Franklin Regional Retirement System

Asset Allocation Analysis

as of May 2024
Target Actual
Allocation Dollars Dollars Allocation
PRIT (general fund) 40.0% 78,641,800.58 80,228,641.33 (825,000) 40.39%
PRIT International 3.0% 5,898,135.04 6,126,897.71 3.12%
PRIT Emerg.Mrkts 2.0% 3,932,090.03 4,175,566.38 2.12%
PRIT Real Estate 10.0% 19,660,450.15 17,314,251.83 8.81%
PRUa'I:_’;ddgfcm 4.0% 7,864,180.06 7,553,340.23 3.84%
Loomis CIT FI 9.0% 17,694,405.13 17,599,336.64 8.95%
O'Shaughnessy LCV 6.0% 11,796,270.09 11,606,685.30 5.90%
Polen LCG 6.0% - 226.38 0.00%
Next Century LCG 6.0% 11,796,270.09 11,982,234.66 6.09%
Chartwell MCV 5.0% 9,830,225.07 9,299,088.11 4.73%
Fiera MCG 5.0% 9,830,225.07 9,567,523.37 4.87%
Aberdeen CIT SCCg 5.0% 9,830,225.07 9,442,901.27 4.80%
Copeland SCCv 5.0% 9,830,225.07 10,485,538.09 5.33%
Cash 0.0% - 1,222,270.15 825,000  1.04%

Total (investment) assets:
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196,604,501.45

235,181,218.00

83.6%
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$ over/(under)
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2,047,270.15

On 06/03/2024 $825,000 was
withdrawn from PRIT Core Fund for
June warrants



