Franklin Regional Retirement System

Asset Allocation Analysis

as of October 2021
Target Actual
Allocation Dollars Dollars Allocation
PRIT 40.0% 81,683,182.22 82,989,394 .57 (883,000) 40.21%
PRIT International 3.0% 6,126,238.67 5,939,169.82 2.91%
PRIT Emerg.Mrkts 2.0% 4,084,159.11 4,254,658.70 2.08%
PRIT Real Estate 10.0% 20,420,795.55 20,015,620.92 9.80%
PRIT Fxd Incm Val.Add. 4.0% 8,168,318.22 7,134,771.08 3.49%
Loomis CIT FI 9.0% 18,378,716.00 16,566,005.34 8.11%
O'Shaughnessy LCV 6.0% 12,252,477.33 12,707,148.47 6.22%
Polen LCG 6.0% 12,252,477.33 12,639,542.12 6.19%
Chartwell MCV 5.0% 10,210,397.78 8,778,541.23 4.30%
Fiera MCG 5.0% 10,210,397.78 10,589,667.83 5.19%
Aberdeen CIT SCCg 5.0% 10,210,397.78 11,244,785.04 5.51%
Copeland SCCv 5.0% 10,210,397.78 10,021,082.89 4.91%
Cash 0.0% - 444 ,567.53 883,000 0.65%
204,207,955.54

Total (investment) assets:
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205,992,101.00
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1,327,567.53

On 11/1/2021 $883,000 was
withdrawn from PRIT Core for
November warrants



