Pension Reserves Investment Management Board

84 State Street, Suite 250
Boston, Massachusetts 02108
Franklin County Retirement System
General Allocation Account

February 01, 2018 to February 28, 2018

Fiscal Year To Date

Deborah B. Goldberg, Treasurer and Receiver General, Chair
Michael G. Trotsky, CFA, Execufive Director

Munﬁl To Date * Calendar Year To Date
Your beginning net asset value for ihe period wés: 66,424.106.28 61,334,252.60 65,378,001.91
Your change in investment value for the period was: (1,596,912.31) 5,049,937.20 171,192.06
Your exchanges from (o) the Cash Fund for the period were: {426,000.00) (1,982,995.83) {1,148,000.00)
Your ending net asset value for the period was: 64,401,193.97 64,401,193.97 64,401,193.97
Net Chénge in Investment Value represents the net change through investment activities as follows: )
Gross Investment Trcome: 104,657.33 966,268.28 175,657.23
Less Management Fees: (10,698.93) (182,355.62) (21,756.38)
Net Investment Income: 93,958.40 783,912.66 153,900.85
Net Fund Unrealized Gains/Losses: (1,959,522.98) 2,087,964.24 (630,212.14)
Net Fund Realized Gains/Losses: 268,652.27 2,178,060.30 647,503.35
Net Change in Investment Value as Above: (1,596,912.31) 5,049,937.20 171,192.06

As of February 28, 2018 the net asset value of your investment in the PRIT Fund was:

$64.401.193.97

PRIT Fund Core Asset Allocation 1.64% 19.27%

As of February 28, 2018 12.64%

Cash Overlay

B Core Fixed Income

O Distressed Debt

O Domestic Equity

B Emerging Markets
Equity Hedge

E Hedge Funds
International Equity

M Liquidating Portfolio

B Other Credit Opportunities
H Private Equity

Real Assets

® Real Estate

W Risk Premia

B Timberland ‘
M Value-Added Fixed Inc.

7.92% 0.83% 9.97%

If you have any questions regarding your statement, please contact your Senior Client Serﬁces Officer Paul Todisco (617) 946-8423
A detailed statement of your account is atiached to this summary sheet.



