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Beginning Market Value Ending Market Value Book Balance

As of 11/30/16 As of 02/28/17 As of 02/28/17 Investment Income Return

Operating Short-Intermediate

Lamar University 67,691,735.18$     86,829,809.77$      86,922,232.53$      144,302.13$   0.23%

Sam Houston State University 84,265,345.94$     123,192,783.18$    123,664,243.84$    240,338.35$   0.31%

Sul Ross State University 16,603,462.97$     19,636,057.11$      19,636,057.11$      26,098.34$   0.14%

Texas State University 277,889,655.76$   338,616,370.86$    338,713,428.25$    485,940.27$   0.17%

Lamar Institute of Technology 4,538,727.02$       6,365,598.00$      6,365,598.00$      5,708.83$   0.12%

Lamar State College - Orange 22,117,345.09$     24,364,273.88$      24,364,273.88$      29,864.53$   0.14%

Lamar State College - Port Arthur 8,234,633.38$       10,111,359.54$      10,111,359.54$      17,008.09$   0.21%

Texas State University System Office 7,867,082.84$       8,574,952.45$      8,574,952.45$      10,176.03$   0.12%

Operating Short-Intermediate Total 489,207,988.18$   617,691,204.79$    618,352,145.60$    959,436.57$   0.20%

0.18%

Operating Long

Lamar University 333.42$       2,083.92$       2,083.56$       0.52$   0.03%

Sam Houston State University 27,918,904.32$   40,974,440.26$    40,437,967.18$    413,651.26$   2.65%

Sul Ross State University 4,935,539.14$     4,941,575.36$      4,941,575.36$      6,036.22$   0.13%

Texas State University 80,130,614.93$   80,486,510.45$    80,422,816.12$    602,395.68$   0.49%

Lamar Institute of Technology -$   -$  -$  -$   -

Lamar State College - Orange -$   -$  -$  -$   -

Lamar State College - Port Arthur -$   -$  -$  -$   -

Texas State University System Office -$   -$  -$  -$   -

Operating Long Total 112,985,391.81$   126,404,609.99$    125,804,442.22$    1,022,083.68$   1.17%

0.26%ML 1-3 Year Treasury

6 Month T-Bill

Texas State University System Consolidated Institutions

OPERATING & NON OPERATING QUARTERLY INVESTMENT REPORT

PERIOD ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS)

Agency/Description

Quarter Ending 02/28/17
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Beginning Market Value Ending Market Value Book Balance

As of 11/30/16 As of 02/28/17 As of 02/28/17 Investment Income Return

Texas State University System Consolidated Institutions

OPERATING & NON OPERATING QUARTERLY INVESTMENT REPORT

PERIOD ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS)

Agency/Description

Quarter Ending 02/28/17

Bond Proceeds

Lamar University 2,114,973.09$     87,155,414.64$      87,155,414.64$      40,441.55$   0.04%

Sam Houston State University 20,749,658.83$   50,908,901.91$      50,908,901.91$      36,912.53$   0.05%

Sul Ross State University -$   6,336,125.23$     6,336,125.23$      2,886.23$   0.04%

Texas State University 18,797,331.23$   244,027,429.12$    244,027,429.12$    126,777.82$   0.05%

Lamar Institute of Technology -$   12,505,550.80$     12,505,550.80$      5,550.80$   0.04%

Lamar State College - Orange -$   6,793,090.70$     6,793,090.70$      3,334.42$   0.03%

Lamar State College - Port Arthur -$   8,085,980.45$     8,085,980.45$      5,980.45$   0.07%

Texas State University System Office -$   -$  -$  -$   -

Bond Proceeds Total 41,661,963.15$   415,812,492.85$    415,812,492.85$    221,883.80$   0.05%

0.18%

Grand Total 643,855,343.14$   1,159,908,307.63$     1,159,969,080.67$     2,203,404.05$   0.25%

6 Month T-Bill
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Allocation Market Quarter FYTD

Current Endowment Value Return Return

100% Total System Return $ 212,382,572 5.97% 5.51%

14.6% 30,941,222 4.79% 3.02%

28.9% Russell 3000, 27% MSCI EAFE, 5.8% FTSE NAREIT, 12.3% 

Blmbg Int. Gov't, 16.4% ML All Invest ex Man V0A1, 9.6% at 0% Annual 

Return.

4.32% 4.05%

47.8% 101,541,417 6.42% 5.02%

*Currently the policy benchmark is a blend of  27% S&P 500, 12% Russell

Mid, 12% Russell 2000, 9% MSCI EAFE, 5% S&P Developed ex-US SC,

26.33% BC Aggregate, 5.66% BC Muni Bond, and 3% ML 6 Month T-Bill.

5.10% 5.23%

8.7% 18,528,954 7.17% 6.95%

*Currently the policy benchmark is a blend of 27% S&P 500, 24% Russell

2500, 7% MSCI EAFE, 7% S&P Developed Ex-US SC, and 35% Blmbg

Aggregate.

5.05% 5.18%

28.9% 61,370,980 5.47% 7.15%

*Currently the Total Blended Index consists of 23.1% S&P 500, 22.2%

Russell 2500, 9.2% MSCI ACWI ex US, 5.5% S&P Developed SC Ex-US,

5% ML All Invest ex Man V0A1, 30% Blmbg Aggregate, 1% 91-Day T-Bill,

and 4% ML 6 Month T-Bill.

4.98% 5.34%

0.0% 0 - -

N/A N/A N/A

0.0% 0 - -

N/A N/A N/A

0.0% 0 - -

N/A N/A N/A

0.0% 0 - -

N/A N/A N/A

0.0%

0.0%

0.0%

Index Listing Quarter FYTD

7.73% 10.29%

8.04% 10.01%

7.98% 5.01%

8.80% -0.07%

0.46% -1.53%

2.07% -1.83%

1.58% -0.24%

0.13% 0.22%

6.93% 11.08%

0.26% -0.09%

0.18% 0.35%

9.94% 9.45%Alerian MLP - Fixed Income MLP

Lamar State College - Port Arthur

Texas State University System Office

S&P 500 - Domestic Equity

ML 1-3 Year Treasury - Fixed Income Money Market

6 Month T-Bill - Fixed Income Money Market

ML All Invest ex Man V0A1 - Convertibles

FTSE NAREIT - Real Estate

Blmbg Int. Gov't - Fixed Income Government / Agency

Blmbg Credit - Fixed Income Corporates

Lamar University

Sam Houston State University

Sul Ross State University

Texas State University

Lamar Institute of Technology

Texas State University System Consolidated Institutions

ENDOWMENT QUARTERLY INVESTMENT REPORT

PERIODS ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS)

91-Day T-Bill - Fixed Income Money Market

Blmbg 3 Yr Muni - Fixed Income Municipal Bonds

MSCI EAFE - International Equity

Russell 3000 - Domestic Equity

Lamar State College - Orange
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Lamar University 
OPERATING & NON OPERATING QUARTERLY INVESTMENT REPORT 
PERIODS ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS) 

Purchase Maturity Beginning Market Value Ending Market Value Book Balance Quarter Ending 02/28/17 
A enc /Descri lion Cusi Number Date Date As of 11/30/16 As of 02/28/17 As of 02/28/1 7 Investment Income Return• 

