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Source: BNY Mellon.
Total Core Benchmark includes private equity benchmark.
*Asset Allocation does not include Cash Overlay of 0.2%
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PRIT Fund Performance Summary 
March 31, 2023

Asset Allocation*
$94.7 billion AUM

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



Performance by Asset Class (Gross of Fees)

PRIT Fund Performance Summary 
March 31, 2023

, 2022

Since 
Inception10 Year5 Year3 Year1 Year

Calendar 
YTDFY’23Month

Actual 
Allocation %

Target 
Allocation 
RangeNAV $ (000)

6.448.366.8216.42‐6.327.3710.702.3838.9%32‐42%36,833,210    GLOBAL EQUITY

6.502.421.41‐3.85‐9.094.28‐1.472.9613.8%12 ‐ 18%13,096,246    CORE FIXED INCOME

7.384.304.247.78‐0.832.965.150.687.2%5 ‐ 11%6,771,371VALUE ADDED FIXED INCOME  

15.8120.6221.6823.98‐7.790.81‐5.410.9917.4%13‐19%16,450,010 PRIVATE EQUITY 

7.0510.179.8012.87‐1.59‐1.40‐2.29‐2.4710.9%7 ‐ 13%10,263,020REAL ESTATE 

8.106.045.258.256.980.454.110.533.1%1 ‐ 7%2,968,719TIMBERLAND 

4.113.752.775.67‐1.601.341.67‐0.928.4%7 ‐ 13%7,975,384 PORTFOLIO COMPLETION STRATEGIES 

10.925.9114.61‐6.188.5210.439.570.2%0.0%192,095 OVERLAY

9.228.227.4011.70‐5.503.743.091.22100%100%94,589,322TOTAL CORE

9.547.617.1311.03‐4.823.333.131.14IMPLEMENTATION BENCHMARK (using short term private equity benchmark) 1

9.316.866.309.94‐1.383.876.091.26TOTAL CORE BENCHMARK (using private equity) 2

3.451.001.491.032.841.142.670.4022,291PARTICIPANTS CASH 

2.340.981.471.012.791.132.620.4054,009TEACHERS' AND EMPLOYEES' CASH

9.268.207.3811.67‐5.483.733.081.2294,665,622    TOTAL FUND


