a partnership there is give and take?

Corporations in and of themselves are a problem, but they are not the only one.
They survive by selling what people believe they need, or at least want. Who
has not seen photographs of children living in favelas built on garbage heaps?
Who has not seen photographs of children dipping a cup into a barrel of water,
a barrel clearly labeled as containing hazardous materials? These children will
never take a long walk out to where the birch trees sway. You and I are the
problem, and the reason is our uncontrolled consumption.

Face it: Those reading this column have more than they need. A small home
with sparse furnishings and a couple of changes of clothes was plenty for
millennia. But because we want more, we feed the beast. And the beast of
capitalism finds ways to get us more stuff at a price point we feel good about.
That means creating externalities, like not caring where our T-shirt was made
or how the copper was mined. We privatize profit to get to get ourselves stuff,
while channeling the health and environmental costs onto those poor young
children.

It is important that we enjoy and protect pristine spaces. It is also important
that we live without every delight our minds can imagine. The pristine space
and natural joys of childhood are giving way to our quest for stuff; when you
think it through, that’s just wrong.



An investment in the Domini Funds is not a bank deposit and is not
insured. Investing involves risk, including possible loss of principal. The
market value of Fund investments will fluctuate.

An investment in the Domini Impact Equity Fund is subject to certain risks, including impact
investing, portfolio management, information, market, mid- to large-cap companies, and small-
cap companies risks. An investment in the Domini International Opportunities Fund is subject to
certain risks, including foreign investing, geographic focus, country, currency, impact investing,
portfolio management, and information risks. An investment in the Domini Sustainable Solutions
Fund is subject to certain risks, including sustainable investing, portfolio management,
information, market, mid- to large-cap companies, and small-cap companies risks. An investment
in the Domini Impact International Equity Fund is subject to certain risks, including foreign
investing and emerging markets, geographic focus, country, currency, impact investing, portfolio
management, and quantitative investment approach risks. Investing internationally involves
special risks, such as currency fluctuations, social and economic instability, differing securities
regulations and accounting standards, limited public information, possible changes in taxation,
and periods of illiquidity. These risks may be heightened in connection with investments in
emerging market countries. An investment in the Domini Impact Bond Fund is subject to certain
risks, including impact investing, portfolio management, style, information, market, interest rate,
and credit risks.

The Adviser’s evaluation of environmental and social factors in its investment selections and the
timing of the Subadviser’s implementation of the Adviser’s investment selections will affect the
Fund’s exposure to certain issuers, industries, sectors, regions, and countries and may impact
the relative financial performance of the Fund depending on whether such investments are in or
out of favor. The value of your investment may decrease if the Adviser’s or Subadviser’s
judgment about Fund investments does not produce the desired results. There is a risk that
information used by the Adviser to evaluate environmental and social factors, may not be readily
available or complete, which could negatively impact the Adviser’s ability to evaluate such factors
and Fund performance.

This report is not authorized for distribution to prospective investors of the Domini Funds
referenced herein unless preceded or accompanied by a current prospectus for the
relevant Fund. Nothing herein is to be considered a recommendation concerning the merits of
any noted company, or an offer of sale or solicitation of an offer to buy shares of any Fund or
company referenced herein. Such offering is only made by prospectus, which includes details as
to the offering price and other material information. Carefully consider the Funds’ investment
objectives, risk factors and charges and expenses before investing. This and other important
information can be found in the Funds’ prospectus, which may be obtained by calling 1-800-582-
6757 or at domini. com.

The Domini Funds are only offered for sale in the United States. DSIL Investment Services LLC,
Distributor, Member FINRA. Domini Impact Investments LLC is the Funds’ Adviser. The Funds
are subadvised by unafilliated entities. 3/23



DomiNI IMPACT EQuUITY FUND
Fund Performance and Holdings

The table and bar chart below provide information as of January 31, 2023
about the ten largest holdings of the Domini Impact Equity Fund and its
portfolio holdings by industry sector:

TEN LARGEST HOLDING (Unaudited)

% NET % NET
SECURITY DESCRIPTION ASSETS SECURITY DESCRIPTION ASSETS
Apple, Inc. 7.9% Tesla, Inc. 1.7%
Microsoft Corp. 6.8% Visa, Inc. Class A 1.4%
Alphabet, Inc. Class A 4.1% Procter & Gamble Co. (The) 1.2%
Amazon.com, Inc. 3.4% Home Depot, Inc. (The) 1.2%
NVIDIA Corp. 1.7% Mastercard, Inc. Class A 1.2%

PORTFOLIO HOLDINGS BY INDUSTRY SECTOR (% OF NET ASSETS) (Unaudited)

Information Technology 33.3%
Health Care 14.2%
Financials 10.5%
Consumer Discretionary 10.3%
Communication Services 8.2%
Industrials 6.5%
Consumer Staples 6.1%
Real Estate 2.7%
Materials 2.4%
Utilities 0.7%
Other Assets, less liabilities 5.1%

1 1 1 1 1 1 ]
0% 5% 10% 15% 20% 25% 30% 35%

The holdings mentioned above are described in the Fund’s Portfolio of Investments as of 1/31/2023, included herein.
The composition of the Fund’s portfolio is subject to change.

The Global Industry Classification Standard (“GICS” was developed by and is the exclusive property and a service
mark of MSCI Inc. (“MSCI”) and Standard & Poor’s, a division of The McGraw-Hill Companies, Inc., (“S&P”) and is
licensed for use by Domini Impact Investments. Neither MSCI, S&P nor any third party involved in making or compiling
the GICS or any GICS classifications makes any express or implied warranties or representations with respect to such
standard or classification nor shall any such party have any liability therefrom.



DOMINIIMPACT EQUITY FUND

AVERAGE ANNUAL Investor Class A Class A | Institutional | Class Y |S&P 500
TOTAL RETURNS shares shares shares shares shares
as of 1/31/2023 (with 4.75% | (without
(Unaudited) maximum Sales

Sales Charge) | Charge)
1 Year -13.28% -17.50% -13.38% | -13.06% |-13.14% | -8.22%
5 Year 7.59% 6.52% 7.57% 7.95% 7.88% | 9.54%
10 Year 10.11% 9.56% 10.09% 10.50% 10.42% | 12.68%

NOTE: The Fund’s current investment strategy commenced on December 1, 2018, with SSGA
Funds Management, Inc as its subadviser. Performance information for periods prior to
December 1, 2018, reflects the investment strategies employed during those periods.

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, Fund performance 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. Call 1-800-582-6757 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. A 2.00% redemption fee applied on sales or exchanges of shares made
less than 30 days after the settlement of purchase or acquisition through exchange, with certain
exceptions. The redemption fee was waived by the Fund’s Board of Trustees and was no longer
imposed by the Fund effective August 16, 2021. Quoted performance data does not reflect the
deduction of this fee, which would reduce the performance quoted. See the prospectus for further
information.

Per the prospectus dated November 30, 2022, the Fund’s annual operating expenses totaled
1.05% and 0.73% (gross and net) for Investor and Institutional shares, respectively, and
1.37%/1.09% and 1.02%/0.80% (gross/net) for Class A and Class Y shares, respectively. The
Fund’s adviser has contractually agreed to waive certain fees and/or reimburse certain ordinary
operating expenses in order to limit Investor, Class A, Institutional, and Class Y share expenses to
1.09%, 1.09%, 0.74% and 0.80%, respectively. These expense limitations are in effect through
November 30, 2023, absent an earlier modification approved by the Funds’ Board of Trustees.

The table does not reflect the deduction of taxes that a shareholder would pay on Fund distributions or the redemption
of Fund shares. Total return for the Fund is based on the Fund’s net asset values and assumes all dividend and capital
gains were reinvested.

An investment in the Fund is not a bank deposit and is not insured. The Fund is subject to certain risks, including loss
of principal, impact investing, portfolio management, information, market, mid- to large-cap companies, and
small-cap companies risks. You may lose money.

The Standard & Poor’s 500 Index (S&P 500) is an unmanaged index of common stocks. Investors cannot invest
directly in the S&P 500.
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DomiNI IMPACT EQuUITY FUND
PORTFOLIO OF INVESTMENTS
January 31, 2023 (Unaudited)

SECURITY

Long Term Investments — 94.9%
Common Stocks — 94.9%
Communication Services — 8.2%

Alphabet, Inc., Class A (@) « . v veen i
AT, NGttt e e
Charter Communications, Inc., Class A (@) .......ooo....
Comcast Corp., Class A ..o e
Electronic Arts, INC.o v v e ettt
Lumen Technologies, INC.. .o oo i e
Netflix, INC. (@), . oo
New York Times Co. (The), Class A .. .......ccooiio...
SoftBank Group Corp. ADR . ..o i et
TELUS COrp. v v
T-Mobile US, INC. (@) .+ v v oo e e e e e
Verizon Communications, INC... ..o,
Walt Disney Co. (The) (@) -« oo v e

Consumer Discretionary — 10.3%

AmMazon.com, INC. (@)« « v v vt e
APEIV PLC (@) v vttt et e e e
Best Buy Co., INC.v vt e
BorgWarner, InC. ...
Bright Horizons Family Solutions, Inc. (@). .. .............
Chipotle Mexican Grill, INC. (@)« v oo v v e
Cie Generale des Etablissements Michelin SCA ADR
Dollar General Corp. «vvve i e e e
eBay, INC. oo
EtSy, INC. (@) v e e
Garmin, Ltd. ..o
Gildan Activewear, INC. ..o et s
Home Depot, InC. (The) .. .covvee e
Lowe's COS., INCoe v o i
MercadoLibre, INC. (@). o« oo v e
NIKE, InC., Class B. .o it et
NIO, INC.ADR (@) v v v e e e ettt
NVR, INC. (@) + ot ettt e e ettt et e
Sony Group Corp. ADR ..o
Starbucks Comp. v v e
Tapestry, INC. oo
Target CoMP. o v et
Tesla, INC. (@) v e e e
TIXCOS., INC. vt e

SHARES

VALUE

360,300 $ 35,612,052

227,885
3,058
138,121
8,718
33,100
14,138
62,327
62,164
44,694
19,900
125,395
58,593

285,580
8,600
6,349
7,200
2,000

917
47,400
7,200
17,100
4,000
5,046
5,300
32,851
19,841
1,550
40,449
48,700
100
39,755
35,967
8,000
14,751
85,599
34,700
1,508
11,800
2,200

4,642,017
1,175,220
5,435,061
1,121,832

173,775
5,002,873
2,171,473
1,470,179

963,156
2,971,269
5,212,670

6,356,754
72,308,331

29,451,865
972,574
563,283
340,416
153,560

1,509,731
747,972
1,681,920
846,450
550,320
498,949
166,049
10,649,309
4,131,888
1,831,620
5,150,371
587,809
527,000
3,556,482
3,925,438
364,560
2,539,237
14,827,459
2,840,542
821,308
365,092
296,868

89,898,072



DomiNI IMPACT EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

SECURITY

Consumer Staples - 6.1%

Campbell SOUP CO. v s
Church & Dwight Co., INC..v v vt
(@ o7 o) @ TN L a1 IS
Colgate-Palmolive CO. .o v vt
Costco Wholesale Corp.. .o e vt e
Estee Lauder Cos., Inc. (The), Class A .. .ot
General Mills, INC.. v v v e s
HaleoN PLC ADR (@) « v vt e e e e e e e e e e e e e et e
IM Smucker Co. (The) v v e
Keurig Dr Pepper, INC. . ..ot
Kimberly-Clark Corp. .. u it e
Kraft HeinZz Co. (The) . oo vt e e e e e e
Kroger Co. (The). . oo v it e e e i
Lamb Weston Holdings, INC. ..o v v v
L'Oreal SA ADR. . .ttt e
McCormick & Co., INCev v et
Mondelez International, Inc., Class A ... ...t
PEPSICO, INC. e e e e
Procter & Gamble Co. (The) . . oo et e
SUNOPLA, INC. (@). + v v et e e e e e e e
SYSCO COMP s e ettt et e e
Unilever PLC ADR . . ottt e e e e e e e e
Walgreens Boots Alliance, INC.. ..« oot i e

