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*Asset Allocation does not include Cash Overlay of 0.5%
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PRIT Fund Performance Summary 
July 31, 2023

Asset Allocation*
$98.6 billion AUM

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



Performance by Asset Class (Gross of Fees)

PRIT Fund Performance Summary 
July 31, 2023

, 2022

Since 
Inception10 Year5 Year3 Year1 Year

Calendar 
YTDFY’24Month

Actual 
Allocation %

Target 
Allocation 
RangeNAV $ (000)

6.798.938.2811.4713.8718.193.773.7740.1%32 ‐ 42%39,405,325    GLOBAL EQUITY

6.392.551.03‐6.17‐5.992.26‐0.68‐0.6812.9%12 ‐ 18%12,646,779    CORE FIXED INCOME

7.454.785.076.897.396.981.441.447.1%5 ‐ 11%6,990,629VALUE ADDED FIXED INCOME * 

15.7320.3621.4128.39‐2.463.170.250.2517.2%13 ‐ 19%16,871,113 PRIVATE EQUITY *

6.989.808.9212.50‐3.30‐1.290.650.6510.9%7 ‐ 13%10,681,827REAL ESTATE *

8.086.305.068.385.882.610.400.403.0%1 ‐ 7%2,994,944TIMBERLAND *

4.203.812.835.953.974.491.271.278.3%7 ‐ 13%8,142,947 PORTFOLIO COMPLETION STRATEGIES *

11.357.796.9413.7016.664.444.440.5%0.0%496,665 OVERLAY

9.278.447.879.714.518.561.751.75100%100%98,266,102TOTAL CORE

9.577.837.548.803.807.501.641.64IMPLEMENTATION BENCHMARK (using short term private equity benchmark) 1

9.357.156.807.357.128.601.841.84TOTAL CORE BENCHMARK (using private equity) 2

3.461.161.701.564.312.870.430.43211,364PARTICIPANTS CASH 

2.371.151.671.544.222.840.430.4376,394TEACHERS' AND EMPLOYEES' CASH

9.318.417.859.694.528.541.751.7598,553,861    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).