O11erating Short-

Intermediate 

Cash in Bank $ 2,507,785.61 $ 29,233,006.69 $ 29,233,006.69 $ 4,478.98 0.19% 
Cash in Treasury $ 9,613,480.75 $ 14,916,306.84 $ 14,916,306.84 $ 26,445.44 0.25% 
Cash in Bank Invest $ 4,884,827.48 $ 1,885,317.33 $ 1,885,317.33 $ 489.85 0.02% 
Cash at Trustmark OPS Fed Govt Oblig Funds (GO $ 12,900.70 $ 62,174.31 $ 62,152.27 $ 49.17 0.05% 
DFA 1YR DFIHX $ 20,058,988.40 $ 20,121,880.30 $ 20,121,920.46 $ 43,365.39 0.31% 
Vanguard VSGDX $ 9,935,318.89 $ 9,916,711.76 $ 10,009,116.40 $ 53,494.11 0.35% 
TexPool Series 0001 General Fund $ 20,678,433.35 $ 10,694,412.54 $ 10,694,412.54 $ 15,979.19 0.11% 

Totals I$ 67,691,735.18 $ 86,829,809.77 $ 86,922,232.53 $ 144,302.13 0.23% 
6 Month T-Bill 0.18% 

O11erating Long 

Cash Clearing OPL- Trustr Fed Govt Oblig Funds (GO $ 333.42 $ 2,083.92 $ 2,083.56 $ 0.52 0.03% 
Totals I$ 333.42 $ 2,083.92 $ 2,083.56 $ 0.52 0.03% 

ML 1-3 Year Treasury 0.26% 

Bond Proceeds 

TexPool Series 002 Bond Series 2013 $ 2,114,973.09 $ 2,117,669.47 $ 2,117,669.47 $ 2,696.38 0.13% 
TexPool Series 004 2017B Student Center $ $ 25,011,101.59 $ 25,011,101.59 $ 11,101.59 0.04% 
TexPool Series 005 2017A Science Bldg $ $ 60,026,643.58 $ 60,026,643.58 $ 26,643.58 0.04% 

Totals I$ 2,114,973.09 $ 87,155,414.64 $ 87,155,414.64 $ 40,441.55 0.04% 
6 Month T-Bill 0.18% 

• Cash and Texpool returns may be impacted by Inflows and/or Outflows in the period and may not match published returns. 
Lamar University investment portfolios comply with investment strategy expressed in Texas State University System Investment Policies and with relevant provisions of the Texas Public Funds Investment Act. 

Edward C. Ness VP for Finance and Operations 

Twila Baker AVP for Finance/Controller 

Date 

Gregory C. Dowell Director, Investment Services ±/3/;7 
Date / 

4



Allocation Market Quarter FYTD

Current Mutual Fund / Manager Value Return Return

100.0 % Total Plan Composite $ 30,941,222 4.79% 3.02%

Total Blended Index 4.32% 4.05%

55.9 % All Equity Composite $ 17,300,209 6.05% 6.05%

Blended Equity Index 7.85% 7.74%

28.9 % Domestic Equity $ 8,935,143 5.00% 9.03%

Russell 3000 7.73% 10.29%

13.9 4,301,497 6.04% 6.19%

7.5 2,320,583 1.68% 7.69%

7.5 2,313,063 6.40% 15.65%

27.0 % International Equity $ 8,365,066 7.18% 2.87%

MSCI EAFE 7.98% 5.01%

7.5 2,328,301 9.11% 8.93%

6.5 2,016,082 5.73% -1.20%

13.0 4,020,683 6.79% 1.41%

5.8 % Real Estate $ 1,781,758 3.30% -2.42%

FTSE NAREIT 8.80% -0.07%

5.8 1,781,758 3.30% -2.42%

28.8 % Total Fixed Income $ 8,901,177 4.16% -0.86%

Blended Fixed Index 4.15% 5.67%

12.3 % Agency/Government $ 3,820,114 0.84% -4.36%

Blmbg Int. Gov't 0.46% -1.53%

8.0 2,480,440 0.27% -0.63%

4.3 1,339,674 1.89% -11.26%

16.4 % Hybrid Securities $ 5,081,063 6.66% 1.77%

ML All Invest ex Man V0A1 6.93% 11.08%

7.3 2,259,036 11.00% 11.46%

9.1 2,822,027 3.19% -5.97%

9.6 % Other $ 2,958,078 0.18% 0.27%

0.0 20 0.00% 0.00%

0.8 247,113 0.00% 0.00%

8.8 2,710,945 0.19% 0.30%

Lamar University

ENDOWMENT QUARTERLY INVESTMENT REPORT

PERIODS ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS)

Driehaus MicroCG - DMCRX

DGHM Micro-V - DGMIX

Parnassus Core Equity - PRILX

Driehaus Objective Intl - DRIOX

iShare Edge MSCI - ACWV

Pear Tree Polaris Intl - QFVIX

DFA Short Term Govt - DFFGX

Vanguard LTerm T-Fund- VUSUX

REMS RE Income 50/50 - RREIX

Cash in Bank - Wells Fargo

Cash Clearing - Trustmark (GOIXX)

Tortoise MLP

ASG Managed Futures- ASFYX

Texpool Series 0003

Blended Indexes are based on the current weights of each asset class and their respective benchmarks.

*Currently the Blended Index is a blend of 16% Russell 1000; 17% Russell Microcap; 9% MSCI EAFE; 8% S&P Developed

Ex-US SC; 8% MSCI ACWI; 23% Blmbg Aggregate; 9% Blmbg 1-3 year Govt; 6% Blmbg LT Treasury; and 4% 91-Day T-Bill.
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Mutual Fund / Manager Fees

Total Plan Composite $28,514,526 $3,945,788 -$2,904,860 $382,409 -$6,166 $1,009,525 $30,941,222

Total Blended Index

All Equity Composite $16,374,660 $0 -$56,766 $128,162 -$372 $854,526 $17,300,209

Blended Equity Index

Domestic Equity $8,512,908 $0 $0 $18,449 -$186 $403,971 $8,935,143

Russell 3000

$4,056,664 $0 $0 $11,719 -$62 $233,176 $4,301,497

$2,282,332 $0 $0 $0 -$62 $38,313 $2,320,583

$2,173,913 $0 $0 $6,730 -$62 $132,482 $2,313,063

International Equity $7,861,752 $0 -$56,766 $109,713 -$186 $450,554 $8,365,066

MSCI EAFE

$2,133,824 $0 $0 $28,422 -$62 $166,116 $2,328,301

$1,906,883 $0 $0 $24,524 -$62 $84,737 $2,016,082

$3,821,045 $0 -$56,766 $56,766 -$62 $199,700 $4,020,683

Real Estate $1,887,063 $0 -$164,711 $164,711 -$62 -$105,243 $1,781,758

FTSE NAREIT

$1,887,063 $0 -$164,711 $164,711 -$62 -$105,243 $1,781,758

Total Fixed Income $8,558,427 $3,992 -$4,152 $84,525 -$4,338 $262,722 $8,901,177

Blended Fixed Index

Agency/Government $3,788,515 $0 $0 $52,778 -$124 -$21,055 $3,820,114

Blmbg Int. Gov't

$2,473,639 $0 $0 $13,678 -$62 -$6,815 $2,480,440

$1,314,876 $0 $0 $39,099 -$62 -$14,239 $1,339,674

Hybrid Securities $4,769,912 $3,992 -$4,152 $31,748 -$4,214 $283,776 $5,081,063

ML All Invest ex Man V0A1

$2,035,039 $3,992 -$4,152 $31,551 -$4,152 $196,757 $2,259,036

$2,734,873 $0 $0 $196 -$62 $87,020 $2,822,027

Other $1,694,376 $3,941,796 -$2,679,232 $5,012 -$1,394 -$2,479 $2,958,078

$909 $889 $1,779 $0 $0 -$3,557 $20

$27,435 $221,611 -$2,015 $215 -$1,394 $1,261 $247,113

$1,666,031 $3,719,295 -$2,678,996 $4,797 $0 -$182 $2,710,945

Ending Market 

Value

DGHM Micro-V - DGMIX

Lamar University

Parnassus Core Equity - PRILX

Driehaus MicroCG - DMCRX

ENDOWMENT QUARTERLY INVESTMENT REPORT

PERIOD ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS)