Financials - 10.5%

AlAC, INC. ot e e
AGNC Investment Corp. ..ottt
AllState COMP. « v vttt et e e e e e
American EXPress Co.. v v ettt e e e
Annaly Capital Management, INC. ... ..o oo
AN PLG, Class A ottt e
Banco do Brasil SA ADR . ..ottt e
Bank of America Corp.. v vvu et
Bank of Montreal . ...
Bank of New York Mellon Corp. (The). ..o oo iie i
Bank of Nova Scotia (The) . ...t e e
BlackRock, INC. ..o
Canadian Imperial Bank of Commerce ...,
Capital One Financial Corp. ... vvu it e
Choe Global Markets, INC. ..ot i e et e
Charles Schwab Corp. (The). . .o v e
Chubb, Ltd.. oot
Cincinnati Financial Corp. . ... e
CItIgroUP, INCeu v et e e
CME Group, INC.. oo e e
(@0} 1T 4 er= YA Lo
Commerce Bancshares, INC. ..o oo e et
Discover Financial ServiCes . . .. vv v ittt et e

10

SHARES

6,491
7,712
4,000
26,625
14,203
6,777
18,899
90,325
3,346
27,600
10,918
25,423
21,311
4,500
38,500
8,800
44,047
44,131
76,125
260,887
16,403
79,585
23,048

18,415
18,200
8,500
17,448
14,775
6,300
44,600
225,054
20,831
23,600
36,266
4,434
28,300
12,118
3,300
48,878
12,387
5111
60,608

$

VALUE

337,078
623,592
578,760
1,984,361
7,259,721
1,877,771
1,480,926
731,633
511,269
973,728
1,419,449
1,030,394
951,110
449,505
3,179,138
661,056
2,882,436
7,547,284
10,838,677
2,131,447
1,270,576
4,066,793
849,549

53,636,253

1,353,502
211,120
1,091,995
3,052,179
346,769
2,007,684
365,274
7,984,916
2,096,432
1,193,452
1,963,079
3,366,337
1,291,046
1,442,042
405,504
3,784,135
2,817,919
578,310
3,164,950
2,048,903
304,530
258,586
1,003,878



DomiNI IMPACT EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)

January 31

SECURITY

, 2023 (Unaudited)

Financials (Continued)

DNB Bank ASA

ADR

East West Bancorp, INC.. . oo e oo

Equitable Holdi

NGS, INC. ot

Everest Re Group, Ltd. ...
FactSet Research Systems, INC. ..o i et
Fifth Third BanCorp « v v v et ettt e e e e e eieae e

First Republic B

ANK L

Hartford Financial Services Group, Inc. (The) . ... ..o,
Huntington Bancshares, InC.. ... .o
Intercontinental Exchange, INC.. . ..o oo

Invesco, Ltd.. .
KeyCorp. ....

London Stock Exchange Group PLC ADR. . ..o v i i ee e
ME&T BanK COm. . v v v et et e et e et e e e et e e

MarketAxess H

oldings, INC. v v e

Marsh & McLennan Cos., INC.u v vt i e e e e

MetLife, Inc.. .
Moody's Corp.

Morgan Stanley. . ...

MSCI, Inc. ...
Nasdag, Inc.. .
Northern Trust

Lo o

PNC Financial Services Group, InC. (The). . ..o o o v v
Principal Financial Group, INC.. .« v v i et
Progressive Corp. (The) . . ..ot
Prudential Financial, INC. .. ..ot

Raymond Jame
Regions Financ

sFinancial, INC. .. ..o
Lo o T

S&P Global, INC.. oot

Signature Bank
T Rowe Price G

FOUP, INCou e e

Toronto-Dominion Bank (The) . ...t

Travelers Cos.,
Truist Financial
US BanCorp. .

NG (TE) e et e
Lo ¢ o

W R Berkley Corp. .ottt e
Zions Bancorp NA .o s

Health Care -
AbbVie, Inc.. .

14.2%

Agilent Technologies, INC.. . ..ot et

Alcon, Inc. . ..
Align Technolo
Alnylam Pharm
Amgen, Inc.. .

Y, INC. (@) e e et
aceuticals, INC. (@) ..o v i

AstraZeneca PLC ADR . ..ottt
Becton Dickinson and Co.. v vv ettt e

Biogen, Inc. (a)

SHARES

28,740
49,344
11,600
1,300
1,200
21,956
5,800
9,993
46,000
17,595
13,803
30,900
45,600
5,500
1,100
15,830
18,600
5,114
41,759
2,505
12,900
6,600
12,849
7,600
18,658
11,661
6,450
29,528
10,458
2,000
7,011
56,817
7,416
42,202
43,416
6,700
5,000

56,752
9,600
15,762
2,300
3,800
17,019
96,100
9,051
4,667

$

VALUE

536,001
3,874,491
372,012
454,597
507,528
796,783
817,104
775,557
697,820
1,892,342
255,494
592,971
1,049,712
858,000
400,235
2,768,825
1,358,172
1,650,543
4,064,403
1,331,558
776,451
640,002
2,125,610
703,380
2,544,018
1,223,705
727,366
695,089
3,921,122
257,900
816,571
3,932,873
1,417,346
2,084,357
2,162,117
469,938
265,800

91,950,335

8,385,108
1,459,968
1,185,460

620,379

860,320
4,295,596
6,282,057
2,282,843
1,357,630

11



DomiNI IMPACT EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

SECURITY SHARES VALUE
Health Care (Continued)

BioMarin Pharmaceutical, INC. (@). .« oo o i i 5,800 $ 669,030
Bio-Rad Laboratories, Inc., Class A (@) v« oo v e v e i 700 327,222
Bio-Techne CorP. . v ettt et e e e 5,200 414,232
Bristol-Myers Squibb Co. ... oo 68,401 4,969,333
Catalent, INC. (@)« v v v e et 5,500 294,525
Cooper Cos., INC. (The). « .ot e 1,600 558,288
CSL, Ltd. ADR . ettt 31,000 3,268,330
Danaher Comp. ottt e e e 21,215 5,608,822
DENTSPLY SIRONA, INC. v vttt e e e e e e e e 6,416 236,301
DEXCOM, INC. (@) v et et e e e e e e e e e e 15,510 1,660,966
Edwards Lifesciences Corp. (@). .« vvvne e e i 19,572 1,501,172
GENMAD A/S ADR (3) .+ v vt et e e e e 20,500 802,575
Gilead SCIENCES, INC.. vttt e e e e e 40,146 3,369,855
GSK PLC ADR . ottt e 64,800 2,284,848
Guardant Health, INC. (@) .o oot i i e e 3,300 103,719
Henry Schein, INC. (@) « v v oo e 4,200 361,830
HOIOGIC, INC. (@)« v v e e e e e e e e e 53,882 4,384,378
IDEXX Laboratories, INC. (@) «« v vvi et 2,619 1,258,430
HUMING, INC. (8) + v v ettt e e e e e e e e e 5,049 1,081,496
INCYtE COMP. (@)« v e e e e e e e e e e e 5,800 493,812
Inspire Medical Systems, INC. (@), «« v oo oo v e 5173 1,309,079
INSUIET COMP. (@) « v v v et e e e e e e e e 2,200 632,104
Intuitive Surgical, INC. (A) v v v v v e 11,300 2,776,297
Koninklijke Philips NV. . ..o e 29,076 497,781
Lonza Group AG ADR .. oot 24,000 1,371,120
MaSImMO COMP. (@) + v v vttt e et e e e e et e e 1,400 238,112
Merck & Co., INC. vt e e 81,135 8,714,710
Merck KGaA ADR. . .ottt e 20,900 870,276
Mettler-Toledo International, Inc. (@). .. ..o i i 690 1,057,715
MOderna, INC. (A) « v v vttt e e e e e 10,700 1,883,842
Neurocrine Biosciences, INC. (@) « . oo v e it et 3,100 343,883
Novo Nordisk A/S ADR . . ..ottt e e e 51,978 7,213,507
Organon & €O, v v v ittt et e e e 22,995 692,839
PerkinEImer, INC.. .o e e 4,000 550,120
PEIZer, INC. e et e e 179,870 7,943,059
QIAGEN NV (@) e e v e ettt e e e e e e 7,600 372,400
Quest Diagnostics, INC.. v v v v 3,715 551,603
Regeneron Pharmaceuticals, INC. (@) « oo vvieein e 3,342 2,534,807
ReSMEd, INC.. vttt 4,646 1,061,007
SaNOfi ADR . et 72,916 3,583,092
SRAGEN, INC. (@) - v v v v e et e e e e et e s 12,149 1,694,543
Siemens Healthineers AG ADR. . ..ottt e e e 17,900 478,145
STERIS PLC .ttt e e e e 3,300 681,483
R0 T S o P 10,628 2,697,493
Takeda Pharmaceutical Co., Ltd. ADR . .. ..ot i 99,600 1,573,680
Teleflex, INC. .o 1,500 365,130
Thermo Fisher Scientific, InC. .. ... o e 12,588 7,179,314
Veeva Systems, INC., Class A (@) . v v v v v iiee e 4,506 768,498
Vertex Pharmaceuticals, INC. (3) .« vt e 8,243 2,663,313
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DomiNI IMPACT EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

SECURITY SHARES
Health Care (Continued)

Waters COmP. (@)« v v v ee et e et e e e e e e e e e e 1,963
West Pharmaceutical Services, INC. ... ovve it 2,300
Industrials - 6.5%

ABB, Ltd. ADR. .ottt 51,300
Allegion PLC . ..t 2,700
Ameresco, INC., Class A (@)« oo v ettt e 37,626
AO SMIth Corp. .« ot 4,100
Assa Abloy AB ADR ..o 62,342
Brambles, Ltd. ADR .. ..ottt 23,000
Carrier Global Corp.. .o vv it e 27,300
Central Japan Railway COADR . ..ottt 55,200
CH Robinson Worldwide, INC. ... oot e 3,800
(T2 S o o TP 2,800
Copart, INC. (@) « . v e et 13,500
CoStar Group, INC. (@) « v v v e et et e ettt 12,910
CUMMINS, NG et e e e e e e et et e ettt et 4,541
DEEIE & 0. vt vttt ettt e e 8,945
Donaldson Co., INC. v ettt e e e e e 4,000
Emerson Electric €O v vttt 19,026
Expeditors International of Washington, Inc. .......... ..., 5,300
FANUC Corp. ADR . ottt 61,200
Fastenal Co. o v vt e 18,458
Fortune Brands Home & Security, INC. .. ..ot 4,000
Generac Holdings, INC. (@) « v v v v e ettt 2,100
Graco, INC. vt e e e e e, 5,400
Hubbell, InC. ..o 1,800
AA, INC. (B) e vt et et e e e e 4,400
19 =5 o o 2,400
llinois Tool Works, INC.. oo v oo e e 8,652
Ingersoll Rand, INC.. .ot 12,869
JB Hunt Transport Services, INC.. .. oot 2,700
JetBlue Airways Corp. (@) « v v v v e e e et 10,288
KONE Oy ADR. . vt ittt e ettt e e 23,000
Lennox International, INC.. . ..ot 1,000
Y= e I e o T 6,900
Masterbrand, INC. (@) « oo e e 4,000
NideC Corp. ADR ..ttt et e e e e 63,156
NOFASON COMP. vttt et e e e e e e e e e e 1,600
Old Dominion Freight Line, INC. . ..o v v 3,200
Otis Worldwide COrp. vt e 13,200
OWENS COMING &+ vt ettt et e et e e et e e 3,133
Pentair PLC . et e 5,500
PIUG POWET, INC. (). + v v v e e e e e e et e e e et 19,000
Recruit Holdings Co., Ltd. ADR .. ..ot 228,100
RELX PLC ADR ottt et e e 60,900
Robert Half International, INC. .. .ot e 3,600
Rockwell Automation, INC.. ... ov v e 3,672

