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Asset Allocation*
$110.5 billion AUM

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



Performance by Asset Class (Net of Fees)

PRIT Fund Performance Summary 
September 30, 2024

, 2022

Since 
Inception10 Year5 Year3 Year1 Year

Calendar 
YTD

QTR/FY 
‘25Month

Actual 
Allocation %

Target 
Allocation 

RangeNAV $ (000)

7.109.4212.027.6030.5517.756.702.2841.1%31 - 41%45,394,001    GLOBAL EQUITY

5.182.37-0.37-3.4212.183.675.651.5314.1%12 - 18%15,612,215    CORE FIXED INCOME

6.964.685.924.9313.388.273.841.197.9%6 - 12%8,738,296VALUE ADDED FIXED INCOME 

14.9416.6617.184.936.985.921.520.1416.3%13 - 19%18,018,692 PRIVATE EQUITY 

9.097.125.151.84-4.87-2.370.35-1.029.1%7 - 13%10,113,697REAL ESTATE 

7.535.686.589.3610.102.020.690.492.9%1 - 7%3,216,307TIMBERLAND 

4.504.005.045.3112.868.783.601.248.3%7 - 13%9,137,120 PORTFOLIO COMPLETION STRATEGIES 

12.069.2312.206.0535.1217.6212.062.500.3%0.0%285,802 OVERLAY

8.547.908.744.4416.379.704.441.29100%100%110,541,987TOTAL CAPITAL FUND

8.237.568.374.3915.739.294.381.61IMPLEMENTATION BENCHMARK (using short term private equity benchmark) 

8.157.398.196.0517.5510.284.821.56TOTAL CAPITAL FUND BENCHMARK (using private equity) 

3.521.792.423.695.594.131.350.4357,241PARTICIPANTS CASH 

2.491.772.393.655.514.061.330.4230,206TEACHERS' AND EMPLOYEES' CASH

8.517.888.714.4316.349.694.441.29110,629,433   TOTAL 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).


