Angelo State University

Quarterly Investment Report
For the Period Ended February 29, 2020

Endowment Trust Foundation Total
Agency/Description Designated Auxiliaries Restricted Funds Funds Funds All Funds
Short-Term Investments of Less than 60 Days
Pooled Investments
TexPool and TexPool Prime
At Cost 9,416,697.04 6,411,938.08 2,530,240.10 0.00 0.00 0.00 18,358,875.22
At Market 9,416,697.04 6,411,938.08 2,530,240.10 0.00 0.00 0.00 18,358,875.22
Subtotal - Short-Term Investments
At Cost 9,416,697.04 6,411,938.08 2,530,240.10 0.00 0.00 0.00 18,358,875.22
At Market 9,416,697.04 6,411,938.08 2,530,240.10 0.00 0.00 0.00 18,358,875.22
Intermediate Term Investments
Short Intermediate Term Investment Fund
At Cost 11,440,790.09 7,084,342.04 4,336,692.38 409,684.36 0.00 3,421,241.94 26,692,750.81
At Market ** 11,440,790.09 7,084,342.04 4,336,692.38 409,684.36 0.00 3,421,241.94 26,692,750.81
Subtotal - Short/Intermediate Term Investments
At Cost 11,440,790.09 7,084,342.04 4,336,692.38 409,684.36 0.00 3,421,241.94 26,692,750.81
At Market ** 11,440,790.09 7,084,342.04 4,336,692.38 409,684.36 0.00 3,421,241.94 26,692,750.81
Long-Term Investments 1 Year to 5 Years (or longer)
Collateralized Mortgage Obligations
At Cost 0.00 0.00 0.00 5,240.22 0.00 0.00 5,240.22
At Market 0.00 0.00 0.00 10.82 0.00 0.00 10.82
Subtotal - Long-Term Investments
At Cost 0.00 0.00 0.00 5,240.22 0.00 0.00 5,240.22
At Market 0.00 0.00 0.00 10.82 0.00 0.00 10.82
Long-Term Investments 1 Year to 5 Years (or longer)
Externally Managed Funds
TTUS Long Term Investment Fund
At Cost 0.00 0.00 0.00 18,074,020.46 137,846,502.84 28,806,114.20 184,726,637.50
At Market * 0.00 0.00 0.00 17,174,960.17 128,542,893.05 28,221,272.16 173,939,125.38
Subtotal - Long-Term Investments
Externally Managed Funds
At Cost 0.00 0.00 0.00 18,074,020.46 137,846,502.84 28,806,114.20 184,726,637.50
At Market * 0.00 0.00 0.00 17,174,960.17 128,542,893.05 28,221,272.16 173,939,125.38
Total Investments
At Cost $ 20,857,487.13 $ 13,496,280.12 6,866,93248 $ 18,488945.04 $ 137,846,502.84 § 32,227,356.14 $ 229,783,503.75
At Market $ 20,857,487.13 $ 13,496,280.12 6,866,93248 $ 17,584,655.35 $ 128,542,893.05 $ 31,642514.10 $ 218,990,762.23

*LTIF Fair Market Value as of 2/29/2020

**SITIF Fair Market Value equals cost, except at quarter ending 8/31
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Purchase Maturity Balance Balance I ncome
Agency/Description Date Date 11/30/2019 Purchases Earnings M aturities Withdrawals 2/20/2020 Qtr FY-to-Date
Angelo State University
Short-Term I nvestments of Less than 60 Day
Pooled | nvestments-T exPool and TexPool Prime
At Cost 8,404,252.56  25,133,369.33 72,669.81 15,251,416.48 0.00  18,358,875.22 72,669.81 110,249.23
At Market 8,404,252.56 18,358,875.22
Intermediate Term I nvestments
TTUS Short I ntermediate Term I nvestment Fund
At Cost 26,101,112.84 5,010,000.00 151,868.49 0.00 7,991,47246  23,271,508.87 151,868.49 350,957.70
At Market** 26,101,112.84 23,271,508.87
Long-Term Investments1 Yr to5 Yrs(or longer)
Collateralized M ortgage Obligations
FNMA 1990-177E, 31358FCQ0 12/18/95  10/25/20
At Cost 5,250.04 0.00 0.38 9.82 0.38 5,240.22 0.38 0.97
At Market 20.87 10.82
TTUS Long Term I nvestment Fund
At Cost various  various 18,030,607.81 43,412.65 200,830.79 0.00 200,830.79  18,074,020.46  200,830.79 400,616.80
At Market* 17,477,174.89 17,174,960.17
Sub-T otal - Long-Term I nvestments
At Cost 18,035,857.85 43,412.65 200,831.17 9.82 200,831.17  18,079,260.68  200,831.17 400,617.77
At Market 17,477,195.76 17,174,970.99
Total Angelo State University | nvestments
At Cost 52,541,223.25  30,186,781.98 425,369.47  15,251,426.30 8,192,303.63  59,709,644.77  425,369.47 861,824.70
At Market 51,982,561.16 58,805,355.08
Robert G. and Nona K. Carr Trust
TTUS Long Term I nvestment Fund
At Cost various  various 136,627,321.30 1,219,181.54  2,338,368.00 0.00 2,338,368.00 137,846,502.84 2,338,368.00  4,665,795.67
At Market* 130,733,663.86 128,542,893.05
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Purchase Maturity Balance Balance I ncome
Agency/Description Date Date 11/30/2019 Purchases Earnings M aturities Withdrawals 2/20/2020 Qtr FY-to-Date
Angelo State University Foundation
I ntermediate Term I nvestments
TTUS Short Intermediate Term Investment Fund
At Cost 3,395,188.46 0.00 26,053.48 0.00 0.00 3,421,241.94 26,053.48 52,230.60
At Market** 3,395,188.46 3,421,241.94
Long-Term Investments1 Yr to 5 Yrs(or longer)
TTUS Long Term I nvestment Fund
At Cost various  various  20,225,472.49 558,789.13 231,559.54 0.00 231,559.54  20,784,261.62  231,559.54 454,667.56
At Market* 20,389,623.51 20,521,485.19
TTUS Long Term I nvestment Fund-Special
At Cost various  various 7,932,721.37 89,131.21 89,369.10 0.00 89,369.10 8,021,852.58 89,369.10 178,500.31
At Market* 7,765,359.70 7,699,786.97
Sub-T otal - Long-Term I nvestments
At Cost 28,158,193.86 647,920.34 320,928.64 0.00 320,928.64  28,806,114.20  320,928.64 633,167.87
At Market 28,154,983.21 28,221,272.16
Total Angelo State University Foundation I nvestments
At Cost 31,553,382.32 647,920.34 346,982.12 0.00 320,928.64  32,227,356.14  346,982.12 685,398.47
At Market 31,550,171.67 31,642,514.10
Total I nvestments
At Cost 220,721,926.87  32,053,883.86 3,110,719.59 15,251426.30 10,851,600.27 229,783,503.75 3,110,719.59 6,213,018.84
At Market 214,266,396.69 218,990,762.23

*LTIF Fair Market Vaue as of 2/29/2020

**SITIF Fair Market Vaue equals cost, except at quarter ending 8/31
Thisreport is prepared in conformity with Texas Tech University System Investment Policy and State Statutes and Guidelines including the Public Funds Investment Act.

Angie Wright
Vice President for Finance and Administration
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