Beginning 

Market Value Deposits Withdrawals Income

Gains / 

Losses

Pear Tree Polaris Intl - QFVIX

Driehaus Objective Intl - DRIOX

iShare Edge MSCI - ACWV

REMS RE Income 50/50 - RREIX

DFA Short Term Govt - DFFGX

Vanguard LTerm T-Fund- VUSUX

Tortoise MLP

ASG Managed Futures- ASFYX

Cash in Bank - Wells Fargo

Cash Clearing - Trustmark (GOIXX)

Texpool Series 0003
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LAMAR UNIVERSITY SHORT/
INTERMEDIATE TERM OPERATING/
MUTUAL FUNDS

STATEMENT OF ACCOUNT Page 5

Statement Period

Asset Detail As Of 02/28/2017

% OF ACCRUED
UNITS/BOOK VALUE DESCRIPTION MARKET VALUE COST PORT INCOME

MUTUAL FUNDS - FIXED INCOME

CUSIP # 233203603
1 , 953 , 580 . 612 DFA ONE-YEAR FIXED INCOME 20 , 121 , 880 . 30 20 , 121 , 920 . 46 67 0 . 00

PORTFOLIO
LAST PRICED: 02/28/2017

CUSIP # 922031844
925 , 055 . 414 VANGUARD SHORT-TERM FEDERAL FUND 9 , 907 , 343 . 48 10 , 009 , 116 . 40 33 9 , 368 . 28

- ADM
LAST PRICED: 02/28/2017

3 0 , 0 2 9 , 2 2 3 . 7 8 3 0 , 1 3 1 , 0 3 6 . 8 6 1 0 0 9 , 3 6 8 . 2 8

MUTUAL FUNDS-CASH AND EQUIVALENTS

CUSIP # 60934N104
61 , 110 . 49 FEDERATED GOVERNMENT OBLIGATIONS 61 , 110 . 49 61 , 110 . 49 0 21 . 99

FUND-IS

6 1 , 1 1 0 . 4 9 6 1 , 1 1 0 . 4 9 0 2 1 . 9 9

TOTAL INVESTMENTS 3 0 , 0 9 0 , 3 3 4 . 2 7

CASH 1 4 , 2 3 1 . 5 3

DUE FROM BROKER 0 . 0 0

DUE TO BROKER 1 4 , 2 3 1 . 5 3

NET ASSETS 3 0 , 0 9 0 , 3 3 4 . 2 7

ACCRUED INCOME 9 , 3 9 0 . 2 7

TOTAL MARKET VALUE 3 0 , 0 9 9 , 7 2 4 . 5 4

 02/01/2017 through 02/28/2017
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Sam Houston Suto University 
OPERATING & NON OPERATING QUARTERLY INVESTMENT REPORT 
PERIODS ENDING 02/28/2017 TRADE DATE FULL ACCRUAL BASIS 

Purchase Maturity Beginning Market Value Ending Mall<et Value Book Balance Quarter Ending 02/28/17 
A enc /Descri tion Cusi Number Date Date As of 11/30/16 As of 02/28/17 As of 02/28/17 lnvesbnent Income Return• 

Qll�raUag �b2rt· 
Intermediate 

Cash in Bank - FNB $ 4,167,875.40 $ 5,316,337.10 $ 5,316,337.10 $ 6,718.30 0.23% 
Cash in Bank - Treasury $ 7,838,501.67 $ 17,556,870.82 $ 17,556,870.82 $ 19.761.29 0.20% 
Cash in Trustrnarl< $ 662.12 $ 799.24 $ 799.24 $ 4.16 -0.15% 
Cash in Bank - WFB $ 10.420,011.87 $ 11,851,291.71 $ 11,851,291.71 $ 4,210.85 0.03% 
Baird Advisors Fl $ 163,837.09 $ 0.14 $ $ 102.23 0.08% 
Agincourt Capital Mgmt $ 5,834,912.37 $ 5,868,100.53 $ 5,891,925.74 $ 61,114.41 0.60% 
Thornburg lntermed • THMIX - OPS $ 9,609,124.32 $ 9,752,146.54 $ 10,129,585.33 $ 57,976.99 1.49% 
Baird Short Term· BSBIX - OPS $ 15,166,655.29 $ 10,381,743.93 $ 10.451,940.73 $ 45,991.51 0.50% 
TexPool Series 0004 Non Educational $ 26.247,734.08 $ 58,664,551.91 $ 58.664,551.91 $ 36,202.54 0.15% 
TexPool Series 0023 Non-Ed Plant $ 368.729.42 $ 369,199.52 $ 369,199.52 $ 470.10 0.13% 
T exPool Series 0036 Short Term Non-Ed $ 4.447,302.31 $ 3.431,741.74 $ 3.431.741.74 $ 7 785.97 0.22% 

Tol<lls Is 84.265,345.94 $ 123.192,783.18 $ 123,664,243.84 $ 240:338.35 0.31% 
6 Month T-Bill 0.18% 

Qlleratlng Long 
Aglncourt Capital Mgmt- OPL $ 3,842,967.84 $ 4.040,074.01 $ 4,014,912.47 $ 44,146.75 1.22% 
Balanced Growth Advisors- OPL $ 1,357,256.31 $ 2,945,095.42 $ 2,963,655.11 $ 7,208.81 1.29% 
Atlanta Capital Floating • OPL $ 6,286,926.62 $ 7,938,963.34 $ 7,932,624.28 $ 19,963.60 0.23% 
Palmer Square· OPL $ 4,450,690.15 $ 6,090,669.01 $ 5,982,106.43 $ 53,318.13 1.75% 
Thornburg lntermed Muni • OPL $ 4,183,929.77 $ 5,270,071.02 $ 5,374,912.65 $ 28,165.53 1.55% 
REMS RE • RREIX- OPL $ 1,513,209.49 $ 3,037,867.58 $ 3. 168.244.59 $ 138,997.48 2.92% 
Thornburg Income - TIBIX- OPL $ 4,759,986.78 $ 4,202,016.78 $ 4,102,939.39 $ 54,333.52 4.40% 
Tortoise MLP - OPL $ 1,522,725.01 $ 3,273,780.52 $ 2.882.306.06 $ 45.893.06 11.04% 
iShares Russell 3000 - IWV • OPL $ $ 2,073,841.08 $ 1,996,974.98 $ 9,987.42 3.86% 
iShare Core S&P 500- IW -OPL $ $ 2,080,620.23 $ 1,997,849.95 $ 11,399.05 4.15% 
Cash in Trustmarl< $ 1 212.35 $ 21,441.27 $ 21.441.27 $ 237.91 -0.96% 

Totals Is 27,918:904.32 $ 40,974,440.26 $ 40,437.967.18 $ 413,651.26 2.65% 
Custom Long-term Blended Index 3.40% 

i;!ong P[Q$,eegs 
Cash in Bank - FNB $ 1,033.36 $ 1,035.44 $ 1,035.44 $ 2.08 0.20% 
TexPool Series 0028 Series 2010 $ 910,487.42 $ 911,648.19 $ 911,648.19 s 1,160.77 0.13% 
T exPool Seri es 0034 Series 2015 Non, Taxable $ 19,515,687.75 $ 11.137 ,655.50 $ 11.137,655.50 s 17,835.46 0.11% 
Cash in Bank • WFB $ 322.450.30 $ 2,088.50 $ 2,088.50 s 38.90 0.02% 
TexPool Series 0039 Series 2017 Coliseum s $ $ s 167.22 
T exPool Series 0040 Series 2017 Financial Plaz, $ $ $ $ 88.17 
TexPool Serles 0041 Series 2017 Biology Lab $ $ 38,856.474.28 $ 38,856.474.28 $ 17,619.93 0.04% 

Totals Is 20,749,658.83 $ 50.908,901.91 $ 50,908,901.91 s 36,912.53 0.05% 
6 Month T-Bill 0.18% 

• Cash and Texpool returns may be impacted by Inflows and/or Outflows In the period and may not match published relurns. 
Sa.m Houston State University inves-tm&nt portfolos comply \\1th inve�tmenl strategy expressed in Texas Sta.te Un

i

versity System lnve:stment Pol.Clecs and v.ilh rnk!vt,nt provisions of the Texas Publlc Funds Investment Act. 

