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Performance by Asset Class (Gross of Fees)

Target
Allocation Actual Since
NAV $ (000) Range Allocation% Month QTD FY‘24 1Year 3Year 5Year 10Year Inception

GLOBAL EQUITY 39,724,068 32-42% 39.5% 5.43 10.93 7.14 22.04 6.10 11.97 8.17 6.81
CORE FIXED INCOME 13,668,025 12-18% 13.6% 5.12 8.25 1.85 485 -495 139 2280 6.39
VALUE ADDED FIXED INCOME 7,308,942 5-11% 7.3% 2.07 4.84 6.40 12.21 5.76 6.26 5.01 7.54
PRIVATE EQUITY 17,195,912 13-19% 17.1% 0.12 1.28 3.80 6.82 19.15 19.18 19.48 15.65
REAL ESTATE 10,406,927 7-13% 10.3% -3.19 -2.45 -392 577 9.14 788 8.79 6.77
TIMBERLAND 3,219,674 1-7% 3.2% 7.60 8.00 9.02 1143 1039 7.02 631 8.32
PORTFOLIO COMPLETION STRATEGIES 8,529,652 7-13% 8.5% 1.60 3.81 5.39 8.74 502 467 3.72 4.32
OVERLAY 477,961 0.0% 0.5% 8.60 14.90 8.79 21.52 326 11.11 8.44 11.31
TOTAL CORE 100,565,646  100% 100% 3.01 6.18 4.45 1144 6.22 949 794 9.24
IMPLEMENTATION BENCHMARK (using short term private equity benchmark) ! 2.99 5.86 3.83 9.82 538 884 7.35 9.52
TOTAL CORE BENCHMARK (using private equity) 2 3.20 6.60 4.83 11.80 520 843 6.83 9.33
PARTICIPANTS CASH 299,780 0.46 1.40 2.74 524 232 197 139 3.49
TEACHERS' AND EMPLOYEES' CASH 26,049 0.47 1.39 2.75 5.22 2.30 1.95 1.37 2.42
TOTAL FUND 100,891,475 3.00 6.17 444 1142 6.21 946 7.92 9.28




