Pension Reserves Investment Management Board

84 State Street, Suite 250
Boston, Massachusetts 02102

Your beginning net asset value for the period was:

Your change in investment value for the period was:

Your exchanges from (to) the Cash Fund for the period were:

Your ending net asset value for the period was:

Debaorah B. Goldberg, Treasurer and Receiver General, Chair
Michael G. Trotsky, CFA, Executive Director

Franklin County Retirement System

General Allocation Aecount
July 01, 2016 to July 31, 2016

Month To Date Fiscal Year To Date Calendar Year To Date
57,303,523.15 57,303,523.15 56,789,797.83
1,573,159.01 1,573,159.01 3,611,884.33
0.00 0.00 (1,525,000,00)
58,876.682.16 58,876.,682.16 58,876,682.16

Net Change in Investment Value represents the net change through investment activities as follows:

Gross Investment [ncome: 105,685.95 105,685.95 982,238.29
Less Management Fees: (8,061.37) (8,061.37) (161,400.34)
Net Investment Income: 97,624.58 97,624.58 820,837.95
Net Fund Unrealized Gains/Losses: 1,245,481.21 1.245 48121 1,944,866.89
Net Fund Realized Gains/Losses: 230,053.22 230,053.22 846,179.49
Net Change in Investment Valune as Above: 1,573,159.01 1,573,159.01 3,611,884.33
As of July 31, 2016 the net asset value of your investment in the PRIT Fund was: $58.876.682.16
PRIT Fund Core Asset Allocation 6.40% Cash Overlay
H Core Fixed Income
o .
As of July 31, 2016 13.85% D Distressed Debt
2.02% O Domestic Equity
nede B Emerging Markets
Hedge Funds
19.25% H International Eqmty

O Liquidating Portfolio

H Portfolic Completion
B Private Equity

O Real Estate

17.14% 7.92% Timberland

B Value-Added Fixed [nc.

If you have any questions regarding your statement, please contact your Senior Client Services Officer Paul Todisco (617) 946-8423.

A detailed staiement of your account s attached to this summary sheet.



