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TEXAS TECH UNIVERSITY
TEXAS TECH UNIVERSITY HEALTH SCIENCES CENTER
SUMMARY OF INVESTMENTS

AS OF May 31, 2000

INVESTMENT BOOK VALUE Yo MARKET \-’ALI.JEI 0
LONG-TERM SECURITIES
DEBT SECURITIES
LS GOVERNMENT OBLIGATIONS
DIRECT-TREASURIES F28.800.153.14 A4.07%) F28 306, 13788 3065
GUARANTEED
MORTGAGE-BACKED $12. 260 56445 1.73%| F12424422.76 1.T%
OTHER &0.00 L0 R0 0084,
TOTAL LS. GOVERNMENT OBLIGATIONS 107111754 5 R0 £, T30 56064 5.0
LS GOVERNMENT AGEMCIES (NON-GUARANTEELD)
MORTGAGE-BACKED $10.522.378.23 145 £10,262 281 .23 A%
OTHER £332,500,459.42 A6, 955 832673, L A00R A5.45%
TOTAL U8 GOVERNMENT AGENCIES (MON-GUARANTEED) £343. 11283765 A8.45% $334.535.471.31 i BRY
FOREIGN GOVERNMENT OBLIGATIONS S0.00 CLO0%) SO0 O,
MUNICTPAL AND COUNTY BONDS £1,KR0.00 100 51 H35.68 R
CORPORATE BOMDE FR 43044435 1190 BRLITATIOA 1 14%
OTHER S0.00 (1000 SO0 (L0
TOTAL DEBT SECURITIES 5392,617,279.79 55, 42%) SIHIBO5 05060 S3.72%
EQUITY SECURITIES
CORMMON STOCKES AND OTHER EQUITIES FHI618. 82453 1180 ROH A0, 328 41 13.77%,
INDEX FUNDS S0.00 00 K000 [ETEEH
MUTUAL FUNDS $54.650, 008 87 171 %) $50,626,028.54 A%
OTHER $4, 730,00 (00| 54,750.00 [T
TOTAL EQUITY SECURITIES S138,279,983.40 19 52%,| S153,031.106.95 2LA2%
TOTAL LONG-TERM SECURITIES S530.897,263.19 7404 5536.836,1660.64 TEI5%
SHORT-TERM SECURITIES
L8 GOVT (DIRECT & GUARANTEELY) S0.00 CLO0) R0 (s,
LS. GONV'T AGENCIES (NON-GUARANTEED) SO.00 RIS K000 [T
CORPORATE BOMDE S0.00 CLO0| F0L00 (i,
TEXPOOL £120.765 460,30 17.05% S120.T65 46030 1660,
OTHER $19.526.2 26,00 2. T %19.526. 22600 2 73%)
TOTAL SHORT-TERM SECURITIES 51410, 291,686, 34 140 B S140,201 68630 1. 64 %0
CASH AND CASH EQUIVALENTS
CASH HELD AT STATE TREASURY F 24640209074 ERIEL F20,642,490.74 3A5%)
MOMEY MAREETS £, 3640806, 10 (L.62%) 84,364 806,10 61%
COMMERCIAL PAPER S0.00 IR K100 [T
OTHER B 19T 1400 (.02 %) FLAG,TLA.00 (02%
TOTAL CASH AND CASH EQUIVALENTS 529, 187.010.54 4128 S0 157014084 DY




OTHER INVESTMENTS
CASH BURRENDER VALUE - LIFE INSURANCE
GIFT ANMUITY TRLUET
MINERAL RIGHTS AND ROYALTIES
MOTES RECEIVAEBLES
REAL ESTATE
JOINT WENTURE - HRAO
BUILIMMNGS
WORKS OF ART
TOTAL OTHER INVESTMENTS

TOTAL INVESTMENTS

YIELD

TOTAL RATE OF RETURN *

* INGLUDED i THE CONSOLIOATED TOTALS ARE B4LANCES FOR THE TTINTTU S SHOMTANTERMEDUATE TERM INVES TMENT FUND [STF) ThE SITIF USES & *mOUD-TO-MATURT

& IWTEMT IS TEHOLD ALL IVESTMENTS TO MATURITY, THERE WERE MO REALIZED GANS OF LOSSES DURMNG THE vEAR. UNAEALZED GAME AKD LOSSES ARE ROT CONSIDERED IN THE BARMNGE

PERFORMANEE
THE $000 RATE GF RETURN CALCULATION I5 FOR N FORMATIOMAL IURoROEES OhLY
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ERAGRSTAI 0 12% §RIDRIT.AL 0.12%
1,506, 064,91 1. 24%, $1,6500, 096491 0.24%
$1,124,520.05 (0 163% $1,124,329.95 0.16%

BROD 36813 (0 13% ROD 36813 0.13%
1,003, 754.75 (1 15%, $1,093,754.75 0.15%
A2 180 247 00 (L5314 2 IR0 Z4T00 O3 1%

SO.00 IO Sk 0.00%
B274.437.06 (0040 % 274,437,060 O.0M%
58,109,159,.21 114 % S5, 10N, 159,22 L14%
EI0RASS.119.54 BRI 714,304 023 (1 L0 00t
MYy
B4 Te
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TEXAS TECH UNIVERSITY
TEXAS TECH UNIVERSITY HEALTH SCIENCES CENTER
STATEMENT OF CHANGES IN INVESTMENT ASSETS
QUARTER ENDED MAY 31, 2000

BOOK VALUE MARKET VALUE
BEGINNING INVESTMENT ASSETS - 2/28/00 $709,306,684.08 $721,975,259.66
RECEIPTS/CONTRIBUTIONS $188 610 604 89 $188,610,604.86
INVESTMENT INCOME §13,853,268.96 $13,853 268.96
DISTRIBUTIONS (8204 679 127 52) ($204 679,127 52)
NET REALIZED GAINS (LOSSES) $1,354 53513 $1,354 599.13
CHANGES IN NET UNREALIZED
APPRECIATION/(DEPRECIATION) NIA ($6.720,672.12)
ENDING INVESTMENT ASSETS - 5/31/00 $708.455 119,54 $714.394.023.00
NET CHANGE ($851,564.54) ($7.581,236.66)



