Franklin Regional Retirement System

Asset Allocation Analysis

as of November 2022

Target Actual
Allocation Dollars Dollars Allocation| $ over/(under)
PRIT (general fund) 40.0% 73,717,677.42 76,836,65257  (745000) 4129% | 2.372,975.15
PRIT International 3.0% 5,528,825.81 4,888,386.34 2.65% (640,439.47)
PRIT Emerg.Mrkts 2.0% 3,685,883.87 3,415,893.18 1.85% (269,990.69)
PRIT Real Estate 10.0% 18,429,419.36 20,359,855.50 11.05% 1,930,436.14
PRUa'I:_’;ddgfcm 4.0% 7,371,767.74 6,498,526.49 3.53% (873,241.25)
Loomis CIT FI 9.0% 16,586,477.42 14,493,550.35 7.86% | (2,092,927.07)
O'Shaughnessy LCV 6.0% 11,057,651.61 12,291,932.31 6.67% 1,234,280.70
Polen LCG 6.0% 11,057,651.61 8,461,841.91 459% | (2,595,809.70)
Chartwell MCV 5.0% 9,214,709.68 8,791,599.60 4.77% (423,110.08)
Fiera MCG 5.0% 9,214,709.68 9,419,349.38 5.11% 204,639.70
Aberdeen CIT SCCg 5.0% 9,214,709.68 8,618,289.66 4.68% (596,420.02)
Copeland SCCv 5.0% 9,214,709.68 9,675,089.91 5.25% 460,380.23
Cash 0.0% - 543,226.36 746,000  0.70% 1,289,226.36

Total (investment) assets:
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On 12/1/2022 $746,000 was
withdrawn from PRIT Core Fund for
November warrants



