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TEXAS TECH UNIVERSITY SYSTEM
MANAGED INVESTMENTS

Quarter Ended May 31, 2018

Market Value % of 12-Month 
Investment Type 05/31/18 Total Return

SHORT/INTERMEDIATE TERM INVESTMENT FUND (SITIF) 1,338,644,354$    52.40% 2.3%

LONG TERM INVESTMENT FUND (LTIF) 1,193,596,073      46.72% 8.4%

OTHER (GIFTED) INVESTMENTS 18,821,999            0.74% 3.0%

ANGELO STATE UNIVERSITY (non-LTIF) 3,519,131              0.14% 1.2%

TOTAL INVESTMENT 2,554,581,557$    100.00%

 

Prepared by: Eric Fisher
Asst Vice Chancellor - Treasury
Texas Tech University System
Box 41098
Lubbock, TX  79409-1098
(806) 742-1700
eric.fisher@ttu.edu

52.40%

46.72%

0.74%

0.14%

INVESTMENT COMPONENTS

SITIF LTIF GIFTED ASU (non-LTIF)

0.00%

2.00%

4.00%

6.00%

8.00%

10.00%

SITIF LTIF GIFTED ASU (non-
LTIF)

2.30%

8.44%

3.00%

1.20%

Funds

12-MONTH RETURN

mailto:eric.fisher@ttu.edu


Page 2 of 5

TEXAS TECH UNIVERSITY SYSTEM
MARKET VALUES OF INVESTMENT POOLS

INVESTMENT ACTIVITY
Quarter Ended May 31, 2018

Short/
Intermediate Term Long Term
Investment Fund Investment Fund

Market Value @ 02/28/18 1,350,280,821$    1,150,820,886$  

Net Additions (39,211,758)$        28,211,299          
Distributions -                           (51,207,663)         
Investment Income 6,060,615              10,760,402          
Realized Gains (Losses) -                           27,053,908          
Unrealized Gains (Losses) 21,514,677$          27,957,239          

Market Value @ 05/31/18 1,338,644,354      1,193,596,073$  

TEXAS TECH UNIVERSITY SYSTEM
GIFTED INVESTMENTS

Quarter Ended May 31, 2018

Market Value
Investment Type 05/31/18 

Total Restricted Funds 836,027$             
Total Endowment Funds 129,408                
Total Foundation/Agency Funds 17,856,564          

TOTAL GIFTED INVESTMENTS 18,821,999$       

TEXAS TECH UNIVERSITY SYSTEM
ANGELO STATE UNIVERSITY

Quarter Ended May 31, 2018
Market Value

Investment Type 05/31/18 

Angelo State:
Short-Term:

TexPool 3,519,033$          

Long-Term:
CMOs 97

Total Angelo State - Other 3,519,131$          
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 TEXAS TECH UNIVERSITY SYSTEM
OFFICE OF TREASURY 

SHORT/INTERMEDIATE TERM INVESTMENT FUND
as of May 31, 2018

Book Value % of Market Value
12-month 

Payout

12-
Month 
SITIF

Investment Type 05/31/18 Total 05/31/18 Return

Cash Pool
Depository Accounts 123,744,849$       9.39% 123,744,849$        0.6% 0.6%
Money Market Fund - Invesco 10,290,376            0.78% 10,290,376             1.2% 1.2%
Local Government Investment Pool - LOGIC 59,481,664            4.51% 59,481,664             1.5% 1.5%
Local Government Investment Pool - TexPool 15,759,784            1.20% 15,759,784             1.2% 1.2%

Total Cash Pool 209,276,673$       15.88% 209,276,673$        1.0% 1.0%

Short Term Pool
Money Market Fund - Northern Trust 26,880,319            2.04% 26,880,319             1.1% 1.1%
Treasuries 159,310,353         12.09% 158,289,281          1.2% 0.7%
Agencies 339,823,826         25.79% 337,405,272          1.4% 0.5%

Total Short Term Pool 526,014,498$       39.92% 522,574,872$        1.3% 0.5%

Intermediate Pool
Local Government Investment Pool - LOGIC 60,569,922$         4.60% 60,569,922$          1.5% 1.5%
External Investment Managers 521,861,937         39.60% 546,222,887          2.6% 4.3%

Total Intermediate Pool 582,431,859$       44.20% 606,792,809$        2.5% 3.9%

TOTAL SHORT/INTERMEDIATE TERM INVESTMENT FUND 1,317,723,031$    100.00% 1,338,644,354$     1.7% 2.3%
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Glossary of Terms

Book Value

Market Value

Yield

Total Return

12 Month Payout

12 Month Total Return

Fund value without accounting for changes in market value.  Sum of original investment, 
additions and deletions from the fund, current income (interest and dividends less fees), 
and realized gains and losses.

Fund value with investments priced as of the date of the report.  Sum of book value and 
unrealized gains and losses.

Return measuring current income (interest and dividends less fees) earned based on the 
beginning market value of fund.

Return measuring total appreciation in the value of the fund.  Total appreciation includes 
current income, plus realized and unrealized gains and losses.

Distribution for the year ended as of the date of the report.

Total return for the year ended as of the date of the report.
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