VALUE

$ 645,003
610,880

123,933,360

1,787,805
317,385
2,425,748
277,570
730,025
392,380
1,242,969
669,576
380,646
1,242,472
899,235
1,005,689
1,133,161
3,782,304
249,400
1,716,526
573,195
1,080,792
933,052
258,040
253,260
368,928
412,038
183,612
575,232
2,042,218
720,664
510,435
82,304
626,290
260,620
367,080
36,800
869,027
389,280
1,066,368
1,085,436
302,804
304,590
323,380
1,449,575
1,809,339
302,256
1,035,614
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DomiNI IMPACT EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

SECURITY
Industrials (Continued)

Schneider Electric SEADR . ..o it
Siemens AG ADR (@)« v oo v e e
Siemens Energy AG ADR . ..ot
SMC Corp. ADR . e
SNAP-0N, INC. vttt e
Stanley Black & Decker, INC.. v oo v i i
TOro Co. (The). . e
Trane Technologies PLC . ... oottt et
TreX €O, INC (@) - v e e e e e
United Parcel Service, Inc., Class B. ..o v oo v
United Rentals, INC. (@) .+« o oo e e e e e e e
Vestas Wind Systems A/SADR. . ..ot
Westinghouse Air Brake Technologies Corp. . ........oovionn..
Wolters Kluwer NV ADR. . ...
WW Grainger, INC. ..o et e e
Xylem, INC.

Information Technology - 33.3%

Accenture PLC, Class A ..ot
Adobe, INC.(3) + v it e
Advanced Micro Devices, INC. (@) .+« v v v vvvvvveas
ANalog DevICes, INC. . v ittt
Apple, INC.
Applied Materials, INC. . ..o
ASML Holding NV. . . oo e
Atlassian Corp., Class A (@) « v v vvi ettt
Autodesk, INC. (3) . oot e
Automatic Data Processing, INC. .. ..o
Broadcom, INC. . oot it
Cadence Design Systems, INC. (@). v v v v vviiie e eans
CiSCO SYStemMS, INC. v vttt e e
Cloudflare, Inc., Class A (@) « v oo v v e v
Crowdstrike Holdings, Inc., Class A (@) «..vvvivveviin .
Dropbox, INC., Class A (@) « v v v i et e
Enphase Energy, INC. (@)« « v v v v e vt
First Solar, INC. (8) . v v v et et e e
Fiserv, INC. (@) « v oo v et
FIVED, INC. (@)r v v ettt e e e e
Infineon Technologies AG ADR (@), « « v v v v oo ee e eeieee e e
QYT o ' T
International Business Machines Corp. ..........ovuuivannn...
INTUIL, INC. ot e e
[N o o
Lam Research Corp. ..o v vt
Mastercard, Inc., Class A .. ..ot e
Micron Technology, INC.. ..o vt
MICrOSOTt COMP. v v ettt et e e e e
NetAPD, INC. et

14

SHARES

89,400
51,136
14,900
40,200
1,700
4,754
3,200
7,407
3,600
23,393
2,200
94,100
5,691
8,300
1,470
5,800

20,300
14,961
51,750
16,411
481,696
27,502
13,100
4,600
16,747
13,268
12,613
8,784
120,991
8,600
6,900
8,400
32,803
2,900
18,700
2,300
38,300
132,379
29,066
8,822
4,510
4,400
27,152
34,700
239,261
7,008

VALUE

2,900,136
3,992,699
309,622
1,019,472
422,841
424,580
356,864
1,326,742
189,792
4,333,085
970,090
911,829
590,783
905,281
866,536
603,258

56,598,730

5,664,715
5,540,657
3,889,012
2,813,994
69,503,916
3,066,198
8,657,004
743,452
3,603,284
2,996,047
7,378,731
1,605,979
5,888,632
455,026
730,710
195,132
7,261,928
515,040
1,994,916
181,194
1,374,970
3,741,031
3,916,062
3,728,795
1,770,085
2,200,440
10,062,531
2,092,410
59,291,268
464,140



DomiNI IMPACT EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)

January 31, 2023 (Unaudited)

SECURITY SHARES
Information Technology (Continued)

NVIDIA €O et ettt e e e e e e e e e e e e 76,808
OKta, INC. (@) « v et et e e 5,000
Palo Alto Networks, INC. (@), « v v v v it e 36,054
PayCheX, INC. oo e 10,431
Paycom Software, INC. (@) « . v v v v vt 1,700
PayPal Holdings, INC. (@) .« .. oot 36,600
QUALCOMM, INC.e vt ettt e e e e e e e e e e 35,900
Roper Technologies, INC.. .. oot 3,357
Salesforce, INC. (3) « v v vt 31,134
ServiceNOW, INC. ().« v vt e ettt e e e e 6,500
Shopify, INC., Class A (@) v v v v v et e et 31,100
Snowflake, INC., Class A (@) . v v ettt et e 8,800
SPIUNK, INC. (@)« e e e e e e 5,200
STMicroelectronics NV . ..o e e e e 81,036
SYNOPSYS, INC. (@)« v et et e e e 4,943
Texas INstruments, INC. v v v v et e e 29,152
Visa, INC., Class A .o e 52,300
VMware, INC., Class A (@) « v v v ettt et e 7,396
WEX, INC. (@)« v ettt e et e et e et et e e e 1,316
Workday, InC., Class A (@) . « v v vttt 6,400
Zoom Video Communications, Inc., Class A @) .« oo vveeiiieiinennn. 13,431
Materials — 2.4%

Air Liquide SA ADR . . oot 83,510
Air Products and Chemicals, INC. .+ .o oot 7,159
APtarGroup, INC. . oo v e e 2,100
AVEry DenniSON COMP. . v v ettt et e et e e e e e e et 2,600
CRH PLC ADR .ot e e e e e e 24,400
Ecolab, INC. .ot e 8,248
International Paper Co. ...t e 11,700
LiNde PLC . ..ot 15,730
Mondi PLC ADR. . .ottt 8,000
Nitto Denko Corp. ADR. . .ottt e e 9,817
Novozymes A/S ADR . . oo 6,559
LI [0 o o T 8,092
PPG INAUSEIIES, INC. v et et e et e e e e e e e e e e 7,642
RPM International, INC. . ..o ot 4,300
Sherwin-Williams Co. (The). . ..o i et 7,692
Smurfit Kappa Group PLC ADR . ..ottt 8,400
Steel Dynamics, INC. .« v vt e 5,200
Vulcan Materials Co. . v v et e e 4,244
WWESTTOCK €0t v et ettt e e et e e e e e 7,885
Real Estate — 2.7 %

Alexandria Real Estate Equities, INC. .. ..o o v v 5,286
AMENICAN TOWET COMP. « v ettt e e e et e e e e e e e e 14,909
Boston Properties, INC. .o 4,446

VALUE

$ 15,005,979
368,050
5,719,607
1,208,536
550,698
2,982,534
4,782,239
1,432,600
5,229,578
2,958,345
1,532,297
1,376,672
498,004
3,826,520
1,748,586
5,166,026
12,039,983
905,788
243,420
1,161,152
1,007,325

291,071,238

2,654,783
2,294,531
242,844
492,544
1,148,752
1,277,038
489,294
5,205,686
300,320
313,260
339,691
1,367,710
996,058
386,613
1,819,850
350,784
627,328
778,053
309,407

21,394,546

849,672
3,330,522
331,405
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DomiNI IMPACT EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

SECURITY SHARES VALUE
Real Estate (Continued)
CBRE Group, InC., Class A (@) ..o vvi et e 9,522 % 814,226
Crown Castle International Corp.. ... 13,722 2,032,365
Digital Realty Trust, INC.. .« oottt e e e 9,192 1,053,587
EQUINIX, NG, e e e e et e e e e 2,931 2,163,459
Equity LifeStyle Properties, INC. .. ..o vt 5,700 409,146
Essex Property Trust, INC.. .. oo oot 2,000 452,140
Extra Space Storage, INC.. ..o v oot 4,200 662,886
Federal Realty OP LP . . ..o e 2,500 278,825
Mid-America Apartment Communities, INC.. ..o oo v v 3,800 633,536
Prologis, INC. vt 29,722 3,842,460
PUDIIC StOrage . . .o e et 4,877 1,484,266
SBA CommuNiCations COMP. v v vttt et et et e e e e 3,407 1,013,685
Simon Property Group, INC.. v oo v e e 10,600 1,361,676
UD R, INC. ettt e e e 10,169 433,098
NV ENtAS, INC. ottt e e e e 13,063 676,794
WelltOWer, INC. .ot e e s 15,100 1,133,104
WP Carey, INC.. oot e e e e 6,300 538,839
Zillow Group, INC., Class A (@)« v v v v v v vt 6,100 262,056
23,757,747
Utilities — 0.7 %
Alliant ENergy Corp. v v ettt e e et 7,900 426,837
Consolidated Edison, INC. ..o vttt e e e e e 11,461 1,092,348
EVersource ENergy . . ..o 10,958 902,172
FOrtis, INC. ottt e e 15,700 646,055
National Grid PLC ADR . ..ttt e e e e 23,519 1,499,807
Orsted AS ADR ..ttt 17,900 528,229
SSE PLC AD R . ettt 34,800 739,500
5,834,948
Total Investments — 94.9% (Cost $525,630,221) 830,383,560
Other Assets, less liabilities - 5.1% 44,518,220
Net Assets — 100.0% $874,901,780

(a) Non-income producing security.

Abbreviations
ADR — American Depositary Receipt
SEE NOTES TO FINANCIAL STATEMENTS
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DomiINI INTERNATIONAL OPPORTUNITIES FUND
Fund Performance and Holdings

The table and bar charts below provide information as of January 31, 2023
about the ten largest holdings of the Domini International Opportunities Fund
and its portfolio holdings by industry sector and country:

TEN LARGEST HOLDINGS (Unaudited)

% NET % NET
SECURITY DESCRIPTION ASSETS SECURITY DESCRIPTION ASSETS
ASML Holding NV 3.5% Toyota Motor Corp. 2.1%
Novo Nordisk A/S Class B 2.9% AIA Group, Ltd. 1.7%
Novartis AG 2.7% Unilever PLC 1.6%
AstraZeneca PLC 2.6% Siemens AG 1.6%
Linde PLC 2.1% SAP SE 1.6%

PORTFOLIO HOLDINGS BY INDUSTRY SECTOR (% OF NET ASSETS) (Unaudited)

Financials 17.6%
Health Care 16.3%
Industrials 15.0%
Information Technology 12.0%
Consumer Discretionary 10.7%
Consumer Staples 7.9%
Materials 6.8%
Communication Services 3.5%
Utilities 3.0%
Real Estate 2.0%
Other Assets, less liabilities 5.2%
1 1 1 |
0% 5% 10% 15% 20%

The Global Industry Classification Standard (“GICS”) was developed by and is the exclusive property and a service
mark of MSCI Inc. (“MSCI”) and Standard & Poor’s, a division of The McGraw-Hill Companies, Inc., (“S&P”) and is
licensed for use by Domini Impact Investments. Neither MSCI, S&P nor any third party involved in making or compiling
the GICS or any GICS classifications makes any express or implied warranties or representations with respect to such
standard or classification nor shall any such party have any liability therefrom.
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PORTFOLIO HOLDINGS BY COUNTRY (% OF NET ASSETS) (Unaudited)

Japan 19.5%
United Kingdom 10.7%
France 9.1%
Germany 8.2%
United States 7.7%
Netherlands 7.7%
Switzerland 7.2%
Denmark 4.7%
Hong Kong 2.7%
Spain 2.6%
Sweden 2.5%
Australia 2.1%
Canada 2.0%
Singapore 1.2%
Finland 1.2%
China 1.1%
Italy 1.1%
Ireland 1.1%
Other Countries* 2.4%
Other Assets, less liabilities 5.2%
1 1 1 ]
0% 5% 10% 15% 20%

The holdings mentioned above are described in the Fund’s Portfolio of Investments as of 1/31/2023, included herein.
The composition of the Fund’s portfolio is subject to change.