4---(p- 2e>17 �e E,�ll(t � o��-,52!�
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Allocation Market Quarter FYTD

Current Mutual Fund / Manager Value Return Return

100.0 % Total Plan Composite $ 101,541,417 6.42% 5.02%

Total Blended Index 5.10% 5.23%

65.3 % All Equity Composite $ 66,290,335 7.67% 7.47%

Blended Equity Index 7.78% 9.29%

52.9 % Domestic Equity $ 53,754,495 7.60% 7.92%

Russell 3000 7.73% 10.29%

0.8 767,407 9.35% 12.17%

9.8 9,937,291 8.03% 8.90%

9.6 9,730,652 9.65% 7.64%

9.7 9,863,298 6.04% 6.19%

11.6 11,764,998 8.30% 7.92%

11.5 11,690,851 5.75% 6.95%

12.3 % International Equity $ 12,535,840 7.90% 5.14%

MSCI EAFE 7.98% 5.01%

4.4 4,486,669 5.73% -1.20%

7.9 8,049,171 9.11% 8.93%

15.9 % Real Estate $ 16,190,673 3.28% -2.43%

FTSE NAREIT 8.80% -0.07%

15.9 16,190,673 3.28% -2.43%

16.3 % Total Fixed Income $ 16,569,289 3.93% 0.28%

Blended Fixed Index 3.21% 3.60%

3.2 % Corporates $ 3,244,415 1.11% -2.04%

Blmbg Credit 2.07% -1.83%

3.2 3,244,415 1.11% -2.04%

3.1 % Municipal Bonds $ 3,162,309 2.51% -3.18%

Blmbg 3 Yr Muni 1.58% -0.24%

3.1 3,162,309 2.51% -3.18%

4.2 % Money Markets $ 4,259,117 0.26% 0.50%

91-Day T-Bill 0.13% 0.22%

4.2 4,259,117 0.26% 0.50%

5.8 % Hybrid Securities $ 5,903,448 11.01% 11.48%

ML All Invest ex Man V0A1 6.93% 11.08%

0.1 64,363 3.87% 4.11%

5.8 5,839,085 11.09% 11.56%

2.5 % Other $ 2,491,120 0.13% 0.23%

0.0 27,127 0.03% -0.66%

0.0 0 - 0.03%

2.4 2,463,993 0.13% 0.24%

Invesco Convertibles - Class A

Tortoise Capital - MLP

*Currently the policy benchmark is a blend of  27% S&P 500, 12% Russell Mid, 12% Russell 2000, 9% MSCI EAFE, 5% S&P

Developed ex-US SC, 26.33% BC Aggregate, 5.66% BC Muni Bond, and 3% ML 6 Month T-Bill.

Blended Indexes are based on the current weights of each asset class and their respective benchmarks.

Money Market Sweep

TexPool Series 0010

TexPool Series 0011

Ridgeworth Ultra Short- SIGVX

iShares S&P Natl Muni - MUB

Agincourt Capital Mgmt

Rems RE Income - RREIX

Driehaus Intl SCG - DRIOX

Pear Tree Polaris (QFVIX)

Laudus LCG Fund - LGILX

Parnassus LCV Fund - PRILX

Columbus Circle SMID G

Baird Investment Mgmt SMID V

Vanguard Prime Cap Fund - VPMAX

Vanguard Instl Index - VINIX

Sam Houston State University

ENDOWMENT QUARTERLY INVESTMENT REPORT

PERIODS ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS)
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Mutual Fund / Manager Fees

Total Plan Composite $95,680,327 $60,318 -$104,051 $2,026,313 -$67,105 $3,945,614 $101,541,417

All Equity Composite $61,649,165 $33,067 -$69,122 $509,658 -$50,091 $4,217,658 $66,290,335

Domestic Equity $50,028,669 $33,067 -$69,122 $356,821 -$49,703 $3,454,763 $53,754,495

$711,453 $10,000 -$20,000 $35,798 $0 $30,155 $767,407

$9,198,752 $0 $0 $84,530 -$194 $654,203 $9,937,291

$8,873,893 $0 $0 $145,063 -$194 $711,889 $9,730,652

$9,301,898 $0 $0 $26,872 -$194 $534,722 $9,863,298

$10,863,846 $23,067 -$23,908 $11,373 -$23,908 $914,528 $11,764,998

$11,078,827 $0 -$25,213 $53,184 -$25,213 $609,265 $11,690,851

International Equity $11,620,497 $0 $0 $152,836 -$388 $762,894 $12,535,840

$4,243,652 $0 $0 $54,577 -$194 $188,634 $4,486,669

$7,376,845 $0 $0 $98,259 -$194 $574,261 $8,049,171

Real Estate $15,676,350 $0 $0 $1,374,078 -$194 -$859,561 $16,190,673

$15,676,350 $0 $0 $1,374,078 -$194 -$859,561 $16,190,673

Total Fixed Income $15,878,087 $11,013 -$29,943 $139,422 -$13,384 $584,094 $16,569,289

Corporates $3,210,514 $690 -$2,262 $29,428 -$2,262 $8,308 $3,244,415

$3,210,514 $690 -$2,262 $29,428 -$2,262 $8,308 $3,244,415

Municipal Bonds $3,100,702 $0 -$16,221 $16,221 -$194 $61,801 $3,162,309

$3,100,702 $0 -$16,221 $16,221 -$194 $61,801 $3,162,309

Money Markets $4,248,051 $0 $0 $10,661 -$194 $599 $4,259,117

$4,248,051 $0 $0 $10,661 -$194 $599 $4,259,117

Hybrid Securities $5,318,820 $10,323 -$11,460 $83,113 -$10,735 $513,386 $5,903,448

$62,687 $0 -$725 $725 $0 $1,675 $64,363

$5,256,133 $10,323 -$10,735 $82,388 -$10,735 $511,711 $5,839,085

Other $2,476,725 $16,238 -$4,986 $3,155 -$3,436 $3,424 $2,491,120

$15,869 $16,238 -$4,986 $18 -$3,436 $3,424 $27,127

$0 $0 $0 $0 $0 $0 $0

$2,460,856 $0 $0 $3,137 $0 $0 $2,463,993

Money Market Sweep

TexPool Series 0010

TexPool Series 0011

Invesco Convertibles - Class A

Tortoise Capital - MLP

Ridgeworth Ultra Short- SIGVX

Agincourt Capital Mgmt

iShares S&P Natl Muni - MUB

Pear Tree Polaris (QFVIX)

