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TEXAS TECH UNIVERSITY SYSTEM
STATEMENT OF CHANGES IN INVESTMENT ASSETS
QUARTER ENDED February 28, 2002

BOOK VALUE MARKET VALUE
BEGINNING INVESTMENT ASSETS - 11/30/01 $692,577,361.65 §687,463,021.22
RECEIPTS/CONTRIBUTIONS $264,082 753.09 8264,082 752.00
INVESTMENT INCOME $9,091,250.97 $9,091,258.97
DISTRIBUTIONS ($153,149,043.58) ($153,149,043.58)
MET REALIZED GAINS (LOSSES) ($128,070.53) ($128,070.53)
CHANGES IN MET UNREALIZED APPRECIATION/DEPRECIA N/A $7,108,071.53

ENDING INVESTMENT ASSETS - 02/28/02 §812,474.260.60 $814.467.991.70



TEXAS TECH UNIVERSITY SYSTEM

SUMMARY OF INVESTMENTS

AS OF February 28, 2002

INVESTMENT BOOK VALUE S MARKET VALUE S
LONG-TERM SECURITIES
DERT SECURITIES
L& GOVERNMENT OBLIGATIONS
DIRECT-TEEASURIES 821756001319 21807 323331 46019 IRGY
GUARANTEED
MORTGAGE-BACKED 56.611,581.03 81% S6.8T2018.59 (R
OTHER 52,3468 540061 {1.20%% 51411 37586 0.30%
TOTAL LA GOVERNMENT OBLIGATIONS 531,756, 13583 39N% 332624 854 64 401
L& GOVERNMENT AGENCIES (RMON-GUARANTEELD)
MMORTOAGE-BACKED 3157.694.34 189 LT 259774 423.56 1R L
OTHER 20,688, 75624 2.55% 221053, 143 .80 P
TOTAL LS GOVERNMENT AGERCIES (MON-GUARANTEELD) FI7E, 38310613 34.26% EIR(.BIT 56T .36 i A5
FORENGN GUVEENMENT OBLIGATIONS S0.00 00075 50.00 00y
BMUNICIPAL AND COUNTY BONDS S0.00 000745 0.0 LR
CORPORATE BONIDS 524,791 911.33 3.05% 325.162.766.76 XL
OTHER .00 {00 i), 0} L0
TOTAL DEBT SECURITIES 5334911, 155. 2% 4L.11% 533615, IHE. T 4L58%
EQUITY SECURITIES
COMMON STOCKS AND OTHER EQUITIES 3167957 6540.78 6T 17212223008 ZL13%
INDEX FUNDS & 0075 LR [EEG
MUTUAL FUNDS BA505] 45509 5.65% F40.056.622.41 4.82%
OTHER £4.750.0 {100 34, 75000 L0
TOTAL EQUITY SECURITIES 5213, 593.904.87 216.33% S212.1H3,602.49 I6.05%
TOTAL LONG-TERM SECURITIES 5548 BO5, 060, 16 67.55% 550,798, T01.15 67.63%
SHORT-TERM SECURITIES
L& GOV (INRECT & GUARANTEELD 00075 50.00 000
LS. GOVT AGENCIES (NON-GUARANTEEL) 00075 LURCE 0.0
CORPORATE BONIDES S0.00 00075 50.00 000
TEXPOOL 3185,957.012.72 I2B0% IR 957.012.72 2183
OTHER 524,358 42700 300 324358.427.00 .64
TOTAL SHORT-TERM 3ECURITIES 5210,315.430.72 15.80% SIN0.315,4359.72 I5HI%
CASH AND CASH EQUIVALENTS
CASH HELIX AT STATE TREASURY 52754683444 344 FI7.9046.834 44 343%
MONEY MARKETS S14.618.00597 L B0 F14.618.003 57 1.79%
COMMERCIAL PAPER S0.00 00075 0.0} [EE G
OTHER E1177,610.00 i 14% 51, 177.610.00 0. 14%%
TOTAL CASH AND CASH EQUIVALENTS 543,741 44841 3.36% 543,742, 448,41 5.37%
OTHER INVESTMENTS
CASH SURRENDER WALUE - LIFE INSUREANCE £1.592,09723 0.20%% 51.552.007.23 0.20%
GIFT ANMUITY TRUST 2471 840063 0.30%% SL1AT2EI0.63F 0.30%
MINERAL RIGHTS AND ROYVALTIES £1.124,52095 0.14% 51,124.529.96 04
MOTES RECEIVABLES £1.024,774.94 0.13% SL024.774.54 013%
REAL ESTATE SRR2.3R5.50 0.11% BRI 3R5.50 o1
JOINT VENTURE - HMO £2.240, 24700 0. 28% £2.240.247.00 0.18%
BUILIMNGS S0.00 000745 0.0 LR
WORKS OF ART E2T4 43T 06 {1.03% 517441706 003
TOTAL OTHER INVESTMENTS 59.611,312.31 1. 15% 5061131232 LI8%




TOTALL

ESTMENTS SELZATI 26060 SH14467,501.70
TOTAL YIELIY 2T2%
TOTAL RATE OF RE BN = 3B

" INCLUDED N THE COMNSOLIDATED TOTALS ARE SALAMCES FOR THE TTLUT TUHSC SHORTANT ERMEMATE TERM INESTMENT FUKD |BITF, THE SITIF LSES A “HOLD-TO-MA TUR ITY™ INVESTMENT OORCERT
IMEINTENT IS5 TO HOLD ALL INWVES TMENT B TO MATURITY. THERE WERE MO REALEED GANS OR LOSSES DUSNG THE YEAR. UNREALLTED GA KNS AMD LOESE S ARE MO T COMSIOERED 1K THE EAS RINGS
THE A0 RATE OF RETURN CALOULATION = FOR INFORMATIORAL PURPFOSES OMLY




