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PRIT Fund Total Returns (Annualized, Net of Fees) PRIT Fund Vs Stocks and Bonds (Net of Fees)
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Asset Allocation*
$116.2 billion AUM

Target Asset Allocation (as of 2/15/24)
B Global Equities 31% - 41%
Core Fixed Income 12% - 18%
Private Equity 13% - 19%
Portfolio Completion Strategies 7% - 13%
M Real Estate 7% - 13%
M Value-Added Fixed Income 6% - 12%
B Timberland 1% - 7%

Source: BNY.
Total Capital Fund Benchmark includes private equity benchmark.

*Asset Allocation does not include Cash Overlay of 0.7%
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Performance by Asset Class (Net of Fees)

NAV $ (000) Al:::gzln Actu‘al Month FY'26 Calendar 1Year 3Year 5Year 10 Year Sincta
p— Allocation % YTD Inception

GLOBAL EQUITY 46,329,757 31-41% 39.9% 1.28 1.28 10.85 14.26 14.70 12.81 9.93 7.24
CORE FIXED INCOME 17,016,772 12 -18% 14.6% -0.42 -0.42 2.81 0.87 -0.81 -3.06 1.57 4.96
VALUE ADDED FIXED INCOME * 9,167,458 6-12% 7.9% 1.03 1.03 4.68 9.21 8.86 7.71 5.60 6.99
PRIVATE EQUITY * 19,032,259 13-19% 16.4% -0.12 -0.12 3.67 6.72 3.52 18.64 16.22 14.70
REAL ESTATE * 10,650,050 7-13% 9.2% 0.23 0.23 1.57 0.48 -3.35 5.54 6.03 8.86
TIMBERLAND * 3,130,334 1-7% 2.7% -0.27 -0.27 2.24 4.22 6.54 7.58 5.34 7.40
PORTFOLIO COMPLETION STRATEGIES * 10,144,935 7-13% 8.7% 0.95 0.95 431 11.17 8.50 7.80 4.45 4.74
OVERLAY 757,782 0.0% 0.7% -0.15 -0.15 11.99 12.70 13.50 9.44 8.93 11.63
TOTAL CAPITAL FUND 116,244,670 100% 100% 0.60 0.60 6.21 8.60 7.30 9.13 7.96 8.49
TOTAL CAPITAL FUND BENCHMARK 0.78 0.78 7.23 10.07 9.06 8.42 7.63 8.14
PARTICIPANTS CASH 474,831 0.35 0.35 2.51 4.69 4.85 2.97 2.15 3.55
TEACHERS' AND EMPLOYEES' CASH 74,667 0.37 0.37 2.61 4.77 4.84 2.97 2.14 2.55
TOTAL FUND 116,794,169 0.60 0.60 6.20 8.59 7.29 9.11 7.95 8.46

* 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, Decxember 31).