Rems RE Income - RREIX

Driehaus Intl SCG - DRIOX

Baird Investment Mgmt SMID V

Laudus LCG Fund - LGILX

Parnassus LCV Fund - PRILX

Columbus Circle SMID G

Sam Houston State University

Vanguard Prime Cap Fund - VPMAX

Vanguard Instl Index - VINIX

ENDOWMENT QUARTERLY INVESTMENT REPORT

PERIOD ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS)

Beginning 

Market Value Deposits Withdrawals Income

Gains / 

Losses

Ending Market 

Value
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Sul Ross State University 
OPERATING & NON OPERATING QUARTERLY INVESTMENT REPORT 
PERIODS ENDING 02/28/2017 TRADE DATE FULL ACCRUAL BASIS 

Purchase Maturity Beginning Market Value Ending Market Value Book Balance Quarter Ending 02/28/17 
Cusi Number Date Date As of 11/30/16 As of02/28/17 As of 02/28/17 Investment Income Return* 

Om:rating §hQ!l· 
lnte!!!Jei;!ll!li 

Cash in Bank - WTNB $ 3,408,407.49 $ 3,448,948.23 s 3,448,948.23 s 4,858.38 0.15% 
Cash in Treasury s 1,234,782.15 s 2,014,680.82 s 2,014,680.82 s 3,347.78 0.23% 
TexPool Series 0001 General Fund $ 11,889,716.60 s 14,104,674.40 s 14,104,674.40 s 17,830.03 0.13% 
WTNB - Payroll s 42,830.52 s 26,999.57 s 26,999.57 $ 57.97 0.16% 
WTNB Clearing s 248.15 s 248.52 s 248.52 $ 0.37 0.15% 
IBC Bank s 8,762.28 s 17,614.62 s 17,614.62 s 3.38 0.02% 
Clearing Fund- US Bank s 642.46 $ 585.04 s 585.04 s 0.43 0.05% 
Clearing Fund- FSB Bank s 5,916.36 $ 10,031.28 s 10,031.28 s 0.00% 
Clearing Fund- TB&T Ban� s 12,156.96 s 12 274.63 s 12 274.63 s -0.21% 

Totals Is 16,603.462.97 s 19,636:057.11 s 19,636:057.11 s 26,098.34 0.14% 
6 Month T-B111 0.18% 

Ol!erating bQng 
TexPool Series 001 - A $ 4

:
935

:
539.14 s 4

:
941

:
575.36 s 4

:
941

:
575.36 s 6

:
036.22 0.13% 

Totals Is 4 935 539.14 s 4 941 575.36 s 4941 575.36 $ 6 036.22 0.13% 
ML 1-3 Year Treasury 0.26% 

BQni;! Proceeds 
TexPool Series 002 Campus Access Phase II • s s 6,242,770.93 s 6,242,770.93 $ 2,770.93 0.04% 
TexPool Series 003 Stadium and Recreation Ar s s 93 354.30 s 93 354.30 $ 115.30 0.00% 

Totals Is s 6,336: 125.23 s 6,336: 125.23 $ 2,886.23 0.04% 
6 Month T-Bill 0.18% 

* Cash and Texpool returns may be impacted by Inflows and/or Outflows in the period and may not match published returns.
Sul Ross State University Investment portfolios comply with investment strategy expressed in Texas State UniveBity System Investment Policies and with relevant provisions of the Texas Public Funds Investment Act, 

�IL� 
TIiie 
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Allocation Market Quarter FYTD

Current Mutual Fund / Manager Value Return Return

100.0 % Total Plan Composite $ 18,528,954 7.17% 6.95%

Total Blended Index 5.05% 5.18%

55.7 % Domestic Equity $ 10,326,585 6.97% 8.47%

Russell 3000 7.73% 10.29%

10.3 1,911,011 6.04% 6.19%

10.6 1,960,866 8.03% 10.00%

10.7 1,974,025 9.65% 7.64%

12.7 2,356,685 5.55% 10.54%

11.5 2,123,998 5.74% 6.94%

9.9 % International Equity $ 1,838,216 7.09% 4.27%

MSCI EAFE 7.98% 5.01%

5.0 918,490 7.89% 5.20%

5.0 919,726 6.29% 3.22%

13.5 % Real Estate $ 2,498,602 3.28% -2.43%

FTSE NAREIT 8.80% -0.07%

13.5 2,498,602 3.28% -2.43%

16.7 % Total Fixed Income $ 3,086,520 7.51% 4.96%

Blended Fixed Index 6.91% 11.04%

0.1 % Municipal Bonds $ 10,025 2.64% 2.65%

Blmbg 3 Yr Muni 1.58% -0.24%

0.1 10,025 2.64% 2.65%

16.6 % Hybrid Securities $ 3,076,495 11.10% 11.54%

ML All Invest ex Man V0A1 6.93% 11.08%

16.6 3,076,495 11.10% 11.54%

4.2 % Other $ 779,030 0.13% 0.22%

4.1 763,279 0.13% 0.22%

0.1 15,751 0.00% 0.00%

Sul Ross State University

ENDOWMENT QUARTERLY INVESTMENT REPORT

PERIODS ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS)

Quantum Capital Management

Parnassus Equity Income - PRILX

Vanguard Institl Index - VINIX

Laudus Growth Investors -LGILX

Baird SMID V

Franklin Intl SCG - FKSCX

Nationwide Bailard - NWHNX

REMS RE 50/50 Income - RREIX

Tampa Fl, Alleghany Health

TexPool Series 0001

Tortoise MLP

Cash in Bank- Trustmark

Blended Indexes are based on the current weights of each asset class and their respective benchmarks.

*Currently the policy benchmark is a blend of 27% S&P 500, 24% Russell 2500, 7% MSCI EAFE, 7% S&P Developed Ex-US

SC, and 35% Blmbg Aggregate.
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Mutual Fund / Manager Fees

Total Plan Composite $17,319,402 $49,041 -$17,095 $415,243 -$15,652 $778,015 $18,528,954

Domestic Equity $9,667,639 $0 -$8,816 $66,680 -$9,102 $610,184 $10,326,585

$1,802,240 $0 $0 $5,206 -$40 $103,604 $1,911,011

$1,815,135 $0 $0 $16,680 -$40 $129,092 $1,960,866

$1,800,217 $0 $0 $29,429 -$40 $144,419 $1,974,025

$2,237,003 $0 -$4,380 $5,709 -$4,463 $122,815 $2,356,685

$2,013,044 $0 -$4,436 $9,656 -$4,520 $110,253 $2,123,998

International Equity $1,716,626 $0 $0 $91,382 -$80 $30,288 $1,838,216

$851,328 $0 $0 $74,217 -$40 -$7,015 $918,490

$865,298 $0 $0 $17,166 -$40 $37,303 $919,726

Real Estate $2,419,230 $0 $0 $212,053 -$40 -$132,641 $2,498,602

$2,419,230 $0 $0 $212,053 -$40 -$132,641 $2,498,602

Total Fixed Income $2,779,032 $5,439 -$5,862 $44,146 -$5,689 $269,455 $3,086,520

Municipal Bonds $10,023 $0 -$256 $256 $0 $2 $10,025

$10,023 $0 -$256 $256 $0 $2 $10,025

Hybrid Securities $2,769,009 $5,439 -$5,606 $43,889 -$5,689 $269,453 $3,076,495

$2,769,009 $5,439 -$5,606 $43,889 -$5,689 $269,453 $3,076,495

Other $736,875 $43,602 -$2,417 $982 -$741 $729 $779,030

$720,161 $42,150 $0 $968 $0 $0 $763,279

$16,714 $1,451 -$2,417 $14 -$741 $729 $15,751

Ending Market 

Value

Parnassus Equity Income - PRILX

Sul Ross State University

ENDOWMENT QUARTERLY INVESTMENT REPORT

PERIOD ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS)

