Texas Tech University System - Investments

Statutorily Required Reports — February 29, 2000
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TEXAS TECH UMIVERSITY
TEXAS TECH UNIVERSITY HEALTH SCIEMNCES CENTER
STATEMENT OF CHANGES IN INVESTMENT ASSETS
CUARTER ENDED FEERUARY 20, 2000
EOOK VALUE MARKET VALLE

BEGINMING INVESTMENT ASSETS - 11/20000 $502,221,6237.50 £701,308,140.20

RECEIPTS/CONTRIEUTIONS $138,473,875.98 $138473,876.08

INVESTMENT INCOME 11,488 58215 51146858215

DISTRIBUTIONS (3132,405,082.94) ($132,405,082.04)

MET REALIZED GAIMNS (LOSSES) ($452,328.81) ($452,328.61)
CHANGES IN MET UMREALIZED AR FPRECIATION {DEFRECIATION) i) 53.5662.072.88
ENDING INVESTMENT ASSETS - 02/29/00 nledn] I SIolors 2oass
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TEXAS TECH UNIVERSITY

TEXAS TECH UNIVERSITY HEALTH SCIENCES CENTER

SUMMARY OF INVESTMENTS
AS OF Febiruary 29, 2000

INVESTMENT BOOK VALUE Y LAIKEI"IF e
LG TERM SECURITIES
DR SECURITIES
US GOVERNMENT OBLIGATIONS
DERECT-TREASURES A0, ST, 4 1.7 26,240,108 23 T
CLARANTEED
BEORTORAGE-RACKED S0, 064, 131,57 1.45% 1085293014 LA
OTHER 00 118 L n ] R
TOTAL US CGOVERMMENT ORI IGATIONS A0, TTH, T6S 6 3, 1K% S5, 794,176 30 A J0r
US GOVERMNAMENT AGENCIES (NOSN-CUARANTEED
B TUALE-RACRELY SN0LEDF 3 6 1.32% S10.0TE 248 47 145
OTHER 518,357, 55 A4.50% S50 20547330 43 35
TOTAL US CGOVERNMENT AGENCIRS (NOMOUARANTERDY M L8] N L | (ERETET] Liso)
FORERRN GOVERNMEN] OBLEGATEONS F00 LR L 5000 L
AUNECTPAL AND COUSTY BOSDS 3 Tl s 1T . 104 T 68 [T LN
CORPORATE BONIYS SH 807 TY05 1.28% AL LIy
OTHER 0 (=0 i) 1 000 [EEE N
TOTAL DERT SECURITIES 5575, MAE SE0. 9 5184 568247515 EL18%
EQUITY SECURITIES
COdhiON STOCKS AND OTHER BOUITIES £74, 570,038, 50 Ll L S T4 n2) 43 (kRS
|BEAEN FLS 0 Wy LIEL L 000 [EE LI
AILTTLAL FUNDS 254,900 162 53 T.74% 54419402 30 T4
OTHER S TAD 00 LR S, T 00 [
TOTAL EQUITY Sk U KITIES SLI(L,TH, S0, TE 18447 149,109, 77 408 2ol
TOTAL LONG-TERM SECURITIES SE0E.91 0,501 62 T8 % SSINATL247.22 T1E] %
SHORT-TERM SECURITIES
VS GO T (DRECT & G ARANTEEL) 000 ) 000 LTS
LS GOV AGENCEES (NOMLOUARANTERDN 34,04 551 .00 3414, S24.51 3 435 1) ERLLE
CUR PR ATE RONINS 84,5968 47,18 . T el T A0 Y [RE T
EXPOOL. SH09. 8% 533 58 15.49% S0, 050,332 28 13 T
OTHER 12 N 1 e 05,020 0 il [ B
TOTAL SHORT-TERM SECURITIES 158,001 28228 21.5%% S1ER07421228 21 20P%
CASH ANDICASH EQUIVALENTS
CASH HELD AT STATE TREASURY 224, 500,397,00 L 825,914, 307.02 1T
AONEY MARKETS S16, 200, Tad 90 3 5% S16 20 ThE ot p .
CURIREEREIAL PAFER 0 1, 1m0 L E] [T s
OTHER ST, 14700 10775 bt B ] el
FVEFPAL CASH AN CASH BOLTY ALENTS S4IINLE12, 4 AT SIS LS s
OTIER INVESTMENTS
CASH SURRENDER VALLE = LIFE [NSURAMNCE BAEOENTA AL 1T 5mEiTal [
CHIFT ARNUITY TRUST R, i, 0.240% B0 L T [EILE
MINERAL RIGHTS AND ROYALTIES 51134320 53 0. 18%, 5114 0% % [ 8
NOTES RECEIV ARLES B, 1 il 1% G (R F™
REAL ESTATE S 10257 TS I LR 1102 8478 T4 R LN
MOINT VENTURE - HMO A2 N7 00 1.30% e 3T 00 DAl
BLILDENGS $0.00 R L S0.00 L
Wik S O AKT ST AT T i Al iRE% AT A0 T e 0
TOTAL OTHER INVESTMENTS SH. 1188421 L14% 35.118.784.72 LA
IO AL INVESTSIENTS A70u 00 G4 s Lm] S uTeen g5
1999 Y1ELD 2
TOTAL RATE OF RETLRN = Y
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