PRIT Fund Performance Summary
September 30, 2026 iIMassPRIM

Performance by Asset Class (Net of Fees)

NAV $ (000) AuT:crg;ton Au::;:zln , Month (FQJR2/7 Caﬁ';’ar 1Year  3Year  5Year  10Year In:’::;fon
Range
GLOBAL EQUITY 52,902,415  31-41% 40.3% 140 134 1292 168 2106 1110 1216  7.80
CORE FIXED INCOME 21,109,301  12-18% 16.1% 357  -538 455  -424 254 284 020 472
VALUE ADDED FIXED INCOME * 11,006,680  6-12% 8.4% 091 019 370 5.75 9.09 5.76 5.93 6.96
PRIVATE EQUITY * 19,387,499 13-19% 14.8% 032 233 1.41 2.96 6.22 529 1526 1434
REAL ESTATE * 11,313,309  7-13% 8.6% 061 -011 440 5.21 0.52 2.44 5.30 8.71
TIMBERLAND * 2,997,297  1-7% 2.3% 064 008 116 2.03 5.47 6.86 5.50 7.17
PORTFOLIO COMPLETION STRATEGIES * 11,681,628  7-13% 8.9% 097 102 323 5.36 9.52 6.34 5.45 4.80
OVERLAY 928,244  0.0% 0.7% 277 235 1005 1431 2017 891 978  12.25
TOTAL CAPITAL FUND 131,331,724  100% 100% 145 016 550 7.76 1119 612 8.59 8.55
TOTAL CAPITAL FUND BENCHMARK 095 032 750 1007 1274 777 852 8.29
PARTICIPANTS CASH 71,332 031 0.95 2.89 3.99 4.69 3.91 2.58 3.56
TEACHERS' AND EMPLOYEES' CASH 16,209 0.32 1.01 2.90 3.95 4.68 3.90 2.57 2.61
TOTAL FUND 131,419,265 144 016 550 775 1117 611 8.57 8.52

* Certain Value-Added Fixed Income investments, Private Equity, Real Estate investments, Timberland, and Portfolio Completion Strategy investments are valued only at calendar quarter ends.