Beginning 

Market Value Deposits Withdrawals Income

Vanguard Institl Index - VINIX

Laudus Growth Investors -LGILX

Quantum Capital Management

Gains / 

Losses

Baird SMID V

Franklin Intl SCG - FKSCX

Nationwide Bailard - NWHNX

REMS RE 50/50 Income - RREIX

Tampa Fl, Alleghany Health

Tortoise MLP

Cash in Bank- Trustmark

TexPool Series 0001
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Texas State University � 
OPERA TING & NON OPERA TING QUARTERLY INVESTMENT REPORT 
PERIODS ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS) 

Purchase Maturity Beginning Market Value Ending Market Value Quarter Ending 02/28/17 
A enc /Descri tion Cusi Number Date Date As of 11/30/16 As of 02/28/17 Investment Income Return* 

Oeerating Short-

Intermediate 

Cash In Bank $ 2,413,299.35 $ 2,190,054.54 $ 2,190,054.54 $ 97.66 0.00% 
Cash In State Treasury $ 18,853,613.01 $ 27,766,132.48 $ 27,766, 132.48 $ 47,940.76 0.23% 
TexPool Series 0009 General Account $ 206,170,055.97 $ 258,053,372.79 $ 258,053,372.79 $ 286,636.89 0.14% 
TexPool Series 0011 Property Deposits $ 143,036.13 $ 143,218.55 $ 143,218.55 $ 182.42 0.13% 
DFA 1 Yr Fl • DFIHX $ 50,309,651.30 $ 50,463,592.50 $ 50,560,649.89 $ 151,082.54 0.31% 

Totals 1$ 277,889,655.76 $ 338,616,370.86 $ 338,713,428.25 $ 485,940.27 0.17% 
6 Month T-Bill 0.18% 

O1!£rating Long 

Sage Non-Operating *Holdings Report Attached $ 80,130,614.93 $ 80,486,510.45 $ 80,422,816.12 $ 602,395.68 0.49% 
Totals 1$ 80,130,614.93 $ 80,486,510.45 $ 80,422,816.12 $ 602,395.68 0.49% 

ML 1-3 Year Treasury 0.26% 

Bond Proceeds 

TexPool Series 0028 North Housing $ 3,278,566.86 $ 3,282,746.63 $ 3,282,746.63 $ 4,179.77 0.13% 
TexPool Series 0070 TSUS-13 $ 156,225.98 $ 156,425.18 $ 156,425.18 $ 199.20 0.13% 
TexPool Series 0073 TSUS-12 $ 3,790.92 $ 3,795.85 $ 3,795.85 $ 4.93 0.13% 
TexPool Series 0074 & Bk TSUS - 15 $ 2,460,733.21 $ 1,958,789.77 $ 1,958,789.77 $ 2,648.32 0.12% 
TexPool Series 0076 & Bk TSUS - 14 $ 12,898,014.26 $ 11,172,164.13 $ 11,172,164.13 $ 15,539.96 0.13% 
TexPool Series 0075 TRB- 17 $ $ 100,642,767.82 $ 100,642,767.82 $ 47,046.57 0.04% 
TexPool Series 0078 TSUS - 17 $ $ 126,810,739.74 $ 126,810,739.74 $ 57,159.07 0.04% 

Totals 1$ 18,797,331.23 $ 244,027,429.12 $ 244,027,429.12 $ 126,777.82 0.05% 
6 Month T-Bill 0.18% 

* Cash and Texpool returns may be impacted by Inflows and/or Outflows in the period and may not match published returns. 
Texas State University investment portfolios CO"l)ly with investment strategy expressed in Texas State University System Investment Policies and with relevant provisions of the Texas Public Funds Investment Act. 

Eric Algoe 
Vice President for

Finance & Support Services
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Allocation Market Quarter FYTD

Current Mutual Fund / Manager Value Return Return

100.0 % Total Plan Composite $ 61,370,980 5.47% 7.15%

Total Blended Index 4.98% 5.34%

61.5 % All Equity Composite $ 37,737,831 6.37% 9.10%

Blended Equity Index 7.78% 9.30%

49.9 % Domestic Equity $ 30,624,428 5.75% 9.84%

Russell 3000 7.73% 10.29%

8.1 4,950,402 7.30% 14.78%

10.2 6,236,626 8.03% 10.00%

11.0 6,738,390 4.83% 6.95%

12.7 7,771,901 3.31% 14.04%

8.0 4,927,108 6.48% 5.09%

11.6 % International Equity $ 7,113,402 8.60% 7.38%

MSCI EAFE 7.98% 5.01%

4.9 3,022,693 7.89% 5.20%

6.7 4,090,709 9.11% 8.93%

8.6 % Real Estate $ 5,299,838 3.28% -2.43%

FTSE NAREIT 8.80% -0.07%

8.6 5,299,838 3.28% -2.43%

28.7 % Total Fixed Income $ 17,628,907 4.12% 2.96%

Blended Fixed Index 4.33% 5.16%

9.8 % Corporates $ 6,028,433 1.20% -1.89%

Blmbg Credit 2.07% -1.83%

9.8 6,028,433 1.20% -1.89%

4.0 % Money Markets $ 2,439,219 0.26% 0.50%

91-Day T-Bill 0.13% 0.22%

0.0 3,188 0.00% 0.06%

4.0 2,436,031 0.26% 0.50%

14.9 % Hybrid Securities $ 9,161,255 8.40% 8.35%

ML All Invest ex Man V0A1 6.93% 11.08%

4.6 2,848,002 2.27% 1.08%

10.3 6,313,253 11.17% 11.63%

1.1 % Other $ 704,404 0.12% 0.22%

0.0 17,701 0.00% 0.00%

1.1 686,553 0.13% 0.22%

0.0 151 0.00% 0.00%

Blended Indexes are based on the current weights of each asset class and their respective benchmarks.

*Currently the Total Blended Index consists of 23.1% S&P 500, 22.2% Russell 2500, 9.2% MSCI ACWI ex US, 5.5% S&P

Developed SC Ex-US, 5% ML All Invest ex Man V0A1, 30% Blmbg Aggregate, 1% 91-Day T-Bill, and 4% ML 6 Month T-Bill.

Balanced Growth- SA

Tortoise MLP

Cash - Wells Fargo

TexPool Series 0023

Money Market Sweep

Endowment Cash Account

RidgeWorth UltraShort - SIGVX

Sage FI

REMS RE Income - RREIX

Franklin Intl SCG - FKSCX

Pear Tree Polaris For Value - QFVIX

Silvant Capital

Seizert LCV - SA

Vanguard Instl Index - VINIX

APEX SMIDG - SA

Systematic SMIDV - SA

Texas State University

ENDOWMENT QUARTERLY INVESTMENT REPORT

PERIODS ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS)
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Mutual Fund / Manager Fees

Total Plan Composite $58,126,980 $3,546,558 -$3,431,980 $931,693 -$90,448 $2,288,176 $61,370,980

All Equity Composite $38,510,612 $103,985 -$3,170,998 $440,418 -$50,033 $1,903,847 $37,737,831

Domestic Equity $31,959,922 $103,985 -$3,170,998 $146,238 -$49,836 $1,635,117 $30,624,428

