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PRIT Fund Performance Summary 
September 30, 2023

Asset Allocation*
$95.2 billion AUM

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



Performance by Asset Class (Gross of Fees)

PRIT Fund Performance Summary 
September 30, 2023

, 2022

Since 
Inception10 Year5 Year3 Year1 Year

Calendar 
YTDQTR/FY’24Month

Actual 
Allocation %

Target 
Allocation 
RangeNAV $ (000)

6.417.806.577.8821.4810.01‐3.41‐4.3038.5%32 ‐ 42%36,619,395GLOBAL EQUITY

6.211.950.05‐7.41‐2.46‐3.13‐5.91‐3.9212.7%12 ‐ 18%12,075,780CORE FIXED INCOME

7.404.674.926.0410.197.031.49‐0.337.4%5 ‐ 11%7,020,506VALUE ADDED FIXED INCOME 

15.7320.0319.9623.034.945.472.49‐0.2718.0%13 ‐ 19%17,176,410PRIVATE EQUITY 

6.899.338.1911.55‐4.14‐3.40‐1.50‐2.0711.1%7 ‐ 13%10,524,966REAL ESTATE 

8.046.135.068.496.793.170.940.573.1%1 ‐ 7%2,987,894TIMBERLAND 

4.183.742.645.595.564.751.53‐0.238.6%7 ‐ 13%8,186,565PORTFOLIO COMPLETION STRATEGIES 

10.0710.075.843.1817.715.77‐5.32‐5.550.6%0.0%545,791OVERLAY

9.137.806.837.409.304.95‐1.63‐2.52100%100%95,173,353TOTAL CORE

9.427.196.456.537.983.73‐1.93‐2.19IMPLEMENTATION BENCHMARK (using short term private equity benchmark) 1

9.216.565.895.7210.094.88‐1.66‐2.31TOTAL CORE BENCHMARK (using private equity) 2

3.471.251.811.854.773.791.320.4434,267PARTICIPANTS CASH 

2.391.241.791.844.763.791.350.4533,606TEACHERS' AND EMPLOYEES' CASH

9.177.786.827.389.294.94‐1.63‐2.5295,241,226TOTAL 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).