*Other countries include Brazil 0.7%, Belgium 0.5%, Norway 0.4%, South Africa 0.3%, Austria 0.3%, New Zealand
0.1%, and Luxemburg 0.1%.
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DOMINI INTERNATIONAL OPPORTUNITIES FUND

AVERAGE ANNUAL TOTAL RETURNS Investor Institutional MSCI EAFE
as of 1/31/2023 (Unaudited) shares shares (net)

1 Year -7.84% -7.60% -2.83%
5 Year N/A N/A N/A

10 Year N/A N/A N/A
Since Inception (11/30/2020) -1.24% -0.99% 2.85%

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, Fund performance 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. Call 1-800-582-6757 or visit wwiw.domini.com for performance
information current to the most recent month-end, which may be lower or higher than the
performance data quoted. A 2.00% redemption fee applied on sales or exchanges of shares made
less than 30 days after the settlement of purchase or acquisition through exchange, with certain
exceptions. The redemption fee was waived by the Fund’s Board of Trustees and was no longer
imposed by the Fund effective August 16, 2021. Quoted performance data does not reflect the
deduction of this fee, which would reduce the performance quoted. See the prospectus for further
information.

Per the prospectus dated November 30, 2022, the Fund’s annual operating expenses totaled
4.36%/1.40% and 1.79%/1.15% (gross/net) for the Investor and Institutional Class shares,
respectively. The Fund’s adviser has contractually agreed to waive certain fees and/or reimburse
certain ordinary operating expenses in order to limit Investor and Institutional share expenses to
1.40% and 1.15%, respectively. These expense limitations are in effect through November 30,
2023, absent an earlier modification approved by the Funds’ Board of Trustees.

The table does not reflect the deduction of fees and taxes that a shareholder would pay on Fund distributions or the
redemption of Fund shares. Total return is based on the Fund’s net asset values and assumes all dividends and
capital gains were reinvested.

An investment in the Fund is not a bank deposit and is not insured. The Fund is subject to certain risks, including loss
of principal, foreign investing, geographic focus, country, currency, impact investing, portfolio management, and
information risks. Investing internationally involves special risks, such as currency fluctuations, social and economic
instability, differing securities regulations and accounting standards, limited public information, possible changes in
taxation, and periods of illiquidity. You may lose money.

The Morgan Stanley Capital International Europe Australasia Far East (MSCI EAFE) index (net) is an unmanaged index
of common stocks. MSCI EAFE (net) includes the reinvestment of dividends net of withholding tax, but does not reflect
other fees, expenses, or taxes. It is not available for direct investment.
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DomiNI INTERNATIONAL OPPORTUNITIES FUND
PORTFOLIO OF INVESTMENTS
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY
Long Term Investments — 94.8%
Common Stocks — 94.8%

Australia-2.1%

ASX, Ltd. oo Diversified Financials
Brambles, Ltd. .............. Commercial & Professional Services
Cochlear, Ltd. .............. Health Care Equipment & Services
DEXUS .+t ettt et e Real Estate
Fortescue Metals Group,

Lt o Materials
GPTGroup (The) ..o e e Real Estate
MirvaC GroUp v v e e Real Estate
Pilbara Minerals, Ltd. (@) « .. v Materials
Stockland ... .. Real Estate
Suncorp Group, Ltd. ... ... o Insurance
Transurban Group ..« .vovvve e Transportation
Vicinity, Ltd. ..o Real Estate

Austria - 0.3%
Erste Group Bank AG .. ...t o Banks
Mondi PLC ..ot e Materials

Belgium - 0.5%

AGEAS SA L Insurance
KBC Group NV .o e Banks
Umicore SA L. Materials

Brazil - 0.7 %
MercadolLibre, INC. (@) .o vv s o Retailing

Canada - 2.0%

FOrtis, INC. w v vt e Utilities
Saputo, INC. oo Food, Beverage & Tobacco
SunOpta, InC. (@) «oovvveei it Food, Beverage & Tobacco
Toronto-Dominion Bank

(ThE) et e e Banks

China - 1.1%
BYD Co,, Ltd.,, ClassH ...... ..... Automobiles & Components
NIO, Inc. ADR(@) . ooovvvvien vann Automobiles & Components

Denmark — 4.7%
ChrHansen Holding A/S ... .o oo Materials
Coloplast A/S, ClassB . ....... Health Care Equipment & Services

20

SHARES

536
4,004
491
3,012

5,068
5,260
10,820
8,363
6,224
3,637
8,684
12,059

1,004
1,403

496
809
559

134

1,314
800
2,420

4,988

5,773
4,320

289
353

VALUE

26,185
33,990
74,053
17,434

79,916
17,021
17,451
28,402
17,362
32,276
84,994
17,613

446,697

38,057
26,420

64,477

24,191
59,860
21,111

105,162

158,346

158,346

53,836
21,991
19,772

344,134

439,733

182,877
52,143

235,020

21,316
42,575



DomiINI INTERNATIONAL OPPORTUNITIES FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY
Denmark (Continued)

Demant A/S@) ............. Health Care Equipment & Services

DSV A/S e e e Transportation

Pharmaceuticals, Biotechnology

GeNMab A/S(@) v ove e & Life Sciences

Pharmaceuticals, Biotechnology &

Novo Nordisk A/S, ClassB .. ..o, Life Sciences

Novozymes A/S, Class B ... oo Materials
Orsted A/S .« e Utilities
Rockwool A/S, ClassB ... Capital Goods
Vestas Wind Systems A/S . ... .. Capital Goods

Finland - 1.2%
Kesko OYJ, ClassB .........
Kone OYJ, ClassB ..........

NokiaOyj «vvvvvvieaa
Nordea Bank Abp ..........

France - 9.1%
Air Liquide SA . ....... ... ..
AmundiSA ...
BioMerieux
BNP Paribas SA ............
Capgemini SE
Carrefour SA ..............
Cie Generale des
Etablissements Michelin
SCA o
Credit Agricole SA
Edenred ..................
Eiffage SA ... ... ...
GecinaSA ... ...
Hermes International
Kering SA
Klepierre SA@) ............
Llegrand SA ... ... ... ... ..
L'Oreal SA ................
NexansSA ................
OrangeSA . ...t
Rexel SA@) «..vvvevnenn...

Sanofi

Sartorius Stedim Biotech
Unibail-Rodamco-Westfield (a)

......... Food & Staples Retailing
................. Capital Goods

Technology Hardware &
................... Equipment
....................... Banks

..................... Materials
............ Diversified Financials

Health Care Equipment & Services
....................... Banks

............ Software & Services
......... Food & Staples Retailing

..... Automobiles & Components

....................... Banks

............ Software & Services
................. Capital Goods

................... Real Estate
... Consumer Durables & Apparel
... Consumer Durables & Apparel
................... Real Estate

................. Capital Goods
... Household & Personal Products
................. Capital Goods

..... Telecommunication Services

................. Capital Goods

Pharmaceuticals, Biotechnology &

.................. Life Sciences

Pharmaceuticals, Biotechnology &

.................. Life Sciences

................... Real Estate

SHARES

250 $
501

183

4,578
585
516

35

2,774

VALUE

7,069
82,795

71,643

632,892
30,410
45,903
10,024
81,088

1,025,715

917
999

14,751
9,231

21,339
54,426

69,871
107,788

253,424

1,475
159
138

3,183
459

1,341

2,007
4,127
717
229
146
96
203
639
739
685
544
5,790
857

3,211

70
302

234,621
10,399
14,054

218,393
87,024
25,481

63,397
49,644
39,015
24,435
17,276
179,483
126,535
16,202
65,826
282,558
57,629
61,212
18,940

314,117

24,393
19,524
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DomiNI INTERNATIONAL OPPORTUNITIES FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY

22

France (Continued)

Worldline SA (a)

Germany - 8.2%

adidas AG
Beiersdorf AG
Carl Zeiss Meditec AG ..
Deutsche Boerse AG
Deutsche Post AG
Encavis AG
Henkel AG & Co. KGaA

Infineon Technologies AG
Knorr-Bremse AG
LEG Immobilien SE

Merck KGaA
Muenchener
Rueckversicherungs-
Gesellschaft AG in
Muenchen
Puma SE
SAP SE
Sartorius AG, Preference
Shares
Siemens AG
Siemens Energy AG
Siemens Healthineers AG
Symrise AG
VVonovia SE
Zalando SE (a)

Hong Kong - 2.7%
AIAGroup, Ltd. ..o

Hong Kong Exchanges &

Clearing, Ltd. .. oo v

Techtronic Industries Co.,
Ltd.

Ireland - 1.1%

Bank of Ireland Group PLC
CRH PLC
Kerry Group PLC, Class A
Kingspan Group plc

... Consumer Durables & Apparel

INDUSTRY

Software & Services

... Consumer Durables & Apparel

Household & Personal Products
Health Care Equipment & Services
Diversified Financials
Transportation
Utilities
Household & Personal Products
Semiconductors & Semiconductor
Equipment
Capital Goods
Real Estate
Pharmaceuticals, Biotechnology &
Life Sciences

Insurance
Software & Services

Health Care Equipment & Services
Capital Goods
Capital Goods
Health Care Equipment & Services
Materials
Real Estate
Retailing

Insurance
Diversified Financials

Capital Goods

Banks
Materials
Food, Beverage & Tobacco
Capital Goods

SHARES

645

459
282
104
518
2,738
3,930
805

3,451
189
206

365

348
289
2,929

82
2,266
1,264

799
371
2,188
647

33,552
3,631

3,732

2,873
2,115
451
441

$

VALUE

29,231

1,979,389

73,832
34,250
14,994
92,598
117,770
76,068
53,734

124,146
12,410
16,088

76,109

125,573
19,715
346,852

36,733
353,603
26,402
42,806
39,401
61,744
30,142

1,774,970

379,520
163,368

48,128

591,016

30,663
98,587
42,216
28,335



DomiINI INTERNATIONAL OPPORTUNITIES FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY
Ireland (Continued)
Smurfit Kappa Group PLC ... ... Materials

Italy - 1.1%

DiaSorin SpA . ...l Health Care Equipment & Services
Intesa Sanpaolo SPA . ... Banks
Moncler SpA .. ... L Consumer Durables & Apparel
Prysmian SPA .ot Capital Goods
Terna — Rete Elettrica

Nazionale ....... ..o i Utilities

Japan - 19.5%

AeonCo., Ltd. . ooviuii i Food & Staples Retailing

Technology Hardware &
Canon, INC. v v Equipment
Central Japan Railway Co. ... ................ Transportation
Chiba Bank, Ltd. (The) ...... ..., Banks
Dai Nippon Printing Co.,

Ltd, oo Commercial & Professional Services
Daifuku Co., Ltd. ... Capital Goods
Dai-ichi Life Holdings, InC. ... ..ovovviiinn .. Insurance

Pharmaceuticals, Biotechnology &
Daiichi Sankyo Co., Ltd. ..... ...l Life Sciences
Daiwa House Industry Co.,

Lt e Real Estate
FANUC COrp. vvei et Capital Goods
Fast Retailing Co., Ltd. ...... oot Retailing

