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Source: BNY Mellon.
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*Asset Allocation does not include Cash Overlay of 0.5%
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PRIT Fund Performance Summary 
April 30, 2024

Asset Allocation*
$102.1 billion AUM

Target Asset Allocation (as of 2/15/24)



Performance by Asset Class (Gross of Fees)

PRIT Fund Performance Summary 
April 30, 2024

, 2022

Since 
Inception10 Year5 Year3 Year1 Year

Calendar 
YTDFY’24Month

Actual 
Allocation %

Target 
Allocation 
RangeNAV $ (000)

6.918.459.604.1517.114.4311.89‐3.3039.7%31 ‐ 41%40,492,323GLOBAL EQUITY

6.191.94‐0.30‐5.16‐4.69‐4.92‐3.16‐3.5513.8%12 ‐ 18%14,132,291CORE FIXED INCOME

7.554.955.925.5711.172.839.42‐0.017.4%6 ‐ 12%7,585,382VALUE ADDED FIXED INCOME *

15.5918.7120.0313.888.952.696.60‐0.0317.1%13 ‐ 19%17,451,035PRIVATE EQUITY *

6.658.076.356.39‐7.04‐2.29‐6.120.049.8%7 ‐ 13%9,950,210REAL ESTATE *

8.216.146.8110.1311.170.249.29‐0.063.1%1 ‐ 7%3,171,792TIMBERLAND *

4.443.884.444.2010.863.649.230.558.5%7 ‐ 13%8,712,456PORTFOLIO COMPLETION STRATEGIES *

10.827.838.021.249.23‐1.037.67‐5.430.5%0.0%514,207OVERLAY

9.217.788.154.398.591.786.31‐1.82100%100%102,041,202TOTAL CORE

9.487.167.533.657.161.425.35‐1.99IMPLEMENTATION BENCHMARK (using short term private equity benchmark)

9.306.757.024.138.531.726.64‐1.75TOTAL CORE BENCHMARK (using private equity) 

3.501.572.172.935.551.854.640.4628,874PARTICIPANTS CASH 

2.461.552.152.905.521.814.610.4544,581TEACHERS' AND EMPLOYEES' CASH

9.257.768.134.398.581.786.30‐1.81102,114,658TOTAL 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).


