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PRIT Fund Performance Summary 
August 31, 2023

Asset Allocation*
$97.8 billion AUM

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



Performance by Asset Class (Gross of Fees)

PRIT Fund Performance Summary 
August 31, 2023

, 2022

Since 
Inception10 Year5 Year3 Year1 Year

Calendar 
YTDFY’24Month

Actual 
Allocation %

Target 
Allocation 
RangeNAV $ (000)

6.648.857.518.4814.8814.950.92‐2.7439.3%32 ‐ 42%38,363,513    GLOBAL EQUITY

6.332.470.58‐6.14‐4.380.82‐2.08‐1.4112.8%12 ‐ 18%12,468,055    CORE FIXED INCOME

7.444.985.336.677.827.381.820.387.2%5 ‐ 11%7,019,829VALUE ADDED FIXED INCOME * 

15.7720.6922.0529.414.745.762.772.5117.6%13 ‐ 19%17,243,358 PRIVATE EQUITY *

6.979.898.7912.14‐2.93‐1.360.58‐0.0711.0%7 ‐ 13%10,738,813REAL ESTATE *

8.046.315.128.236.112.590.37‐0.033.1%1 ‐ 7%2,988,311TIMBERLAND *

4.213.912.845.654.145.001.760.488.3%7 ‐ 13%8,119,126 PORTFOLIO COMPLETION STRATEGIES *

10.796.944.4713.0911.980.24‐4.020.8%0.0%744,336 OVERLAY

9.238.497.608.556.537.660.91‐0.82100%100%97,722,470TOTAL CORE

9.517.827.177.484.356.040.27‐1.36IMPLEMENTATION BENCHMARK (using short term private equity benchmark) 1

9.307.166.456.087.697.350.66‐1.15TOTAL CORE BENCHMARK (using private equity) 2

3.471.211.751.714.533.340.880.4574,720PARTICIPANTS CASH 

2.381.191.731.694.503.320.890.4618,845TEACHERS' AND EMPLOYEES' CASH

9.268.477.588.536.527.650.91‐0.8297,816,035    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).