Technology Hardware &
FUJIFILM Holdings Corp. « ..o vviii i e Equipment
Hankyu Hanshin Holdings,

NG e Transportation
Hoya Corp. ...ovvvinvnnn... Health Care Equipment & Services
KaoCorp. vovviviiiie o Household & Personal Products
Keilkyu Corp. v vv e e Transportation
KEIO COmp. v e et e Transportation
Keisei Electric Railway Co.,

Lt e Transportation

Technology Hardware &

Keyence COrp. .o i Equipment
Kurita Water Industries,

Lt Capital Goods

Semiconductors & Semiconductor

Lasertec Corp. «vvvv i e Equipment

Lixil Corp. v v Capital Goods

Makita Corp. v v v e Capital Goods

Mitsubishi Estate Co., Ltd. ... ...... ... ... ....... Real Estate

Mitsui Fudosan Co., Ltd. ..... ... ... Real Estate

SHARES

742

67
47,671
567
738

4,061

2,077

2,800
472
1,900

644
317
2,705

5,340

1,753
527
152

1,039

642
988
1,282
700
352

400
520
1,698
212
778
643

3,316
2,451

VALUE

31,121

230,922

8,713
125,213
35,451
30,108

32,098

231,583

42,621

62,196
57,625
14,390

15,219
17,471
63,525

167,868

42,137
93,201
92,404

55,036

19,099
108,753
51,869
7,261
12,932

11,678
239,613
76,851
40,174
13,444
17,143

42,660
45,983
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DomiINI INTERNATIONAL OPPORTUNITIES FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY
Japan (Continued)

24

MS&AD Insurance Group

Holdings, INC. « oo e Insurance
Murata Manufacturing Co.,  ......... Technology Hardware &

R Equipment
NIdeC COMP. + v v et e Capital Goods
Nintendo Co., Ltd. ......... ......... Media & Entertainment
Nippon Express Holdings,

INC. e Transportation
Nippon Prologis REIT, Inc. . ... ... Real Estate
Nippon Telegraph & Telephone

[ o T Telecommunication Services
Nissin Foods Holdings Co.,

Ltd o Food, Beverage & Tobacco
Nitto Denko COrp. . vvvvr e Materials
Nomura Holdings, Inc. .................. Diversified Financials
NTT Data Corp. «vovvie e s Software & Services
Odakyu Electric Railway

Co, Ltd. e Transportation

Technology Hardware &
OMION COMP. v ettt e e et e Equipment
Oriental Land Co., Ltd. ...... ...t Consumer Services
ORIX COrp. it et Diversified Financials
Panasonic Holdings Corp. .. .. ... Consumer Durables & Apparel
Recruit Holdings Co., Ltd. ... .. Commercial & Professional Services
Renesas Electronics Semiconductors & Semiconductor

COMP. Q) wee et e Equipment

Resona Holdings, InC. ..o oo Banks

Semiconductors & Semiconductor
Rohm Co., Ltd. « .o Equipment
Sekisui House, Ltd. ......... ... Consumer Durables & Apparel
Shimano, Inc. ............. ... Consumer Durables & Apparel

Pharmaceuticals, Biotechnology &
Shionogi & Co., Ltd. ...t v Life Sciences
Shiseido Co., Ltd. .......... ... Household & Personal Products
SMC COMP. vttt e e Capital Goods
SoftBank Group Corp. ...... ..... Telecommunication Services
Sony Group Corp. .......... ... Consumer Durables & Apparel
Sysmex Corp. «ovvivniannnn. Health Care Equipment & Services
Terumo Corp. «.vvvvnennnnn. Health Care Equipment & Services
Tobu Railway Co., Ltd. ...... ..., Transportation
Tokio Marine Holdings, Inc. .. ... ... oo, Insurance

Semiconductors & Semiconductor
Tokyo Electron, Ltd. ...t o Equipment
TOkyU COMP. vt et e e Transportation
TOTO, Ltd. e et e Capital Goods
Toyota Industries Corp. ... ovvvvin i Capital Goods
Toyota Motor Corp. . ...vvve vnn.. Automobiles & Components
Unicharm Corp. «ovvivvnn ot Household & Personal Products

SHARES

1,235

1,715
1,364
3,280

200
6

5,930

181
402
8,405
1,728

1,000

532
552
3,329
6,401
3,950

3,343
14,671

235
1,713
220

814
1,098
170
2,659
3,533
421
1,982
528
5,245

414
1,598
399
400
30,697
1,102

VALUE

$ 39,648

98,086
75,661
142,345

11,617
13,627

177,978

14,163
26,008
33,574
26,828

13,160

30,810
92,059
58,588
59,414
127,150

34,418
81,260

18,848
32,404
39,270

38,827
57,122
86,425
125,999
315,970
27,974
57,750
12,400
109,956

144,837
20,568
15,521
24,372

451,223
42,075



DomiNI INTERNATIONAL OPPORTUNITIES FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY

Japan (Continued)

Yaskawa Electric COrp. ......vvviiiiinnn. Capital Goods

Luxembourg - 0.1%
Pharmaceuticals, Biotechnology &
Eurofins Scientific SE . ... ..o oo Life Sciences

Netherlands — 7.7 %

Aalberts NV ..o Capital Goods
ABN AMRO Bank NV GDR ... ... ..., Banks
Adyen NV (@) v vovvii i i Software & Services
Akzo Nobel NV ... . Materials
Alfen BeheerBV (@) ... oo i i Capital Goods
ArcadisNV ................ Commercial & Professional Services
Semiconductors & Semiconductor
ASMLHolding NV ... ..o o Equipment
Basic-Fit NV (@) ...t iiiiii .. Consumer Services
EuronextNV. ... ... .. i Diversified Financials
ING Groep NV .o e Banks
Koninklijke Ahold Delhaize
NV Food & Staples Retailing
Koninklijke DSMINV ... e Materials
Koninklijke Philips NV . ....... Health Care Equipment & Services
NN Group NV .o Insurance
Commercial & Professional
Wolters Kluwer NV ... ... i Services

New Zealand - 0.1%

Contact Energy, Ltd. ........ o Utilities
Spark New Zealand, Ltd. ..... ..... Telecommunication Services

Norway - 0.4%

DNB Bank ASA ... Banks
Gjensidige Forsikring ASA ... . Insurance
Orkla ASA ..o Food, Beverage & Tobacco
Storebrand ASA ... Insurance

Singapore — 1.2%

DBS Group Holdings, Ltd. . ... ... Banks
Semiconductors & Semiconductor
STMicroelectronics NV ..ot v Equipment

SHARES

705

372

268
2,590
75
503
627
2,448

1,150
1,820
253
10,522

2,868
486
2,527
798

718

2,240
5,100

2,498
524
2,053
855

5,157

2,437

VALUE

$ 27,583
4,216,671

26,656

26,656

12,659
42,944
113,278
37,428
58,113
106,186

760,125
59,743
20,480

152,207

85,515
62,437
43,586
34,637

78,199

1,667,537

11,263
17,192

28,455

46,680
9,412
15,317
7,438

78,847

141,120

114,603

255,723

25



DomiINI INTERNATIONAL OPPORTUNITIES FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY
South Africa-0.3%
FirstRand, Ltd. . ... Diversified Financials
Nedbank Group, Ltd. . ... oo Banks
Sanlam, Ltd. ..ot e Insurance

Spain - 2.6%

ACCIONa SA . Utilities
AenaSMESA (@) .o e Transportation
Amadeus IT Group SA @) «+vv vvvvennnn.. Software & Services
Banco Bilbao Vizcaya
Argentaria SA ... Banks
Bancode Sabadell SA ....... ... ... Banks
Banco Santander SA . ... .. L Banks
Bankinter SA .. .. e Banks
CaixaBank SA ... i e Banks
Pharmaceuticals, Biotechnology &
GrifolS SA (@) v v v et e e Life Sciences
TelefonicaSA ............. ..... Telecommunication Services

Sweden - 2.5%

Alfalaval AB ... Capital Goods
Assa Abloy AB, ClassB . ..., Capital Goods
Autoliv, InC. ... Automobiles & Components
AXfOOd AB ..o Food & Staples Retailing
Castellum AB ..o Real Estate
Essity AB, ClassB .......... ... Household & Personal Products
Fabege AB . ... Real Estate
H & M Hennes & Mauritz AB,

Class B ot Retailing
Industrivarden AB, Class A ............... Diversified Financials
Nibe Industrier AB, ClassB .................... Capital Goods
Sandvik AB ... Capital Goods
Skandinaviska Enskilda Banken

AB, Class A oo Banks
Skanska AB, ClassB ..., Capital Goods
SKFAB, ClassB .. oo i i i Capital Goods
SSAB AB, Class A ..ot Materials
Svenska Cellulosa AB SCA,

Class B et e Materials
Svenska Handelsbanken AB,

Class A oo Banks

Switzerland - 7.2%

ABB, Ltd. « o Capital Goods
Adecco Group AG . ...l .. Commercial & Professional Services
Chocoladefabriken Lindt &

SpruengliAG ... Food, Beverage & Tobacco

SHARES

10,755
1,156
4,823

64
204
1,274

15,893
15,636
47,126

1,818
11,069

1,415
14,390

841
2,750
223
1,716
863
1,819
753

2,074

824
4,627
2,973

4,287

916
1,069
2,448
1,819

4,244

4,519
466

6

VALUE

39,898
14,936
15,581

70,415

12,474
30,620
80,186

112,151
20,421
164,536
13,103
49,063

18,713
54,612

555,879

26,398
64,704
20,543
44,145
11,828
47,464

7,109

25,514
21,803
49,933
61,373

51,837
16,149
18,897
17,477
25,230

44,205

554,609

156,775
17,246

65,663



DomiINI INTERNATIONAL OPPORTUNITIES FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY
Switzerland (Continued)

Geberit AG ... ...

Helvetia Holding AG ........

Kuehne + Nagel International
AG o

Lonza Group AG ...........

NovartisAG ...............

Schindler Holding AG ........
SkaAG ...

Sonova Holding AG
Straumann Holding AG
Swatch Group AG ..........
SWiSSCOMAG ...
Zurich Insurance Group AG ..

United Kingdom - 10.7%

3iGroup PLC ..o

AstraZenecaPLC ...........

Bunzl PLC .................

Burberry Group PLC ........
Compass Group PLC ........

HalmaPLC ................
Hiscox, Ltd. ...............
Informa PLC
Intermediate Capital Group

PLC o
Intertek Group PLC . .........
J Sainsbury PLC . ........ ...

Land Securities Group PLC ...
Legal & General Group PLC ..
Linde PLC

London Stock Exchange Group
PLC

M&G PLC
National Grid PLC ..........
Phoenix Group Holdings

PLC

Schroders PLC ..............

SegroPLC ... .. ...l
Spirax-Sarco Engineering

PLC o

SSEPLC oot
Unilever PLC ..............
Vodafone Group PLC .......