$5,862,100 $8,205 -$1,280,267 $29,816 -$8,619 $339,167 $4,950,402

$6,836,066 $0 -$1,100,000 $62,819 -$98 $437,840 $6,236,626

$6,428,404 $13,454 -$13,788 $9,164 -$13,949 $315,107 $6,738,390

$7,523,627 $15,722 -$16,692 $31,488 -$16,880 $234,635 $7,771,901

$5,309,726 $66,604 -$760,252 $12,951 -$10,290 $308,369 $4,927,108

International Equity $6,550,690 $0 $0 $294,180 -$197 $268,730 $7,113,402

$2,801,667 $0 $0 $244,243 -$98 -$23,118 $3,022,693

$3,749,023 $0 $0 $49,937 -$98 $291,848 $4,090,709

Real Estate $3,882,800 $1,280,000 $0 $345,900 -$98 -$208,763 $5,299,838

$3,882,800 $1,280,000 $0 $345,900 -$98 -$208,763 $5,299,838

Total Fixed Income $15,135,924 $1,889,253 -$93,615 $144,567 -$39,297 $592,075 $17,628,907

Corporates $5,963,448 $319 -$6,661 $38,160 -$3,117 $36,285 $6,028,433

$5,963,448 $319 -$6,661 $38,160 -$3,117 $36,285 $6,028,433

Money Markets $2,434,429 $20,004 -$21,543 $6,333 -$21,642 $21,638 $2,439,219

$4,727 $20,004 -$21,543 $4 -$21,543 $21,539 $3,188

$2,429,702 $0 $0 $6,329 -$98 $99 $2,436,031

Hybrid Securities $6,738,047 $1,868,930 -$65,410 $100,074 -$14,538 $534,152 $9,161,255

$2,192,249 $660,000 -$65,137 $10,413 -$5,220 $55,697 $2,848,002

$4,545,798 $1,208,930 -$274 $89,661 -$9,318 $478,455 $6,313,253

Other $597,644 $273,320 -$167,367 $808 -$1,020 $1,018 $704,404

$15,237 $148,319 -$145,855 $0 $0 $0 $17,701

$580,746 $125,000 -$20,000 $807 $0 $0 $686,553

$1,662 $1 -$1,512 $1 -$1,020 $1,018 $151

Ending Market 

Value

APEX SMIDG - SA

Systematic SMIDV - SA

Texas State University

Seizert LCV - SA

Vanguard Instl Index - VINIX

ENDOWMENT QUARTERLY INVESTMENT REPORT

PERIOD ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS)

Beginning 

Market Value Deposits Withdrawals Income

Silvant Capital

Gains / 

Losses

Franklin Intl SCG - FKSCX

Pear Tree Polaris For Value - QFVIX

REMS RE Income - RREIX

Sage FI

Endowment Cash Account

Balanced Growth- SA

Tortoise MLP

RidgeWorth UltraShort - SIGVX

Cash - Wells Fargo

TexPool Series 0023

Money Market Sweep
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.Trustmark 
TEXAS STATE UNIVERSITY 
OPERATING/SAGE TNB CUSTODIAN 

STATEMENT OF ACCOUNT Page 10 

Statement Period 0210112017 through 02/28/2017 

Asset Detail As Of 02/28/2017 

¼OF ACCRUED 

UNITS/BOOK VALUE DESCRIPTION MARKET VALUE COST PORT 11\ICOME 

CUSIP # 9 I 2828VF4 
2,750,000 U S  TREASURY 1'0TE DTD 05/31/2013 2,733,555.00 2,733,573.67 3 9,453.13 

1.375% 05/31/2020 
LAST PRICED: 02/28/2017 

15,729,081.81 15,739,656.00 20 31,633.56 

MORTGAGE BACKED SECURITIES 

CUSIP # 31283KZWI 
156,150.9 FED HOME LOM MTG CORP POOL 159,776.72 159,357.73 0 585.57 

GI 1657 DTD 01/01/2005 4.5% 
12/01/2018 
LAST PRICED: 02/28/2017 

CUSIP # 31398TJ85 
149,723.1 FED 1'ATL MTG ASSN SERIES 150,760.28 151,156.49 0 2 41. 2 2  

2010-105 CLASS AP DTD 08/01/2010 
2 %  08/2512020 
LAST PRICED: 02/28/2017 

CUSIP # 3 l 4 l 6BQM3 
58,0 25.6978 FED NATL MTG ASS1' POOL 995l60 59,42 0.64 60,12 1.16 0 2 41. 77 

DTD 11/01/2008 5%09/01/2022 
LAST PRICED: 02/2812017 

CUSIP # 3 I 4 I 882X3 
1,319,547.38 FED NATL MTG ASSN POOL MA2589 1,362,920.90 1,379,757.02 2 3,298.87 

DTD 03/01/2016 3% 04/01/2026 
LAST PRICED: 02/28/2017 

CUSIP # 3141884P8 
1,996,113.9513 FED 1'ATL MTG ASSN POOL MA2629 2,061,686.29 

DTD 04/01/2016 3%05/01/2026 
2,084,400.27 3 4,990.2 8 

LAST PRICED: 02/28/2017 

CUSIP # 3 I 4 I 8CAL8 
I, 787,481.39 FED NATL MTG ASS!\ POOL MA27 IO 1,815,598.47 I , 855,242. 56 2 3,723.92 

DTD 07 /0I/2016 2.5% 08/01/2026 
LAST PRJCED: 02/28/2017 

5,610,163.30 5,690,035.23 7 13,081.63 

COLLA TERALlZED MORTGAGE OBLIGATIONS 
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Cusi Number 

QR!Wing fhg[k 
IDIBnnedl!!l!I 

Cash in Bank- Operating 
Gash in Treasury
TexPool Serles 0001 General Fund 
Gash in Bank- PayroR 

Bong Pro§iig!m! 
TeJ<Pool Series 002 Bond Proceeds 

Lamar Institute of Technology 
OPERATING & NON OPERATING QUARTERLY INVESTMENT REPORT 
PERIODS ENDING 02/2812017 !TRADE DATE FULL ACCRUAL BASIS! 

Purchase Maturity Beginning Market Value Ending Market Value 
Date Date As of 11130/16 As of02/2a/17 

$ 1,197,280,80 $ 2,229,112.67 
$ 484,784,31 $ 1,276,181.52 
$ 2,656,661.81 $ 2,860,303,61 
$ $ 

Tota1S Is 4,536,727,02 $ 6,365,596,00 

$ 12 05 550,80 
� $ $ 12 505 550,80 

* cash and T expool returns may be impacted by Joflows and/or OUfflows in the period and may not match published returns. 

$ 

$ 

$ 

$ 

$ 

$ 

$ 

. 

