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PRIT Fund Performance Summary 
January 31, 2024

Asset Allocation*
$100.8 billion AUM

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



Performance by Asset Class (Gross of Fees)

PRIT Fund Performance Summary 
January 31, 2024

, 2022

Since 
Inception10 Year5 Year3 Year1 Year

Calendar 
YTDFY’24Month

Actual 
Allocation %

Target 
Allocation 
RangeNAV $ (000)

6.818.6310.316.2113.880.397.560.3939.6%32 ‐ 42%39,868,845GLOBAL EQUITY

6.342.530.97‐4.84‐0.38‐0.970.85‐0.9713.4%12 ‐ 18%13,534,558CORE FIXED INCOME

7.555.225.825.9010.340.907.360.907.4%5 ‐ 11%7,453,860VALUE ADDED FIXED INCOME *

15.6119.5219.1519.116.32‐0.213.58‐0.2117.0%13 ‐ 19%17,135,057PRIVATE EQUITY *

6.768.777.269.06‐6.96‐0.13‐4.04‐0.1310.3%7 ‐ 13%10,399,806REAL ESTATE *

8.276.286.8210.2510.38‐0.438.55‐0.433.1%1 ‐ 7%3,157,223TIMBERLAND *

4.313.734.164.575.900.175.580.178.4%7 ‐ 13%8,469,221PORTFOLIO COMPLETION STRATEGIES *

11.069.089.113.026.07‐1.437.24‐1.430.6%0.0%601,841OVERLAY

9.228.148.606.247.060.034.480.03100%100%100,653,849TOTAL CORE

9.507.527.955.395.73‐0.063.79‐0.06IMPLEMENTATION BENCHMARK (using short term private equity benchmark) 1

9.327.027.575.247.680.215.040.21TOTAL CORE BENCHMARK (using private equity) 2

3.491.442.022.485.360.493.240.4941,463PARTICIPANTS CASH 

2.431.422.002.455.320.463.230.46113,566TEACHERS' AND EMPLOYEES' CASH

9.268.118.586.237.050.034.480.03100,808,878TOTAL 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).


