
Performance by Asset Class (Gross of Fees)

PRIT Fund Performance Summary 
August 31, 2024

, 2022

Since 
Inception10 Year5 Year3 Year1 Year

Calendar 
YTDFY’25Month

Actual 
Allocation %

Target 
Allocation 

RangeNAV $ (000)

7.268.9812.255.5922.3615.264.342.1540.7%31 - 41%44,364,299GLOBAL EQUITY

6.332.11-0.88-4.266.252.164.071.5713.9%12 - 18%15,180,073CORE FIXED INCOME

7.645.116.425.6412.127.302.681.367.7%6 - 12%8,375,272VALUE ADDED FIXED INCOME *

15.5618.8519.8310.887.786.711.641.2116.5%13 - 19%17,994,830PRIVATE EQUITY *

6.627.756.314.27-5.48-1.051.390.719.4%7 - 13%10,214,154REAL ESTATE *

8.156.186.859.4710.391.630.210.502.9%1 - 7%3,200,692TIMBERLAND *

4.554.014.914.9311.387.552.340.948.3%7 - 13%9,089,502PORTFOLIO COMPLETION STRATEGIES *

11.998.6112.054.4624.5914.819.344.660.6%0.0%646,544OVERLAY

9.308.039.224.5812.408.603.181.58100%100%109,091,873TOTAL CORE

9.567.378.453.8411.427.552.731.33IMPLEMENTATION BENCHMARK (using short term private equity benchmark) 

9.397.018.074.9513.088.583.211.61TOTAL CORE BENCHMARK (using private equity) 

3.521.752.373.545.603.690.920.48150,849PARTICIPANTS CASH 

2.491.732.343.505.543.630.900.4661,837TEACHERS' AND EMPLOYEES' CASH

9.348.019.204.5712.388.593.171.58109,304,559TOTAL 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).


