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March 28, 2006 

Dr. Roland Smith 
Vice Chancellor for Finance 
Texas State University System 
Thomas J. Rusk Building 
200 E. 10th Street, Suite 600 
Austin, Texas 78701-2407 

Dear Roland, 

Enclosed is the Quarterly Investment Report for Angelo State University for the quarter ending 
February 28, 2006. The Depository Bond, the Weighted Average Maturity, and the Cash Flow 
Statement are also enclosed. The Mark to Market Report is being sent to the Board Office by Sage 
Advisory Services. The amount of Local Funds held at the State Treasury is $8,851,210.04. 

If you have any questions concerning these reports, please give me a call. 

Sincerely, 

 
Sharon K. Meyer 
Vice President for Finance and Administration 

of 

Enclosures 

cc: Dr. James Hindman 
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T E X A S  S T A T E  U N I V E R S I T Y  S Y S T E M  

Q U A R T E R L Y  S T A T U S  R E P O R T  

A N G E L O  S T A T E  U N I V E R S I T Y  

February 28, 2006 

F U N D  GROUP DEMAND TEXPOOL 

COLL. MORT. 

OBLIGATIONS

AGENCY 

SECURITIES

CORPORATE

BONDS 

COMMON

STOCK 

F I D U C I A R Y  

I N V E S T M E N T S

COMMON

FUND OTHER TOTAL 

Educational and General (3,611,133) 75,258    (3,535,875)
Au x i l ia r y  Enterprises 1,010 10,722,484    10,723,493

Designated Tu i t ion  Fee 1,167,015 9,854,569    11,021,584

Designated Funds 927,853 4,154,453    5,082,306

Restricted Funds 218,997 4,872,935   103,950  5,195,882

Endowment and Similar Funds 1,800 1,584,495 8,917 1,482,223 5,066,893 1,253,554 2,328,108 2,596,706 24,673 14,347,369

Carr Trust Funds 18,345  64,606,845 64,625,190

Unexpended Plant Funds 1,969,517 69,191 2,038,707
Tu i t ion  Revenue Bond Proceeds 2002 14,247 1,306,290 1,320,537

Tu i t ion  Revenue Bond Proceeds 12 0 12

Tu i t ion  Revenue Bond Proceeds 1999 2,487 0 2,487

Component Transfer Proceeds 5,178 17,341 22,518

Loan Funds 659,618 8,942 668,560

Agency Funds 203,465  203,465

Texan Ha l l  4,911  4,911

Payroll Clearing Fund 2,710,366  2,710,366

Total 4,293,686 32,665,958 6,917 1,482,223 5,170,843 1,253,554 66,934,953 2,596,706 24,673 114,431,513

Percent Distr ibut ion 3.75% 28.55% 0.01% 1.30% 4.52% 1.10% 58.49% 2.27% 0.02% 100.00%

Recap by Depository:  

Wells Fargo Bank 4,293,686  4,293,686
TexPool 32,665,958 32,665,958

Angelo State University  24,673 24,673

Commonfund  2,596,706 2,596,706

Texas Treasury Safekeeping Trust Company  8,917 1,482,223 5,170,843 1,253,554 7,915,537

Advanced to Fiduciaries  66,934,953 66,934 953

Total 4,293,686 32,665,958 8,917 1,482,223 5,170,843 1,253,554 66,934,953 2,596,706 24,673 114,431,513

Interest Earned for the Period 
 

463,871
Investment Income for the Period-(Fiduciary Investments)  1,177,204

Total Interest and Investment Income for the Period  1,641,075

Interest Eamed Year to Date  877,364
Investment Income Year to Date-(Fiduciary Investments)  1,863,065