INDUSTRY

................ Capital Goods
.................... Insurance

................ Transportation

Pharmaceuticals, Biotechnology &

.................. Life Sciences

Pharmaceuticals, Biotechnology &

.................. Life Sciences
................ Capital Goods
.................... Materials

Health Care Equipment & Services
Health Care Equipment & Services

... Consumer Durables & Apparel
..... Telecommunication Services
.................... Insurance

........... Diversified Financials

Pharmaceuticals, Biotechnology &

.................. Life Sciences
................ Capital Goods
... Consumer Durables & Apparel
............. Consumer Services

Technology Hardware &

................... Equipment
.................... Insurance
......... Media & Entertainment

........... Diversified Financials
Commercial & Professional Services
........ Food & Staples Retailing
................... Real Estate
.................... Insurance
.................... Materials

........... Diversified Financials
........... Diversified Financials
...................... Utilities

.................... Insurance
........... Diversified Financials
................... Real Estate

................ Capital Goods
...................... Utilities
... Household & Personal Products
..... Telecommunication Services

SHARES

98
95

147
210

6,395
180
434
138
298
108

73
426

2,767

4,248

976
1.116
4,982

808
989
4,126

834
465
5,503
2,085
16,925
1,373

1,029
6,626
10,569

2,467
2,691
3,491

213
3,064
7,059

77,955

VALUE

55,563
11,842

34,929
119,369

576,121
36,283
122,884
34,388
38,881
38,965
42,980
209,924

1,561,813

53,907

555,751
35,779
33,946

118,841

21,482
13,746
34,077

14,331
24,957
17,821
18,240
53,186
454,381

94,066
16,524
134,166

19,525
15,891
35,884

30,382
65,307
358,786
89,818

2,310,794
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DomiNI INTERNATIONAL OPPORTUNITIES FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY SHARES
United States - 7.7%
Alliant Energy Corp. «vvvvevn i Utilities 700
Autodesk, InC. (@) ..ot i Software & Services 112
Campbell Soup Co. .. ovveiiian. Food, Beverage & Tobacco 553
Clorox Co. (The) .........c. ... Household & Personal Products 339
Consolidated Edison, INC. ... v Utilities 983
Copart, Inc.(@) ..o, Commercial & Professional Services 1,188
Pharmaceuticals, Biotechnology &
CSL, Lt e Life Sciences 1,354
Semiconductors & Semiconductor
Enphase Energy, INC. (@) « v oo vvvii Equipment 182
Eversource Energy .......... oo Utilities 952
Ferguson PLC ..o Capital Goods 595
General Mills, Inc. ... Food, Beverage & Tobacco 1,650
Pharmaceuticals, Biotechnology &
GSK PLC oo e Life Sciences 2,520
HaleonPLC @) ............ ... Household & Personal Products 3,151
Kroger Co.(The) ....covveveineoi... Food & Staples Retailing 1,900
McCormick & Co., InC. ..ot Food, Beverage & Tobacco 734
NUCOr COMP. ettt e Materials 722
Pentair PLC ..o Capital Goods 450
Pharmaceuticals, Biotechnology &
QIAGENN.V. (@) v oo e Life Sciences 600
Schneider Electric SE .. ..o Capital Goods 1,564
Signify NV oo Capital Goods 360
SWISSREAG L.t Insurance 817
Tesla, Inc.@) vovvvvviiinns oot Automobiles & Components 94

Total Investments — 94.8% (Cost $20,514,059)
Other Assets, less liabilities — 5.2%

Net Assets — 100.0%

(a) Non-income producing security.

Abbreviations
ADR — American Depositary Receipt

VALUE

$ 37,821

24,098
28,717
49,050
93,690
79,133

285,412

40,291
78,378
83,714
129,294

44,201
12,609
84,797
55,138
122,032
24,921

29,400
253,448
13,021
85,246
16,283

1,670,694

20,534,547

1,122,399

$21,656,946

As of the date of this report, certain foreign securities were fair valued by an independent pricing service in

accordance with the Trust’s Valuation and Pricing Policies and Procedures.

SEE NOTES TO FINANCIAL STATEMENTS
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DoMINI SUSTAINABLE SOLUTIONS FUND

Fund Performance and Holdings

The table and bar charts below provide information as of January 31, 2023
about the ten largest holdings of the Domini Sustainable Solutions Fund and its
portfolio holdings by industry sector and country:

TEN LARGEST HOLDINGS (Unaudited)

% NET % NET
SECURITY DESCRIPTION ASSETS SECURITY DESCRIPTION ASSETS
Muenchener Rueckversicherungs-
Gesellschaft AG in Muenchen 5.4% East West Bancorp, Inc. 3.6%
ASML Holding NV 4.1% Enphase Energy, Inc. 3.6%
Palo Alto Networks, Inc. 4.0% GSK PLC 3.4%
Federal Agricultural Mortgage
Corp. Class C 3.9% Wolters Kluwer NV 3.4%
Autodesk, Inc. 3.8% Resona Holdings, Inc. 3.1%

PORTFOLIO HOLDINGS BY INDUSTRY SECTOR (% OF NET ASSETS) (Unaudited)

Information Technology 22.3%
Financials 18.9%
Health Care 17.3%
Industrials 14.4%
Consumer Discretionary 4.8%
Real Estate 3.7%
Consumer Staples 2.5%
Communication Services 2.1%
Utilities 1.0%
Other Assets, less liabilities 13.0%
] ] ] ] ]
0% 5% 10% 15% 20% 25%

The Global Industry Classification Standard (“GICS”) was developed by and is the exclusive property and a service
mark of MSCI Inc. (“MSCI”) and Standard & Poor’s, a division of The McGraw-Hill Companies, Inc., (“S&P”) and is
licensed for use by Domini Impact Investments. Neither MSCI, S&P nor any third party involved in making or compiling
the GICS or any GICS classifications makes any express or implied warranties or representations with respect to such
standard or classification nor shall any such party have any liability therefrom.
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PORTFOLIO HOLDINGS BY COUNTRY (% OF NET ASSETS) (Unaudited)

United States 53.2%
Netherlands 10.6%
Germany 6.4%
Japan 5.5%
Singapore 3.1%
Australia 2.4%
France 2.1%
Norway 1.9%
Canada 1.8%
Other Assets, less liabilities 13.0%

1 1 1 1 1 J
0% 10% 20% 30% 40% 50% 60%

The holdings mentioned above are described in the Fund’s Portfolio of Investments as of 1/31/2023, included herein.
The composition of the Fund’s portfolio is subject to change.
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DOMINI SUSTAINABLE SOLUTIONS FUND

AVERAGE ANNUAL TOTAL RETURNS Investor Institutional MSCI World

as of 1/31/2023 (Unaudited) shares shares Investable Market
Index (net)

1 Year -11.33% -11.10% -7.05%

5 Year N/A N/A N/A

10 Year N/A N/A N/A

Since Inception (4/1/2020) 14.48% 14.74% 17.54%

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, Fund performance 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. Call 1-800-582-6757 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. A 2.00% redemption fee applied on sales or exchanges of shares made
less than 30 days after the settlement of purchase or acquisition through exchange, with certain
exceptions. The redemption fee was waived by the Fund’s Board of Trustees and was no longer
imposed by the Fund effective August 16, 2021. Quoted performance data does not reflect the
deduction of this fee, which would reduce the performance quoted. See the prospectus for further
information.

Per the prospectus dated November 30, 2022, the Fund’s annual operating expenses totaled
1.99%/1.40% and 1.40%/1.15% (gross/net) for the Investor and Institutional Class shares,
respectively. The Fund’s adviser has contractually agreed to waive certain fees and/or reimburse
certain ordinary operating expenses in order to limit Investor share and Institutional share
expenses to 1.40% and 1.15%, respectively. These expenses are limitations are in effect through
November 30, 2023, absent an earlier modification approved by the Funds’ Board of Trustees.

The table does not reflect the deduction of fees and taxes that a shareholder would pay on Fund distributions or the
redemption of Fund shares. Total return is based on the Fund’s net asset values and assumes all dividends and
capital gains were reinvested.

An investment in the Fund is not a bank deposit and is not insured. The Fund is subject to certain risks, including loss
of principal, sustainable investing, portfolio management, information, market, mid- to large-cap companies, and
small-cap companies risks. Investing internationally involves special risks, such as currency fluctuations, social and
economic instability, differing securities regulations and accounting standards, limited public information, possible
changes in taxation, and periods of illiquidity. You may lose money.

The MSCI World Investable Market Index (net) (MSCI IMI) is a market capitalization weighted index representing the
performance of large-mid- and small-capitalization companies in developed markets. The MSCI IMI includes the
reinvestment of dividends net of withholding tax, but does not reflect other fees, expenses, or taxes. See the
prospectus for more information. You cannot invest directly in an index.
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DomMINI SUSTAINABLE SOLUTIONS FUND
PORTFOLIO OF INVESTMENTS
January 31, 2023 (Unaudited)

SECURITY SHARES VALUE
Long Term Investments — 87.0%
Common Stocks — 87.0%
Communication Services — 2.1%
New York Times Co. (The), Class A . ...ttt 17,840 $§ 621,546
621,546
Consumer Discretionary — 4.8%
Levi Strauss & Co., Class A . oo e it e et e e 34,008 625,747
TeS1a, INC. (@)« o v ettt e e e 4,676 809,977
1,435,724
Consumer Staples - 2.5%
HalEoN PLC ().« v vt et e et e e e e e e et et e e 52,933 211,821
SUNOPLA, INC. () 4 v v v ettt et e e e e e 66,123 540,225
752,046
Financials — 18.9%
Amalgamated Financial Corp. .. ...ooiii i 12,676 290,914
East West Bancorp, INC. ... oo e i 13,949 1,095,276
Federal Agricultural Mortgage Corp., Class C ... .ot 8,688 1,155,243
Muenchener Rueckversicherungs-Gesellschaft AG in Muenchen......... 4,471 1,613,323
Resona Holdings, INC. .. v vt e e e 169,462 938,621
Storebrand ASA ... 65,160 566,877
5,660,254
Health Care - 17.3%
Cochlear, Ltd. ..ottt s 4,700 708,853
DEXCOM, INC. (@) v v ettt ettt et e e s 5,219 558,903
GOK PLC ottt et e e 58,842 1,032,094
Halozyme Therapeutics, INC. (@) v oo v e e et e en 10,283 532,351
HOIOGIC, INC. (@)« « v v e e e e e e e e e 10,306 838,599
Inspire Medical Systems, INC. (@) .« v o vt e et 2,362 597,728
Organon & C0. « vttt et e e e s 13,502 406,815
SEAGEN, INC. (@) + v v v ettt e e e e e e e 3,581 499,478
5,174,821
Industrials - 14.4%
Acuity Brands, INC. . oot 3,027 570,650
Alfen Beneer BV (@). . v v v ettt et e 6,687 619,781
Ameresco, INC., Class A (@) .. v v ot ettt et et 7,456 480,688
Arcadis NV .. e 7,557 327,796
Kurita Water Industries, Ltd . ... ..ot e e 15,413 697,592
NEXANS S . ettt et e e e 5,801 614,536
Wolters KIuwer NV . ..o e e e e e 9,252 1,007,660
4,318,703
Information Technology - 22.3%
ASML HOIdING NV . . e e e 1,869 1,235,110
Autodesk, INC. (A) oot it e 5,368 1,154,979
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DomMINI SUSTAINABLE SOLUTIONS FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

SECURITY SHARES VALUE
Information Technology (Continued)
Crowdstrike Holdings, Inc., Class A (@) . . oo o v e i $ 231,603
Enphase Energy, INC. (@) « « v v v o v e e s 1,075,685
International Business Machines Corp. . ... uvne e ees 260,837
Palo Alto Networks, INC. (@) .« v oo v e e ettt e e e as 1,199,160
STMICroelectronics NV . . v vt e et e e e e e e et 19,812 931,680
Zoom Video Communications, Inc., Class A (@) .. vvve i e, 591,000
6,680,054
Real Estate — 3.7%
Alexandria Real Estate Equities, INC. ..o oo 509,706
AMEriCan TOWET COMP. .« vt ittt et e et e et et et i e e 604,717
1,114,423
Utilities - 1.0%
ENCAVIS AG . ottt ettt 16,104 311,707
311,707
Total Investments — 87.0% (Cost $22,695,600) 26,069,278
Other Assets, less liabilities — 13.0% 3,901,013
Net Assets — 100.0% $29,970,291
(a) Non-income producing security.
As of the date of this report, certain foreign securities were fair valued by an independent pricing service in
accordance with the Trust’s Valuation and Pricing Policies and Procedures.
% NET % NET
COUNTRY ASSETS COUNTRY ASSETS
United States 53.2% Australia 2.4%
Netherlands 10.6% France 2.1%
Germany 6.4% Norway 1.9%
Japan 5.5% Canada 1.8%
Singapore 3.1% Total 87.0%

