
Performance by Asset Class (Gross of Fees)

PRIT Fund Performance Summary 
December 31, 2023

, 2022

Since 
Inception10 Year5 Year3 Year1 YearFY ‘24QTDMonth

Actual 
Allocation %

Target 
Allocation 
RangeNAV $ (000)

6.818.1711.976.1022.047.1410.935.4339.5%32 ‐ 42%39,724,068GLOBAL EQUITY

6.392.801.39‐4.954.851.858.255.1213.6%12 ‐ 18%13,668,025CORE FIXED INCOME

7.545.016.265.7612.216.404.842.077.3%5 ‐ 11%7,308,942VALUE ADDED FIXED INCOME 

15.6519.4819.1819.156.823.801.280.1217.1%13 ‐ 19%17,195,912PRIVATE EQUITY 

6.778.797.889.14‐5.77‐3.92‐2.45‐3.1910.3%7 ‐ 13%10,406,927REAL ESTATE 

8.326.317.0210.3911.439.028.007.603.2%1 ‐ 7%3,219,674TIMBERLAND 

4.323.724.675.028.745.393.811.608.5%7 ‐ 13%8,529,652PORTFOLIO COMPLETION STRATEGIES 

11.318.4411.113.2621.528.7914.908.600.5%0.0%477,961OVERLAY

9.247.949.496.2211.444.456.183.01100%100%100,565,646TOTAL CORE

9.527.358.845.389.823.835.862.99IMPLEMENTATION BENCHMARK (using short term private equity benchmark) 1

9.336.838.435.2011.804.836.603.20TOTAL CORE BENCHMARK (using private equity) 2

3.491.391.972.325.242.741.400.46299,780PARTICIPANTS CASH 

2.421.371.952.305.222.751.390.4726,049TEACHERS' AND EMPLOYEES' CASH

9.287.929.466.2111.424.446.173.00100,891,475TOTAL 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).