Total Interest and Investment Income Year to Date  2,740,429



Ange lo  S ta te  Un ivers i t y  
Quarterly Investment Report 

For the Period Ended February 28, 2006 

Current Funds 
  

Plant Funds 
 

Agency/Description E & G Designated Auxiliaries Restricted 
 Endowment 

Funds 
 Trust 

Funds * Unexpended Renewals Retirement 
Loan 

Funds 
 Agency 

Funds 
 Total 

All Funds 

Short-Term Investments of Less than 60 Days 
           

Pooled Investments  $ $ $ $  $ $ $ $  $  $  
TexPool            

At Cost 75,257.94 14,009,021.93 10,722,483.87 4,872,935.42 1,584,494.67 0.00 1,392,821.61 0.00 0.00 8,942.12 0.00 32,665,957.56 
At Market 75,257.94 14,009,021.93 10,722,483.87 4,872,935.42 1,584,494.67 0.00 1,392,821.61 0.00 0.00 8,942.12 0.00 32,665,957.56 

Subtotal - Short-Term Investments            
At Cost 75,257.94 14,009,021.93 10,722,483.87 4,872,935.42 1,584,494.67 0.00 1,392,821.61 0.00 0.00 8,942.12 0.00 32,665,957.56 
At Market 75,257.94 14,009,021.93 10,722,483.87 4,872,935.42 1,584,494.67 0.00 1,392,821.61 0.00 0.00 8,942.12 0.00 32,665,957.56 

Intermediate-Term Investments - 60 Days to 1 Year            

Corporate Bonds            
At Cost 0.00 0.00 0.00 0.00 1,328,972.50 0.00 0.00 0.00 0.00 0.00 0.00 1,328,972.50 
At Market 0.00 0.00 0.00 0.00 1,254,509.50 0.00 0.00 0.00 0.00 0.00 0.00 1,254,509.50 

Subtotal - Intermediate-Term Investments            
At Cost 0.00 0.00 0.00 0.00 1,328,972.50 0.00 0.00 0.00 0.00 0.00 0.00 1,328,972.50 
At Market 0.00 0.00 0.00 0.00 1,254,509.50 0.00 0.00 0.00 0.00 0.00 0.00 1,254,509.50 

Long-Term Investments 1 Year to 5 Years (or longer)            

Agency Securities            
At Cost 0.00 0.00 0.00 0.00 1,482,223.47 0.00 0.00 0.00 0.00 0.00 0.00 1,482,223.47 
At Market 0.00 0.00 0.00 0.00 1,459,482.49 0.00 0.00 0.00 0.00 0.00 0.00 1,459,482.49 

Collateralized Mortgage Obligations            
At Cost 0.00 0.00 0.00 0.00 8,917.24 0.00 0.00 0.00 0.00 0.00 0.00 8,917.24 
At Market 0.00 0.00 0.00 0.00 3,988.16 0.00 0.00 0.00 0.00 0.00 0.00 3,988.16 

Common Stocks            
At Cost 0.00 0.00 0.00 0.00 1,253,554.00 0.00 0.00 0.00 0.00 0.00 0.00 1,253,554.00 
At Market 0.00 0.00 0.00 0.00 1,135,267.94 0.00 0.00 0.00 0.00 0.00 0.00 1,135,267.94 

Municipal Bonds            
At Cost 0.00 0.00 0.00 0.00 10,780.50 0.00 0.00 0.00 0.00 0.00 0.00 10,780.50 
At Market 0.00 0.00 0.00 0.00 21,034.20 0.00 0.00 0.00 0.00 0.00 0.00 21,034.20 

Mutual Fund/Unit Trust            
At Cost 0.00 0.00 0.00 0.00 13,892.34 0.00 0.00 0.00 0.00 0.00 0.00 13,892.34 
At Market 0.00 0.00 0.00 0.00 9,164.37 0.00 0.00 0.00 0.00 0.00 0.00 9,164.37 

Commonfund Multi-strategy equity fund            
At Cost 0.00 0.00 0.00 0.00 2,596,706.25 0.00 0.00 0.00 0.00 0.00 0.00 2,596,706.25 
At Market 0.00 0.00 0.00 0.00 3,200,058.30 0.00 0.00 0.00 0.00 0.00 0.00 3,200,058.30 