SEE NOTES TO FINANCIAL STATEMENTS
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DomiINI IMPACT INTERNATIONAL EQuUITY FUND
Fund Performance and Holdings

The table and bar charts below provide information as of January 31, 2023
about the ten largest holdings of the Domini Impact International Equity Fund
and its portfolio holdings by industry sector and country:

TEN LARGEST HOLDINGS (Unaudited)

% NET % NET
SECURITY DESCRIPTION ASSETS SECURITY DESCRIPTION ASSETS
Novartis AG 3.9% Carrefour SA 1.9%
ASML Holding NV 3.7% InterContinental Hotels Group PLC 1.8%
BNP Paribas SA 2.2% Recruit Holdings Co., Ltd. 1.8%
DBS Group Holdings, Ltd. 2.0% Nintendo Co., Ltd. 1.8%
Vodafone Group PLC 2.0% CNH Industrial NV 1.7%

PORTFOLIO HOLDINGS BY INDUSTRY SECTOR (% OF NET ASSETS) (Unaudited)

Financials 18.6%
Health Care 15.4%
Industrials 13.0%
Consumer Discretionary 12.2%
Information Technology 10.9%
Consumer Staples 8.2%
Communication Services 7.0%
Materials 6.3%
Real Estate 5.3%
Utilities 1.2%
Other Assets, less liabilities 1.9%
1 1 1 |
0% 5% 10% 15% 20%

The Global Industry Classification Standard (“GICS”) was developed by and is the exclusive property and a service
mark of MSCI Inc. (“MSCI”) and Standard & Poor’s, a division of The McGraw-Hill Companies, Inc., (“S&P”) and is
licensed for use by Domini Impact Investments. Neither MSCI, S&P nor any third party involved in making or compiling
the GICS or any GICS classifications makes any express or implied warranties or representations with respect to such
standard or classification nor shall any such party have any liability therefrom.
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PORTFOLIO HOLDINGS BY COUNTRY (% OF NET ASSETS) (Unaudited)

Japan

United Kingdom

Switzerland

Netherlands

France

Germany

Australia

Sweden

Spain

Singapore

Denmark

United States

Italy

Ireland

China

Hong Kong

Mexico

Other Countries*

Other Assets, less liabilities

0%

21.7%

12.7%

8.1%

7.9%

7.8%

6.0%

5.8%

3.5%

3.4%

2.8%

2.3%

2.0%

1.9%

1.6%

1.5%

1.4%

1.1%

6.6%

1.9%

25%

The holdings mentioned above are described in the Fund’s Portfolio of Investments as of 1/31/2023, included herein.

The composition of the Fund’s portfolio is subject to change.

*Other countries include Brazil 0.9%, Thailand 0.9%, Norway 0.7%, Taiwan 0.7%, Finland 0.7%, South Africa 0.6%,
Belgium 0.5%, Turkey 0.5%, South Korea 0.4%, Israel 0.4%, Hungary 0.2%, Austria, 0.1% and India 0.0%.
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DOMINI IMPACT INTERNATIONAL EQUITY FUND

AVERAGE ANNUAL Investor Class A Class A | Institutional | Class Y | MSCI EAFE
TOTAL RETURNS shares shares shares Shares shares (net)
as of 1/31/2023 (with 4.75% | (without
(Unaudited) maximum Sales

Sales Charge)

Charge)

1 Year -8.80% | -13.19% -8.86% -8.42% -8.41% -2.83%
5 Year -1.33% -2.33% -1.37% -0.94% -1.33%'| 2.13%
10 Year 4.17% 3.64% 4.15% 4.59% 4.17%! 4.95%

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, Fund performance 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. Call 1-800-582-6757 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. A 2.00% redemption fee applied on sales or exchanges of shares made
less than 30 days after the settlement of purchase or acquisition through exchange, with certain
exceptions. The redemption fee was waived by the Fund’s Board of Trustees and was no longer
imposed by the Fund effective August 16, 2021. Quoted performance data does not reflect the
deduction of this fee, which would reduce the performance quoted. See the prospectus for further
information.

Per the prospectus dated November 30, 2022, the Fund’s annual operating expenses totaled
1.34%, 1.37%, 0.89%, and 0.95% (gross and net) for the Investor, Class A, Institutional, and
Class Y shares, respectively. The Fund’s adviser has contractually agreed to waive certain fees
and/or reimburse certain ordinary operating expenses in order to limit Class A and Class Y share
expenses to 1.40% and 1.12%, respectively. These expenses are limitations are in effect through
November 30, 2023, absent an earlier modification approved by the Funds’ Board of Trustees.

The table does not reflect the deduction of fees and taxes that a shareholder would pay on Fund distributions or the
redemption of Fund shares. Total return is based on the Fund’s net asset values and assumes all dividends and
capital gains were reinvested.

An investment in the Fund is not a bank deposit and is not insured. The Fund is subject to certain risks, including loss
of principal, foreign investing and emerging markets, geographic focus, country, currency, impact investing, portfolio
management and quantitative investment approach risks. Investing internationally involves special risks, such as
currency fluctuations, social and economic instability, differing securities regulations and accounting standards,
limited public information, possible changes in taxation, and periods of illiquidity. You may lose money.

The Morgan Stanley Capital International Europe Australasia Far East (MSCI EAFE) index (net) is an unmanaged index
of common stocks. MSCI EAFE (net) includes the reinvestment of dividends net of withholding tax, but does not reflect
other fees, expenses, or taxes. It is not available for direct investment.

1Class Y Shares were not offered prior to July 23, 2018. All performance information for time periods beginning prior
to July 23, 2018, is the performance of the Investor Shares. This performance has not been adjusted to reflect the
lower expenses of the Class Y Shares.
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DomiINI IMPACT INTERNATIONAL EQuUITY FUND

PORTFOLIO OF INVESTMENTS
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY
Long Term Investments — 98.1%
Common Stocks — 98.1%
Australia — 5.8%
Bank of Queensland, Ltd. ... ........ ... .. .. ..., Banks
Bendigo & Adelaide Bank,

1o P Banks
BlueScope Steel, Ltd. .. ... oo Materials
Fortescue Metals Group,

Lt e Materials
IGO, Ltd. e Materials
JBHIFi, Ltd. o Retailing
Mirvac GroUP « v v vttt e e e Real Estate
Pilbara Minerals, Ltd. (@) . ... ..o Materials
Pro Medicus, Ltd. ........... Health Care Equipment & Services
QBE Insurance Group, Ltd. .. ....... .. oo, Insurance
Suncorp Group, Ltd. ... Insurance
WiseTech Global, Ltd. .................. Software & Services

Austria - 0.1%

Semiconductors & Semiconductor

AMS-OSRAM AG (3) v v v v e e e Equipment
Belgium - 0.5%
Elia Group SA oo Utilities
Brazil - 0.9%
Banco doBrasil SA ... it Banks
BB Seguridade Participacoes
S e Insurance

Raia Drogasil SA
StoneCo, Ltd., Class A (a)

China - 1.5%

Food & Staples Retailing
Software & Services

Lenovo Group, Ltd. ......... Technology Hardware & Equipment

Ping An Insurance Group Co.
of China, Ltd., Class H
SITC International Holdings

Co.ltd. oo

Wharf Holdings, Ltd. (The)
Yangzijiang Shipbuilding

Holdings, Ltd. . ....... ... ... .t

Insurance

........ Transportation

Real Estate

......... Capital Goods

SHARES

735,115 %

439,113
600,726

1,081,839
93,977
139,442
6,693
1,327,602
74,702
103,803
245,000
236,266

VALUE

3,628,855

3,124,856
8,177,865

17,059,201
975,256
4,786,215
10,795
4,508,717
3,561,607
1,011,076
2,174,187
10,226,974

59,245,604

120,612

1,122,778

1,122,778

34,881

4,892,973

4,892,973

351,600

739,500
2,380
122,794

2,810,618

5,487,299
11,607
1,370,381

9,679,905

3,922,100
638,000

604,000
509,000

4,896,500

3,146,838
4,957,437

1,319,936
1,326,452

4,825,199

15,575,862
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DomiINI IMPACT INTERNATIONAL EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY
Denmark - 2.3%
Pharmaceuticals, Biotechnology

GeNMab A/S (@) +vvoee e & Life Sciences
Commercial & Professional

ISSA/S (@) «vvie e Services
Pharmaceuticals, Biotechnology

Novo Nordisk A/S, ClassB ... oo v vee et & Life Sciences
Pandora A/S .. ... ..l Consumer Durables & Apparel
Vestas Wind Systems A/S ... ... Capital Goods

Finland - 0.7%

Metso OutoteC Oyj « o vviv e v Capital Goods
Technology Hardware &
Nokia Oyj .o ve e Equipment

France - 7.8%

BNP Paribas SA . ... Banks
CapgeminiSE ... Software & Services
Carrefour SA .. ... Food & Staples Retailing
Eiffage SA .. Capital Goods
GeaNASA . Real Estate
Kering SA .. ooovviiie Consumer Durables & Apparel
Klepiermre SA (@) « v vttt e Real Estate
Nexans SA .. e Capital Goods
ReXel SA @) .o vt e Capital Goods

Pharmaceuticals, Biotechnology
SANOfi w & Life Sciences
Unibail-Rodamco-Westfield @) ................... Real Estate
Worldline SA@) ... ovvii i Software & Services

Germany - 6.0%

adidas AG .. ..o Consumer Durables & Apparel
Deutsche Telekom AG ........... Telecommunication Services
GEAGIOUPAG « v vt e Capital Goods
HUGOBOSSAG ..o v Consumer Durables & Apparel
Semiconductors & Semiconductor
Infineon Technologies AG . ... ...t Equipment
Knorr-Bremse AG ... oot Capital Goods
Pharmaceuticals, Biotechnology
Merck KGaA ... & Life Sciences
SCOUt24 SE .o Media & Entertainment
Telefonica Deutschland
Holding AG ................. Telecommunication Services
Wacker Chemie AG .. .. ooit oo Materials

38

SHARES

18,731
135,978

31,342
111,943
290

242,605

834,914

323,459
23,112
,012,114
45,645
11,389
18
116,858
20,368
228,794

—

120,602
37,215
76,061

33
232,551
101,650
227,349

168,822
36,519

66,270
47,240

2,072,935
36,739

VALUE

7,333,004
2,969,900
4,332,916

9,311,934
8,477

23,956,231

2,785,407

3,954,751

6,740,158

22,193,286
4,381,884
19,231,901
4,870,433
1,347,658
11,220
2,962,895
2,157,709
5,056,349

11,797,927
2,405,941
3,447,082

79,864,285

5,308
5,175,713
4,581,796

15,423,678

6,073,204
2,397,892

13,818,416
2,747,435

6,099,384
5,547,095

61,869,921



DomiINI IMPACT INTERNATIONAL EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY
Hong Kong - 1.4%
AIA Group, Ltd. ..o Insurance
Cathay Pacific Airways,
Ltd. (@) o Transportation
Swire Pacific, Ltd., Class A ... ... ... oo, Real Estate
Swire Properties, Ltd. .. ... Real Estate

Hungary - 0.2%
Pharmaceuticals, Biotechnology
Richter Gedeon Nyrt . ....... ...t & Life Sciences

India - 0.0%
Dr Reddy’s Laboratories, Pharmaceuticals, Biotechnology
Lt & Life Sciences