Book Balance 
As of 02128/17 

2,229,112,67 
1,276,181.52 
2,860,303,61 

6,365,596,00 

12 505 550.B0 
12,505,550,80 

Quarter Ending 02/26!17 
Investment Income Return .., 

$ 453.30 0.03% 
$ 1,613.63 0.26% 
$ 3,641.90 0.13% 
$ 

$ 5,706,83 0,12% 
6 MonthT-Bfll 0.16% 

$ 5 550,80 0.04%

$ 5,550,80 0,04% 
ML 1..J Year Treasury 0.26% 

Lam• lnstiiuto ofToctnology ll"\I/Mtmentpaffofto1- canply'Mth ilwestmont &lralegyexpf'&5Sed in T«'(alt State Unlv$!"siy System !rMIStment Pollcies and with r61evant provislol'ls d the Texus ?,.blic Funds l"NuttMlrlt Act 

4/3/17
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A enc /Descri lion 

O�erating Short-

Intermediate 
Cash in Bank- Depository 
Cash in Treasury 
TexPool Series 0001 
Cash in Bank- Payroll 
Cash in Bank- Depository 
TexPool Series 0003 

Bond Proceeds 
T exPool Series 0004 

Cusi Number 

0 

0 

General Funds 
0 

Non-Operating 
T exPool Series Non-Oper 

TSUS Bond Issue Proceed 

Lamar State College - Orange 
OPERATING & NON OPERATING QUARTERLY INVESTMENT REPORT 
PERIODS ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS) 

Purchase Maturity Beginning Market Value Ending Market Value 
Date Date As of 11/30/16 As of 02/28/17 

1/0/1900 1/0/1900 $ 351,489.38 $ 1,071,060.52 
1/0/1900 1/0/1900 $ 1,419,753.65 $ 2,054,988.38 
1/0/1900 1/0/1900 $ 18,294,833.24 $ 19,191,097.69 

1/0/1900 1/0/1900 $ 39,696.14 $ 40,633.72 
1/0/1900 1/0/1900 $ 39,894.99 $ 34,616.43 
1/0/1900 1/0/1900 $ 1,971,677.69 $ 1,971,877.14 

Totals I$ 22,117,345.09 $ 24,364,273.88 

Book Balance Quarter Ending 02/28/17 
As of 02/28/17 Investment Income Return• 

$ 1,071,060.52 $ 701.70 0.14% 
$ 2,054,988.38 $ 3,654.22 0.24% 
$ 19,191,097.69 $ 22,946.37 0.13% 
$ 40,633.72 $ 50.43 0.01% 
$ 34,616.43 $ 0.00% 
$ 1,971,877.14 $ 2,511.81 0.13% 
$ 24,364,273.88 $ 29,864.53 0.14% 

6 Month T-Bill 0.18% 

1 /0/1900 1 /0/1900 .... $=-.._ ______ ___;$c._ __ 6::.,,.:...;79
:..:
3:.,.;,0

:..:
9�0

;_;_
. 7�0

__;:
$;__ _ __;6

::..,.
, 7
.:...;

9
:...::
3c,..:,0

:...::
9�0'=

. 7
-=-
0

---=
$ ___ 3�,-=-33

,,..
4
:-'-
.4

-:-:
2
:--...,o::-.0-::--:3:-::°/c.,..o-, 

Totals '-I $;::__ _______ ...;:$;__ __ 6;:.,,..;..79
;:.;

3
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0
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. 7c...:0

:..__$;::__ __ ....:;6c.:.., 7c...:9
;..;;
3

-'-'
,0

;..;;
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3
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:--:-:
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c:----:
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:-

.0
:-:

3
c::

°/c
.,..o
_. 

6 Month T-Bill 0.18% 
• Cash and Texpool returns may be impacted by Inflows and/or Outflows in the period and may not match published returns.
Lamar State College - Orange investment portfolios comply with investment strategy expressed in Texas State University System Investment Policies and with relevant provisions of the Texas Public Funds Investment Act. 

Vice President for Finance and Operations 

Title 

April 3, 2017 

Date 
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A enc /Descri tion 

Operating Short-
Intermediate 

Cash in Bank**5508 
Cash in Bank**7246 
Cash in Bank**7253 
Cash in Bank**7287 
Cash in Bank**7295 

Cash in Treasury 
TexPool Series 0001 
TexPool Prime 0001 

Bond Proceeds 
TexPool Prime 002 

Cusi Number 

PayRoll Account 
Clearing Account 
Clearing Account 
Fin Aid Refd Disb 
E&G State Sweep 

Cash Mgmt Acct 
TexPool Prime 

Project Account 

Lamar State College - Port Arthur 
OPERA TING & NON OPERA TING QUARTERLY INVESTMENT REPORT 
PERIODS ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS) 

Purchase 
Date 

Maturity 
Date 

Totals 

Beginning Market Value 
As of 11/30/16 

$ 1,056,517.98 
$ 146,424.99 
$ 790,891.41 
$ 56,325.87 
$ 425.05 

$ 2,301,292.79 
$ 125,692.84 
$ 3,757,062.45 

!$ 8,234,633.38 

$ 
$ 
$ 
$ 
$ 
$ 
$ 
$ 
$ 

$ 
$ 

Ending Market Value 
As of 02/28/17 

1,006,584.64 
131,069.07 

1,916,134.01 
68,093.84 

443.13 
3,097,957.33 

125,853.11 
3,765,224.41 

10,111,359.54 

$ 
$ 
$ 
$ 
$ 
$ 
$ 
$ 
$ 

8,085

:
980.45 $ 

,085 980.45 $ 

* Cash and Texpool returns may be impacted by Inflows and/or Outflows in the period and may not match published returns. 

Book Balance 
As of 02/28/17 

1,006,584.64 
131,069.07 

1,916,134.01 
68,093.84 

443.13 
3,097,957.33 

125,853.11 
3,765,224.41 

10,111,359.54 

8,085

:
980.45 

8,085 980.45 

Quarter Ending 02/28/17 
Investment Income Return * 

$ 752.36 0.07% 
$ 177.09 0.15% 
$ 1,867.44 0.24% 
$ 75.72 0.13% 
$ 18.08 4.25% 
$ 5,795.17 0.23% 
$ 160.27 0.13% 
$ 8,161.96 0.22% 
$ 17,008.09 0.21% 

6 Month T-Bill 0.18% 

$ 5,980.45 0.07% 
$ 5,980.45 0.07% 

ML 1-3 Year Treasury 0.26% 

Lamar State College - Port Arthur investment portfolios comply with investment strategy expressed in Texas State University System Investment Policies and with relevant p rovisions of the Texas Public Funds Investment Act. 
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Texas State University System Office 

OPERATING & NON OPERATING QUARTERLY INVESTMENT REPORT 
PERIODS ENDING 02/28/2017 (TRADE DATE FULL ACCRUAL BASIS) 

Purchase Maturity Beginning Market Value Ending Market Value Book Balance Quarter Ending 02/28/17 
A enc /Descri lion Cusi Number Date Date As of 11/30/16 As of 02/28/17 As of 02/28/17 Investment Income Return• 

O�erating Short-

Intermediate 
Cash in Bank Wells Fargo Designated Fund $ 113,848.73 $ 42,747.92 $ 42,747.92 $ 0.00% 
Cash in Bank Wells Fargo Interest & Sinking $ 99,133.53 $ 79,633.53 $ 79,633.53 $ 0.00% 
Cash in Treasury $ $ 413,588.09 $ 413,588.09 $ 0.00% 
TexPool Series 0001 Interest & Sinking $ 2,594,818.70 $ 2,617,135.19 $ 2,617,135.19 $ 3,316.49 0.13% 
TexPool Series 0002 Designated Fund $ 4,941,977.33 $ 5,390,380.38 $ 5,390,380.38 $ 6,666.88 0.13% 
TexPool Series 0007 Capitalized Interest $ 7,510.04 $ 7,519.64 $ 7,519.64 $ 9.60 0.13% 
TexPool Series 0009 Unexpended Plant $ 2,074.87 $ 2,077.43 $ 2,077.43 $ 2.56 0.12% 
TexPool Series 0010 CP Tax Exempt $ 107,719.64 $ 21,870.27 $ 21,870.27 $ 180.50 0.16% 

Totals 1$ 7,867,082.84 $ 8,574,952.45 $ 8,574,952.45 $ 10,176.03 0.12% 
6 Month T-Bill 0.18% 

• Cash and Texpool returns may be impacted by Inflows and/or Outflows in the period and may not match published returns.
Texas State University System Office investment portfolios comply with investment strategy expressed in Texas State University System Investment Policies and with relevant provisions of the Texas Public Funds Investment Act. 

Date 
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