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FINANCIAL BRIEFING BOOK
UNIVERSITY OF NORTH TEXAS
INVESTMENT PORTFOLIO SUMMARY
For The Period Ending 02/29/12

These reports are prepared in accordance with the Texas Public Funds Investment Act, Government Code 2256. These reports are in full compliance with the
Investment Policy and Strategy established for the University of North Texas and the Public Funds Investment Act.

As of February 29, 2012 the University’s portfolio had a book value of $331.7 million and a market value of $341.8 million. Of this amount, $199.0 million was
held in local government investment pools, with $157.6 million in TexPool, $22.6 million in TexSTAR, and $18.8 million in Texas Term. The Wells Fargo
Repurchase Sweep account held $14.4 million and the Wells Fargo Governmental Money Market held $64.7 million. The remaining $53.7 million was invested
in SBA’s ($19 thousand), Commonfund ($16.6 million), Certificate of Deposits ($10.6 million), and government agency securities ($26.3 million). The
breakdown of the $26.3 million invested in government agencies is as follows: $5.1 million in Farm Credit notes; $11.4 million in Federal Home Loan Bank
notes; $7.1 million in Freddie Mac notes; and $2.8 million in Fannie Mae notes.

As of February 29, 2012 the portfolio had a weighted average maturity of 203 days and a weighted average yield to maturity of 0.48% excluding liquid funds.
On an accrual basis the portfolio earned $75,232 during this month. The tables below summarize the portfolio as of February 29, 2012.

The University’s portfolio average daily balance yield changed from 0.31% to 0.30%, a decrease of 1 basis point. Investment purchases made in prior months
continue to benefit the portfolio. Bond proceeds from the Series 2009A issue were invested in the local government investment pools.

Total Portfolio Summary Endowment Performance Summary
Current Month Prior Month Change Multi-Strategy Multi-Strategy
02/29/2012 01/31/2012 From Prior Equity Fund Bond Fund
sgl‘::; $331,680,398 | $312,467,065 | $19,213,333 02/29/2012 4.62% 0.68%
ot Fiscal YTD 9.38% 2.83%
$340,914,530 | $321,717,156 | $19,197,374
Value Benchmarks 13.31% 2.73%
Market -
102.78% 102.96% -0.18% Barclays Capital U.S.
Value % SkP 500 Ingax Aggregate Bond Index
Eaned $75,232.28 $70,973.65 | $4,258.63
Income
Portfolio Composition by Issuer Portfolio Composition by Maturity (In Millions)
University of North Texas Investment $200.0 —
Portfolio February 29, 2012 $180.0
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