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PRIT Fund Performance Summary 
February 29, 2024

Asset Allocation*
$102.6 billion AUM

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



Performance by Asset Class (Gross of Fees)

PRIT Fund Performance Summary 
February 29, 2024

, 2022

Since 
Inception10 Year5 Year3 Year1 Year

Calendar 
YTDFY’24Month

Actual 
Allocation %

Target 
Allocation 
RangeNAV $ (000)

6.978.5610.616.6321.734.6112.084.2040.1%32 ‐ 42%41,070,362GLOBAL EQUITY

6.292.330.73‐4.391.05‐2.39‐0.59‐1.4313.5%12 ‐ 18%13,833,412CORE FIXED INCOME

7.555.105.786.0911.451.588.080.677.3%5 ‐ 11%7,475,364VALUE ADDED FIXED INCOME *

15.6219.6619.5419.748.381.295.141.5017.0%13 ‐ 19%17,397,423PRIVATE EQUITY *

6.758.677.278.70‐6.560.24‐3.680.3710.0%7 ‐ 13%10,211,604REAL ESTATE *

8.236.246.8310.1410.81‐0.638.34‐0.203.1%1 ‐ 7%3,151,617TIMBERLAND *

4.363.634.214.127.821.416.881.238.4%7 ‐ 13%8,570,407PORTFOLIO COMPLETION STRATEGIES *

11.218.469.333.3323.770.879.742.330.7%0.0%746,205OVERLAY

9.258.038.736.5010.841.946.481.91100%100%102,489,462TOTAL CORE

9.527.408.055.619.221.585.501.64IMPLEMENTATION BENCHMARK (using short term private equity benchmark)

9.356.917.665.4611.182.006.931.79TOTAL CORE BENCHMARK (using private equity) 

3.501.482.072.635.430.923.690.4331,582PARTICIPANTS CASH 

2.441.462.052.605.400.903.670.4429,435TEACHERS' AND EMPLOYEES' CASH

9.298.018.716.4910.821.946.471.90102,550,480TOTAL 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).


