TEXAS TECH UNIVERSITY SYSTEM

SUMMARY OF INVESTMENTS

AS OF November 30, 2001

BOOK VALLUE %o MARKET VALLE el
LONG-TERM SECURITIES
DEBRT SECURITIES
L& GOVERNMENT OBLIGATHNE
MEECT-TREASURIES 524,567 310.97 A.55% 52558049379 3.72%
GUARANTEED
MORTOAGE-BACKEDR 2093 30696 13005 39,300,856.74 1.35%
OTHER S00 0.00% S0y 0.00%%
TOTAL LS GOVERNMENT OBLIGATIONS £33.560.707.93 485 S5 _RE| 30053 5.07%
U GOVERNMENT AGENCIES (NON-GLARANTEELD)
MOETOAGE-BACKED 31 B4R 41564 0.5% 34,030,676.13 0.59%
OTHER 5145.5TH.755.85 36.04%5 5146273 606,62 35.82%
TOTAL LS GOVEENMENT AGERNCIES (HON-GUARANTEELY) $153.427.179.4% 36.549% $150.304 282.75 d6A 1%
FOREIGN GOVERNMENT OBLIGATIONS SO0 0.00% SO0 0.00%5
MUNICIPAL AND COUNTY BONDS S(00 0.00% S0y 0.00%%
COHRPORATE BONDS 525.6018.751.43 AT 526, 17599734 LR L
OTHER (k00 0.0 S{0HY 0, 1
TOTAL DEBRT SECURITIES SILT 600,638,853 45.14% 3311.361.670.64 45.39%
EQUITY SECURITIES
CONMON STOCKS ANDOTHER ECRUITIES S165.101.212.02 15.84% S167. 74838000 24 40%
INDIEX FUNDS (00 0.00% S0y 0.00%%
MUTUAL FUNDS £35,079.605.80 307%% £28,563.065.59 4.15%
OTHER £4.750.00 0.0 54, 750,00 1. 14
TOTAL EQUITY SECURITIES 5200, 185.567.82 18,50 5196316, 195.59 2E.56%
TOTAL LONG-TERM SECURITIES 5512792 2k 67 T4V S307 677 866,23 TIE5 Y
SHORT-TERM SECURITIES
LA GOVT (IHEECT & GUARANTEED 0.0 0.00% 000 0.00%
LS GOWT AGENCIES (NON-GUARANTEELY) 00 0.00%% S0y 0.00%%
CORPORATE BONDS 00 0.00% S0y 0.00%%
TEXPOHL S106,358,509.15 15.346% S106,358.509.15 1547%
OTHER 536,382 68700 5.25% £56 382 6RT.00 5. 10%
TOTAL SHORT-TEEM SECURITIES 5142741 256,35 2006 1% 5142741, 256,35 2076
CASHAND CASH EQUIVALENTS
CASH HELD AT STATE TREASURY E16.348.386.72 2. 4% 16, 348.386.72 2.38%
MONEY MARKETS 39,598 354 34 1.39% 30,598 354 54 1A%
COMMERCLAL PAPER 000 0.00% S0y 0.00%%
OTHER 31,193,765.00 0. 17% 31,193,765.00 0. 17%
TOTAL CASH AND CASH EQUIVALENTS 527, 14054606 3.92% 527, 140.546.046 3.95%
OTHER INVESTMENTS
CASH SURRENDER WALUE - LIFE INSURANCE $1,592.057.23 0.I3% 31,592,057.23 0.23%
GIFT ANNUITY TRUST BIATIT4438 0.34% 3247174458 0. 3%
MIMERAL RIGHTS AND ROYALTIES 51,124.570.95 0.16% 31,124.570.96 0. 16%
NOTES RECEIVABLES 3111463720 0.16% 3111463720 0. 146%
REAL ESTATE 3108462075 0.16% 3108462075 0. 16%
JOINT WENTLURE - HRO 3124024700 0.32% 32,240.247.00 0.33%
BUILINMNGE SO0 0.00% S0.00 0.00%
WORKS OF ART 3274 43706 0.04% 217443706 0.0
TOTAL OTHER INY 59,M13.322.57 143 % 59,013,312, 56 L.dd%
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TEXAS TECH UNIVERSITY SYSTEM
STATEMENT OF CHANGES IN INVESTMENT ASSETS
QUARTER ENDED November 30, 2001

BOOK VALUE MARKET VALUE

BEGINNING INVESTMENT ASSETS - 8/31/01 $726,731,059.31 §729,967,195.90

RECEIPTS/CONTRIBUTIONS

$202,399,030.55  $202,399,030.55
INVESTMENT INCOME £6,671,062.51 $5,671,062.61
DISTRIBUTIONS (5242,932,666.53)  (§242,932,666.53)
NET REALIZED GAINS (LOSSES) ($261,124.29) ($291,124.29)
CHANGES IN NET UNMREALIZED APPRECIATION/{DEPRECIA MiA

(8 350.477.02}

ENDING INVESTMENT ASSETS - 11/30/01 $692,577,361.65 S687.463.021,22



