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II. Florida Retirement System Pension Plan

NET ASSET VALUES RETURNS TO ASSET ALLOCATION1 

A. Pension Plan Total Fund Performance and Net Asset Value Charts *

TOTAL FUND PERFORMANCE1 REAL RETURNS2 (Returns of Net Inflation)

1Value Add may not total due to rounding.
2The FRS Real Return Objective was 4.3% prior to June 2003, 4.0% from June 2003 to May 2007, 5.0% from June 2007 to June 2017, 4.5% from July to June 2018, 
4.0% from July 2018 to December 2023, and 4.8% since January 2024.

* Returns less than one year are not annualized.
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C. Pension Plan Asset Class Performance Charts

GLOBAL EQUITY PERFORMANCE FIXED INCOME PERFORMANCE 

REAL ESTATE PERFORMANCE1 PRIVATE EQUITY PERFORMANCE1

STRATEGIC INVESTMENTS PERFORMANCE1 CASH PERFORMANCE 

1 Private-market valuations are subject to significant delays relative to the reporting period
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CASH FLOWS AND MARKET VALUES1 

1 Based on figures provided by the Investment Plan’s third-party administrator as of report time. Dollar values are in millions. 
2 Contributions reflect rollovers in, employer and employee contributions, conversions in (Accumulated Benefit Obligation Transfers, true ups) and account 

adjustments. 
3 Distributions reflect withdrawals and terminations made by participants. 
4 Transfers reflect transactions that do not require funding and capture movement from one fund to another. 
5 Reflect the difference of Net Gains / Losses less contributions, distributions, and transfers. 

6 Reflect the appreciation / depreciation of unit price over the given time period.
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PARTICIPANTS BY TYPE - 789                 TOTAL

EFFECTIVE MATURITY SCHEDULE FLORIDA PRIME PERFORMANCE* 

FLORIDA PRIME MARKET VALUES 

PORTFOLIO COMPOSITION 

IV. Florida PRIME

*Return calculated pursuant to Chapter 19-7.011, Florida Administrative 
Code. Returns less than 1-year are not annualized.
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V. Florida Hurricane Catastrophe Fund (CAT)

OPERATING FUND PERFORMANCE OPERATING FUND NET ASSET VALUES 

2020A NOTE PROCEEDS PERFORMANCE 2020A NOTE PROCEEDS NET ASSET VALUES 




