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UNIVERSITY OF NORTH TEXAS 
INVESTMENT PORTFOLIO SUMMARY 

For The Period Ending 05/31/11 
 

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 May 31, 2011 the University’s portfolio had a book value of $320.3 million and a market value of $330.7 million.  Of this amount, $186.2 million was held 
in local government investment pools, with $129.0 million in TexPool, $49.6 million in TexSTAR, and $7.6 million in Texas Term.  The Wells Fargo Repurchase 
Sweep account held $6.0 million and the Wells Fargo Governmental Money Market held $38.2 million.  The remaining $89.9 million was invested in US 
Treasury ($70 thousand), SBA’s ($28 thousand),   Commonfund ($16.72 million), Certificate of Deposits ($6.1 million), and government agency securities ($66.9 
million).  The breakdown of the $66.9 million invested in government agencies is as follows: $10.6 million in Farm Credit notes; $38.7 million in Federal Home 
Loan Bank notes; $10.2 million in Freddie Mac notes; $4.4 million in Fannie Mae notes and $3.0 million in Farmer Mac notes. 

As of May 31, 2011 the portfolio had a weighted average maturity of 271 days and a weighted average yield to maturity of 1.78% excluding liquid funds.  On an 
accrual basis the portfolio earned $169,439 during this month.  The tables below summarize the portfolio as of May 31, 2011. 

The University’s portfolio average daily balance yield changed from 0.63% to 0.59%, a decrease of 4 basis points.  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 
 Current Month 

05/31/2011 
Prior Month 
04/30/2011 

Change From 
Prior 

Book 
Value $320,342,822 $351,950,680 ($31,607,858) 

Market 
Value $330,728,584 $362,642,808 ($31,914,224) 

Market 
Value % 103.24% 103.04% 00.20% 

Earned 
Income $169,439.41 $199,637.01 ($30,197.60) 

Endowment Performance Summary 
 Multi-Strategy           

Equity Fund 
Multi-Strategy               

Bond Fund 

05/31/2011 -1.49% 1.17% 

Fiscal YTD 26.16% 4.92% 

Benchmarks 30.08% 1.80% 

 S&P 500 Index Barclays Capital U.S. 
Aggregate Bond Index 

Portfolio Composition by Issuer Portfolio Composition by Maturity (In Millions) 
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