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Source: BNY Mellon.
Total Core Benchmark includes private equity benchmark.
*Asset Allocation does not include Cash Overlay of 0.6%
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PRIT Fund Performance Summary 
April 30, 2023

Asset Allocation*
$95.1 billion AUM

Target Asset Allocation (as of 2/16/23)



Performance by Asset Class (Gross of Fees)

PRIT Fund Performance Summary 
April 30, 2023

, 2022

Since 
Inception10 Year5 Year3 Year1 Year

Calendar 
YTDFY ’23    Month

Actual 
Allocation %

Target 
Allocation 
RangeNAV $ (000)

6.488.236.9613.142.938.8212.191.3538.8%32 ‐ 42%36,812,649    GLOBAL EQUITY

6.502.351.63‐4.41‐4.104.60‐1.170.3113.8%12 ‐ 18%13,136,861    CORE FIXED INCOME

7.394.224.487.561.653.806.000.817.2%5 ‐ 11%6,847,737VALUE ADDED FIXED INCOME * 

15.7720.5621.7324.09‐7.630.69‐5.53‐0.1217.2%13 ‐ 19%16,344,364 PRIVATE EQUITY *

7.049.949.6912.55‐0.84‐0.95‐1.850.4510.9%7 ‐ 13%10,310,173REAL ESTATE *

8.076.045.237.997.740.474.130.023.1%1 ‐ 7%2,951,388TIMBERLAND *

4.113.682.796.02‐0.351.651.990.318.4%7 ‐ 13%7,997,571 PORTFOLIO COMPLETION STRATEGIES *

10.996.269.413.8510.1012.041.460.6%0.0%560,245 OVERLAY

9.228.107.5010.34‐0.714.453.790.68100%100%94,997,692TOTAL CORE

9.547.497.199.53‐0.113.963.760.66IMPLEMENTATION BENCHMARK (using short term private equity benchmark) 1

9.326.776.398.503.574.787.020.88TOTAL CORE BENCHMARK (using private equity) 2

3.451.031.541.153.231.553.080.4018,975PARTICIPANTS CASH 

2.341.021.521.133.171.523.020.3938,302TEACHERS' AND EMPLOYEES' CASH

9.268.087.4810.31‐0.704.443.790.6895,054,968    TOTAL FUND

* Certain Value‐Added Fixed Income investments, Private Equity, certain Real Estate investments, Timberland, and certain Portfolio Completion Strategy investments are valued only at 
calendar quarter ends (March 31, June 30, September 30, and December 31).


