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PRIT Fund Performance Summary 
October 31, 2023

Asset Allocation*
$93.5 billion AUM

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



Performance by Asset Class (Gross of Fees)

PRIT Fund Performance Summary 
October 31, 2023

, 2022

Since 
Inception10 Year5 Year3 Year1 Year

Calendar 
YTDFY’24Month

Actual 
Allocation %

Target 
Allocation 
RangeNAV $ (000)

6.226.997.677.2010.586.15‐6.80‐3.5137.2%32 ‐ 42%34,773,118    GLOBAL EQUITY

6.121.60‐0.16‐7.85‐2.84‐5.57‐8.28‐2.5113.1%12 ‐ 18%12,259,758    CORE FIXED INCOME

7.394.575.216.179.677.622.060.567.5%5 ‐ 11%7,020,461VALUE ADDED FIXED INCOME * 

15.6920.0520.1023.215.005.622.640.1418.4%13 ‐ 19%17,206,549 PRIVATE EQUITY *

6.879.188.3011.56‐4.87‐3.60‐1.71‐0.2111.4%7 ‐ 13%10,622,129REAL ESTATE *

8.006.095.058.486.592.900.68‐0.263.2%1 ‐ 7%2,971,783TIMBERLAND *

4.153.573.105.375.264.641.41‐0.118.7%7 ‐ 13%8,124,551 PORTFOLIO COMPLETION STRATEGIES *

9.366.796.102.498.84‐0.13‐10.60‐5.580.4%0.0%364,968 OVERLAY

9.067.377.407.125.323.20‐3.27‐1.66100%100%93,379,301TOTAL CORE

9.356.766.936.303.941.91‐3.65‐1.76IMPLEMENTATION BENCHMARK (using short term private equity benchmark) 1

9.156.166.375.546.063.32‐3.13‐1.49TOTAL CORE BENCHMARK (using private equity) 2

3.481.301.862.015.014.301.820.4942,936PARTICIPANTS CASH 

2.401.281.841.994.974.261.810.4634,399TEACHERS' AND EMPLOYEES' CASH

9.107.357.387.105.323.20‐3.26‐1.6693,456,636    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).


