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University of North Texas System

Investment Portfolio

For the Quarter Ending August 31, 2018 Beginning Ending Ending Accrued QTR Approx. YTD Approx.

Market Value Market Value Book Value Interest Yield* Yield*

Short‐Term Pool (STP) Investment Pool

 ‐ Demand Deposit  500,000$              500,000$           500,000$          ‐$                     1.00% ** 1.00%

 ‐ Overnight Repurchase 1,141,503            1,506,539         1,506,539        ‐                       0.50% 0.23%

 ‐ TexStar ‐ Cash Reserve Fund 927,078                5,407,017         5,407,017        ‐                       1.88% 1.46%

 ‐ TexasTerm ‐ TexasDaily 2,488,810            4,238,907         4,238,907        ‐                       1.88% 1.46%

Total STP Investment Pool 5,057,390$          11,652,463$      11,652,463$     ‐$                     1.79% 1.38%

Debt Proceeds

 ‐ TexasTerm ‐ CP Proceeds ‐ TexasDaily 3,323,882$          3,340,108$        3,340,108$       ‐$                     1.88% 1.46%

 ‐ Fed Home LMC 1.45% Bond (matures 4/26/2019) 689,146                693,541             697,478           3,937               1.48% 1.48%

 ‐ Fed Home LMC 1.40% Bond (matures 4/26/2019) 1,059,810            1,066,521         1,072,369        5,848               1.42% 1.42%

 ‐ TexasTerm ‐ 2017 A&B Bond Proceeds ‐ Texas Daily 11,566,584          29,785,344       29,785,344      ‐                       1.95% 1.64%

 ‐ TexasTerm ‐ 2017 A&B Bond Proceeds ‐ Term CP 26,598,079          ‐                         ‐                        ‐                       2.18% 1.53%

Total Debt Proceeds 43,237,500$        34,885,513$      34,895,298$     9,785$             2.08% 1.55%

Total STP and Debt Pools 48,294,891$        46,537,976$      46,547,761$     9,785$             2.03% 1.52%

Beginning Ending Ending QTR Approx. YTD Approx.

Market Value Market Value Book Value Return* Return*

Long‐Term Investments

UNT Long Term Investment Pool 6,029,490$          6,146,924$        5,273,231$       ‐$                     2.47% 8.80%

Total Long‐Term Investments 6,029,490$          6,146,924$        5,273,231$       ‐$                     2.47% 8.80%

Total SYS Investments 54,324,380$        52,684,901$      51,820,993$     9,785$            

* Yield is reported as an annual figure, Return is reported for the current period 

** Earnings Allowance Rate up to the amount of bank fees incurred during period 

STP
65.5%

LTP
34.5%

University of North Texas System Investment Portfolio Market Values ‐ 08/31/2018
* Excludes Debt Proceeds 
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