Pension Reserves Investment Management Board

84 State Street, Suite 250
Boston, Massachusetts 02109

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:

Treasurer Steven Grossman, Chair
Michael G. Trotsky, CFA, Executive Director

Franklin County Retirement System

General Allocation Account

September 01, 2013 to September 30, 2013

Month To Date Fiscal Year To Date Calendar Year To Date
57,413,084.00 54,077,383.33 51,759,032.91
2,205,448.56 2,741,149.23 5,059.499.45
0.00 2,800,000.00 2,500,000.00
59,618,532.56 59,618,532.56 59,618,532.56

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

Gross Investment Income: 190,679.37 413,358.47 1,287,042.57

Less Management Fees: (66,332.92) (81,348.76) (228,879.96)
Net Investment Income: 124,346.45 332,009.71 1,058,162.61
Net Fund Unrealized Gains/Losses: 1,732,283.71 1,716,898.24 2,134,459.40
Net Fund Realized Gains/Losses: 348,318.40 692,241.28 1,866,877.64
Net Change in Investment Value as Above: 2,205,448.56 2,741,149.23 5,059,499.65
As of September 30, 2013 the net asset value of your investment in the PRIT Fund was: $59.618.532.56

PRIT Fund Core Asset Allocation

As of September 30, 2013

Core Fixed Income
12.73% B Distessed Debt

> 2,35% O Domestic Equity
7.97% O Emerging Markets
i 3 N Hedge Funds
4% 20.76% 3 International Equity
0.12% _ B Port. Alpha Wind Down
[ Private Equity
18.85% 7.09% M Real Estate

B Timber Natural Res.
Value-Added Fixed Inc.

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

A detailed statement of your account is aitached to this summary sheet.