Ireland — 1.6%
Bank of Ireland Group PLC .. ... Banks
CRHPLC i s Materials

Israel - 0.4%
Wix.com, Ltd. @) ... Software & Services

Italy - 1.9%

Banco BPM SpA . ..o Banks
FinecoBank Banca Fineco

SPA Banks
Intesa Sanpaolo SPA ... Banks
Unipol Gruppo SPA .o Insurance

Japan -21.7%
Bandai Namco

Holdings, Inc. ........... ... Consumer Durables & Apparel
Technology Hardware &

Brother Industries, Ltd. ......... ... . oL, Equipment
Central Japan Railway Co ... ..... ...t Transportation
Dai Nippon Printing Co., Commercial & Professional
Lt o Services
Pharmaceuticals, Biotechnology &

Eisai Co., Ltd. o vvviiei it e Life Sciences
Fast Retailing Co., Ltd. . ..... it Retailing
Hachijuni Bank, Ltd. (The) ... ... ..o it Banks
Hoya Corp. ovvvvviiinnn Health Care Equipment & Services
KaoCorp. wvvvvviiinn. o Household & Personal Products

SHARES
90,600
965,000

1,098,600
816,200

100,312

250

626,638
200,213

45,466

3,072,807

129,121
404,352
521,545

58,000

500
80

44,200

150
25,200
570,722
68,969
272,600

$

VALUE
1,024,812
962,050

10,070,788
2,294,737

14,352,387

2,260,150

2,260,150

13,307

13,307

6,688,126
9,344,992

16,033,118

3,954,633
3,954,633

13,816,068

2,315,614
1,062,074

2,728,756
19,922,512

3,882,256

7,773
9,767

1,044,509

9,289
15,319,578
2,481,143
7,591,652
11,029,160
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DomiINI IMPACT INTERNATIONAL EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY
Japan (Continued)

40

Kobayashi Pharmaceutical

Co,ltd. oo Household & Personal Products
Kose COrp. vvvvvnnvnann o Household & Personal Products
Medipal Holdings Corp. ..... Health Care Equipment & Services
Mitsubishi Estate Co., Ltd. ... ... Real Estate
Mitsui Fudosan Co., Ltd. ... ... .. ... .. ....... Real Estate
MS&AD Insurance Group

Holdings, INC. o oo oo Insurance
Nihon M&A Center Holdings, Commercial & Professional

NG e Services
Nintendo Co., Ltd. .................. Media & Entertainment
Nippon Express Holdings,

NG Transportation
Nomura Real Estate Holdings,

NG Real Estate
NTN COrp. oottt e Capital Goods
Ono Pharmaceutical Co., Pharmaceuticals, Biotechnology &

Lt o e Life Sciences
Oracle Corp.Japan ......covvviiinn... Software & Services
ORIX COrp. vttt s Diversified Financials
OtsUKa COMP. + v v v Software & Services
Panasonic Holdings Corp. ... ... Consumer Durables & Apparel

Commercial & Professional

Park24 Co., Ltd. (@) v v vv e o Services

Commercial & Professional

Persol Holdings Co., Ltd. . ... ..o Services

Pola Orbis Holdings, Inc. .... .. Household & Personal Products

Commercial & Professional

Recruit Holdings Co., Ltd. ... ..., Services

Technology Hardware &

Ricoh Co., Ltd. oo e Equipment

Shimano, Inc. ............. ... Consumer Durables & Apparel

Sony Group Corp. . ..vviiin ... Consumer Durables & Apparel
Sumitomo Realty &

Development Co., Ltd. ... ..., Real Estate
Sundrug Co., Ltd. ...t Food & Staples Retailing
Taisho Pharmaceutical Pharmaceuticals, Biotechnology &

Holdings Co., Ltd. ....... ..., Life Sciences
Tokio Marine Holdings,

INC. o Insurance

Commercial & Professional
TOPPAN, INC. v vt e e Services
Toyo Seikan Group Holdings,

Lt o Materials
Trend Micro, INC. .« oo ii it Software & Services
USSCo, Ltd. o Retailing
Yamazaki Baking Co., Ltd. .. ...... Food, Beverage & Tobacco
ZOZO, INC. vvee e et e Retailing

—

N

SHARES

37,700 $
142,987
337,557

,355,825

433,100
77,410

428,500
421,170

35,000

430
5,300

509,900
39,600
630
76,000
113,700

192,100

167,000
466,000

575,700

,092,800

11,300
77,970

296,800
265

25,600
78,300
540
126,027
249,400
351,000

234,900
246,900

VALUE

2,709,060
15,790,723
4,510,876
17,442,659
8,125,362

2,485,117

4,384,771
18,277,841

2,033,019

9,486
10,997

11,074,368
2,715,374
11,088
2,502,672
1,055,355

3,261,162

3,664,939
6,729,519

18,531,747
8,490,815
2,017,049
6,973,168

7,241,808
7,505

1,077,875
1,641,484
8,709
1,637,450
12,360,191
5,778,633

2,750,800
6,406,346

223,093,095



DomiINI IMPACT INTERNATIONAL EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY
Mexico - 1.1%
Arca Continental SAB de

CV o Food, Beverage & Tobacco
Grupo Aeroportuario del

Sureste SABde CVADR ... ..o, Transportation
Grupo Bimbo SABde CV ... ...... Food, Beverage & Tobacco
Grupo Financiero Banorte SAB

deCV,Class O ..ot Banks

Netherlands - 7.9%

Aegon NV . Insurance

Pharmaceuticals, Biotechnology &

ArgenxX SE (@) «vvi v e Life Sciences

Semiconductors & Semiconductor

ASMLHolding NV ..o Equipment
Koninklijke Ahold Delhaize

NV Food & Staples Retailing

NN Group NV oo Insurance

Norway - 0.7 %
Norsk Hydro ASA . .. .o Materials
Orkla ASA ... i Food, Beverage & Tobacco

Singapore — 2.8%

DBS Group Holdings, Ltd. ... ... Banks
Oversea-Chinese Banking
Corp., Ltd. oo Banks
Semiconductors & Semiconductor
STMicroelectronics NV .. ..o Equipment
United Overseas Bank,
Lt Banks

South Africa - 0.6%
Nedbank Group, Ltd. . ... i Banks
Sappi, Ltd. oo Materials

South Korea - 0.4%

F&F Co., Ltd. ... o Consumer Durables & Apparel

Technology Hardware &
LG Display Co., Ltd. .. vvvi et i Equipment
LGUplusCorp. vvvvvineee . Telecommunication Services

SHARES

459,600

17,428
251,600

187,500

2,583,384
20,434
57,144

351,557
236,882

884,196
1,040

753,656
174,200
24,652

245,000

390,566
302,100

6,568

176,129
154,300

VALUE

4,060,615

4,740,416
1,251,175

1,555,851

11,608,057

14,234,983
7,775,156
37,770,922

10,482,288

10,281,649
80,544,998

7,164,154
7,759

7,171,913

20,623,657
1,720,436
1,164,067

5,566,674

29,074,834

5,046,263
891,869

5,938,132

814,783

1,961,225
1,395,372

4,171,380
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DomiINI IMPACT INTERNATIONAL EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY
Spain - 3.4%
Acciona SA
Banco Bilbao Vizcaya
Argentaria SA
Banco de Sabadell SA
Banco Santander SA
Bankinter SA
CaixaBank SA
Corp. ACCIONA Energias
Renovables SA
Merlin Properties Socimi

Sweden - 3.5%
Axfood AB
Boliden AB
Essity AB, Class B
Getinge AB, Class B
H & M Hennes & Mauritz AB,

Class B
Nibe Industrier AB, Class B ..
Swedish Orphan Biovitrum

AB (a)
Telefonaktiebolaget LM

Ericsson, Class B
Trelleborg AB, Class B

Switzerland - 8.1%
ABB, Ltd. ...
Baloise Holding AG ........

Novartis AG

Sonova Holding AG

Swatch Group AG

Swiss Life Holding AG

Taiwan - 0.7%

AUOCorp. «ovvviiaeenn
Cathay Financial Holding Co.,
Ltd. o

eMemory Technology, Inc. ..

Fubon Financial Holding Co.,
Ltd. e

42

.. Household & Personal Products

INDUSTRY

Banks
Banks

Utilities

Real Estate
Utilities

Food & Staples Retailing
Materials

Health Care Equipment & Services

Retailing
Capital Goods
Pharmaceuticals, Biotechnology &
Life Sciences
Technology Hardware &
Equipment
Capital Goods

................ Capital Goods

Insurance
Pharmaceuticals, Biotechnology &
Life Sciences
Health Care Equipment & Services
Consumer Durables & Apparel
Insurance

Technology Hardware &
Equipment

Insurance
Semiconductors & Semiconductor

................... Equipment

Insurance

SHARES
20,760
1,538,624
3,202,215
2,168
156,912
2,235,092
39,120

128,600
123,542

64,600
83,500
318
393,710

431,383
343,379

156,425

641,827
223,935

147,100
34,568

447,353
42,637

38,250
12,167

1,939,000
1,479,000
20,000

1,249,000

VALUE

$ 4,046,177
10,857,488
4,182,221
7,569
1,130,975
9,906,975
1,598,158

1,255,494

2,184,344
35,169,401

1,661,881
3,742,861

8,298
8,858,997

5,306,845
3,705,635

3,484,301

3,718,554
5,592,853

36,080,225

5,103,266
5,665,386

40,301,683
10,624,588
13,800,131

7,175,538

82,670,592

1,090,336
2,105,624
1,096,568

2,515,589

6,808,117



DomiINI IMPACT INTERNATIONAL EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY SHARES
Thailand - 0.9%
Health Care Equipment &
Bumrungrad Hospital PCL .. ...t Services 713,100
TMBThanachart Bank PCL .. ..........ccoiinion... Banks 109,691,500

Turkey - 0.5%
BIM Birlesik Magazalar AS .......... Food & Staples Retailing 716,739

United Kingdom - 12.7%

3iGroup PLC oo Diversified Financials 91,191
Commercial & Professional
Ashtead Group PLC .. ...t i Services 43,600
Auto Trader Group PLC ... ........ Media & Entertainment 845,646
Burberry Group PLC ....... .. Consumer Durables & Apparel 324,110
CNH Industrial NV .. ..o Capital Goods 1,006,500
DSSMIith PLC ... s Materials 499,178
Inchcape PLC . ..o Retailing 114,285
InterContinental Hotels
Group PLC oo Consumer Services 271,692
INVEStEC PLC oot e Banks 241,200
JSainsbury PLC .. ..o Food & Staples Retailing 341,760
Johnson Matthey PLC .. ... ..., Materials 133,333
Marks & Spencer Group
G ) Food & Staples Retailing 1,204,868
Commercial & Professional
RELX PLC et Services 186,202
Commercial & Professional
Rentokil Initial PLC ... oo Services 1,547,101
Rightmove PLC ........... ... ..... Media & Entertainment 1,534,802
Smiths Group PLC .. ..ot Capital Goods 347,060
Spirax-Sarco Engineering
PLC Capital Goods 19,164
Travis Perkins PLC .. ..o Capital Goods 301,962
Unilever PLC ............. .. Household & Personal Products 237
Vodafone Group PLC ...... .... Telecommunication Services 17,659,771

VALUE

4,687,752
4,884,778

9,572,530

4,752,317

4,752,317

1,776,586

2,867,802
6,551,617
9,858,671
17,788,323
2,182,253
1,286,703

18,835,050
1,536,968
1,106,782
3,719,073

2,170,273
5,524,005

9,367,419
11,135,869
7,398,177

2,733,537
3,782,666
12,046
20,347,146

129,980,966
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DomiINI IMPACT INTERNATIONAL EQuUITY FUND
PORTFOLIO OF INVESTMENTS (continued)
January 31, 2023 (Unaudited)

COUNTRY/SECURITY INDUSTRY
United States — 2.0%
CyberArk Software,

Ltd. (@) v ve e Software & Services