TEXAS TECH UNIVERSITY SYSTEM
STATEMENT OF CHANGES IN INVESTMENT ASSETS
QUARTER ENDED FEBRUARY 28, 2001

BOOK VALUE

MARKET VALUE

BEGINNING INVESTMENT ASSETS - 11/30/00

RECEIPTS/ICONTRIBUTIONS

INVESTMENT INCOME

DISTRIBUTIONS

MNET REALIZED GAINS (LOSSES)

CHANGES IN NET UNREALIZED APPRECIATION/DEPRECIA

$701,979,330.43

$185.076,241.19

$10,870,273.32

($182,791,880.27)

34,213,746 51
MIA

§705,113,937.36

$185,076,241.19
$10,870,273.32

($182,791,880.27)
$4.213.7456.51
$3,850,956.57

ENDING INVESTMENT ASSETS - 02/28/01

11934771118

$I28.333.274.68



summary of Investments Feb 2001
. . TEXAS TECH UNIVERSITY SYSTEM
SUMMARY OF INVESTMENTS

AS OF February 28, 2001

INVESTMENT BOOK VALUE Yo MARKET VALUE Yo
LONG-TERM SECURITIES
DEEBT SECURITIES
LS. GOVERNMENT ORLIGATIONS
DIRECT-TREASURIES $21, 244 894.75 105 $22, 14856087 S0
GUARANTEED
BMORTGAGE-BACKED FTROT 1280 1.0K0% $8,027.T3562 L11%
OTHER $2RT2 52602 (11005 FLETLTIZR LA
TOTAL TLA GOVERMMENT OBLIGATIONS £30.024.733.63 A4.44% E33 000902033 4.55%
LS GOVERNMENT AGENCIES (HON-GUARANTEELD,
MORTGAGE-BACKED 1508797872 0.71% 521009703 0.7 2%
OTHER $202, 146,173 83 A.61% F203 47181264 AL A
TOTAL 1A GOVERMMENT AGENCIES (MON-GUARANTEEDY) $207 23415255 41.32% $208,685.010.57 A1.12%
FOREIGN GOVERMMENT OBLIGATIONS S0.00 (LU0 S0.00 LR
MUMICTPAL ARND COURNTY BONDE Bl B3508 AL Sl BA000 L
CORPORATE BORDE 3175185507 4.4 1% £30.7408 0 12 A 230
OTHER S0.00 (1L00% S0.00 [
TOTAL DEBT SECURITIES 5360,912,594.93 5.1 T% S362,481,951.72 091 %
EQUITY SECURITIES
CORMON STOCKS AND OTHER EQUITIER F105 976,025,038 14.73% EI10 845320 5% 15,408
IMDEX FUNDS S0u00 (L00% S0.00 LU
MUTUAL FUNDSE $46, 348, 700,75 G.44% A5 RIS 61100 .3 2%
OTHER $1, 750000 (.00 £, 750000 UL
TOTAL EGUITY SECURITIES S152.329.475.78 18% S157.745.682.48 11.72%
TOTAL LONG-TERM SECURITIES 5513, 242,070,711 T1.35% S520,2237,634.20 T1.62%
SHORT-TERM SECURITIES
LS GOVT (DIRECT & GUARANTEED) S0.00 (00 S0.00 LU
LS GOV'T AGENCIES (MON-GUARANTEED) s0.00 (.00 S0.on LU
CORPORATE BOMDE S0u00 (L00% S0.00 LLO
TEXPOOL FI27A41,655.42 17.72% 12744165542 17.55%
OTHER $25,345,713.00 1.52% $25.345,713.00 3.49%
TOTAL SHORT-TERM SECURITIES 5152787 366,42 31340 5152787 30642 0%




CASH AND CASH EQUIVALENTS
CASHHELD AT STATE TREASURY $31,184.807.35 4.34% 31,184,807 45 4,200,
MONEY MARKETS $13392.831.78 1865 $13392831.78 1.84%
CORMMERCIAL PAPER S0000 HRE 1 S0.00 O
OTHER (506G, 128000 LT (5506, 1 28000 LT
TOTAL CASH AND CASH EQUIVALENTS S44,071,511.33 6.13% S440171.511.33 6.07%
OTHER INVESTMENTS
CASH SURRENDER VALUE - LIFE INSURASNCE $1.171 836,32 0.16% $1.171.856.32 i 165%
GIFT ANNUITY TRUST $2.052.575.43 0.34% $2452.575.43 i1, 34%
MINERAL RIGHTS AND ROYALTIES $1.124.520.95 0. 1655 $1.124,526.9 i1, 15%
NOTES RECEIVABLES 058 484921 0.13% SOSR ARG 2 1 13%%
REAL ESTATE £ 084 62975 0.15% F1 08062975 1 15%
JOHNT VENTURE - HAMO 32180247 (i 1,308 £2 180 247 00 1305
BUILDINGS 0000 L S0.00 LR
WORES OF AR LT AT e 1,0k SITA AT [
TOTAL OTHER INVESTMENTS 9,246, 762.72 1200 59,246, 762.73 1.37%
TOTAL INVESTMENTS SIS UL IAT W S6.333.274.68 UL AL
2001 YIELD G.55%
TOTAL RATE OF RETURN * & T0ig

* INCLUDED i THE CONSOLUIDATED TOTALS ASE SALANCES FOR THE TTINTTUHSC EHOS TANTERMEDIATE TERM INVESTMENT FUMD [HITF). THE SITIF UBES A “HOLD-TO-MATURITY INVESTRMENT CONCEPT

TEMTENT 65 1O HOLD ALL INNESTREN TS TOMATURITY. THERE WERE NO REALUTD CAINS O LOSSES DURING THE YEAR URREALLOED (GRS AM D LOSSES ARE NOT CONSIDERED |N THE EARNINGS
PERFORMANCE

THE 3000 RATE OF RETUS N CALDULATICN |12 FOR INFORMATIONAL PURPOSES OMLY.
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