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PRIT Fund Performance Summary 
June 30, 2023

Asset Allocation*
$96.6 billion AUM

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



Performance by Asset Class (Gross of Fees)

PRIT Fund Performance Summary 
June 30, 2023

, 2022

Since 
Inception10 Year5 Year3 Year1 Year

Calendar 
YTDQTDMonth

Actual 
Allocation %

Target 
Allocation 
RangeNAV $ (000)

6.649.028.0111.9417.4313.906.086.0239.3%32 ‐ 42%37,899,025    GLOBAL EQUITY

6.422.651.07‐5.09‐2.722.96‐1.270.0113.3%12 ‐ 18%12,831,262    CORE FIXED INCOME

7.414.695.007.357.705.462.431.527.1%5 ‐ 11%6,890,430VALUE ADDED FIXED INCOME  

15.7620.3521.3028.50‐3.452.902.080.3817.4%13 ‐ 19%16,776,635 PRIVATE EQUITY 

6.989.818.8812.59‐2.81‐1.93‐0.53‐0.9210.9%7 ‐ 13%10,523,221REAL ESTATE 

8.096.274.998.405.932.211.742.003.1%1 ‐ 7%2,995,974TIMBERLAND 

4.153.772.785.873.523.181.811.168.4%7 ‐ 13%8,093,441 PORTFOLIO COMPLETION STRATEGIES 

10.967.336.7213.6711.712.946.340.5%0.0%452,538 OVERLAY

9.248.517.7710.186.026.692.842.55100%100%96,499,777TOTAL CORE

9.547.907.449.215.555.752.392.57IMPLEMENTATION BENCHMARK (using short term private equity benchmark) 1

9.327.216.707.708.926.642.662.39TOTAL CORE BENCHMARK (using private equity) 2

3.461.121.651.423.982.441.280.4324,472PARTICIPANTS CASH 

2.361.101.621.403.912.401.260.4337,168TEACHERS' AND EMPLOYEES' CASH

9.288.487.7510.166.016.682.842.5496,561,417    TOTAL FUND