Corporate Bonds            
At Cost 0.00 0.00 0.00 103,950.00 3,737,920.60 0.00 0.00 0.00 0.00 0.00 0.00 3,841,870.60 
At Market 0.00 0.00 0.00 103,790.50 3,619,085.34 0.00 0.00 0.00 0.00 0.00 0.00 3,722,875.84 

Subtotal - Long-Term Investments            
At Cost 0.00 0.00 0.00 103,950.00 9,103,994.40 0.00 0.00 0.00 0.00 0.00 0.00 9,207,944.40 
At Market 0.00 0.00 0.00 103,790.50 9,448,080.80 0.00 0.00 0.00 0.00 0.00 0.00 9,551,871.30 



A n g e l o  S t a t e  U n i v e r s i t y  
Quarterly Investment Report 

For the Period Ended February 28, 2006 

Current Funds 
 

Plant Funds 
Agency/Description E & G Designated Auxiliaries Restricted 

Endowment 
Funds 

Trust 
Funds * Unexpended Renewals Retirement 

Loan 
Funds 

Agency 
Funds 

Total 
All Funds 

Long-Term Investments 1 Year to 5 Years (or longer) 
       

Externally Managed Funds        
Wells Fargo        

At Cost  2,328,107.62     2,328,107.62 
At Market  2,274,884.39     2,274,884.39 

Vaughn, Nelson-Cash & Equivalents        
At Cost   787,008.66    787,008.66 
At Market   787,008.66    787,008.66 

Vaughn, Nelson-Equities        
At Cost   9,306,556.83    9,306,556.83 
At Market   8,607,820.43    8,607,820.43 

Vaughn, Nelson-Short Term Bonds        
At Cost   0.00    0.00 
At Market   0.00    0.00 

Vaughn, Nelson-Intermediate Term Bonds        
At Cost   0.00    0.00 
At Market   0.00    0.00 

Vaughn, Nelson-Long Term Bonds        
At Cost   44,469,855.63    44,469,855.63 
At Market   43,336,587.06    43,336,587.06 

Fountain-Cash & Equivalents        
At Cost   661,205.43    661,205.43 
At Market   661,205.43    661,205.43 

Fountain-Long Term Bonds        
At Cost   9,382,218.60    9,382,218.60 
At Market   9,311,845.50    9,311,845.50 
       0.00 

Subtotal - Long-Term Investments        
At Cost 0.00 0.00 0.00 0.00 2,328,107.62 64,606,845.15 0.00 0.00 0.00 0.00 0.00 66,934,952.77 
At Market 0.00 0.00 0.00 0.00 2,274,884.39 62,704,467.08 0.00 0.00 0.00 0.00 0.00 64,979,351.47 

Total Investments       

At Cost $ 75,257.94 $ 14,009,021.93 $ 10,722,483.87 $ 4,976,885.42 $ 14,345,569.19 $ 64,606,845.15 $ 1,392,821.61 $ 0.00 $ 0.00 $ 8,942.12 $ 0.00 $ 110,137,827.23 
At Market $ 75,257.94 $ 14,009,021.93 $ 10,722,483.87 $ 4,976,725.92 $ 14,561,969.36 $ 62,704,467.08 $ 1,392,821.61 $ 0.00 $ 0.00 $ 8,942.12 $ 0.00 $ 108,451,689.83 



A n g e l o  S t a t e  U n i v e r s i t y  
Quarterly Investment Report 

For the Period Ended February 28, 2006 

    
Balance Income 

Agency/Description 

Purchase Maturity 
Date Date 

Balance 
11/30/2005 Purchases Earnings Maturities Withdrawals 2/28/2006 Qtr FY-to-Date 

Short-Term Investments of Less than 60 Day 
          

Pooled Investments           
TexPool           

At Cost   31,424,823.25 21,509,596.96 361,458.04 20,629,920.69  32,665,957.56 361,458.04 672,955.94 
At Market   31,424,823.25     32,665,957.56   

Sub-Total - Short-Term Investments           

At Cost   31,424,823.25 21,509,596.96 361,458.04 20,629,920.69  32,665,957.56 361,458.04 672,955.94 
At Market 

  
31,424,823.25 

    
32,665,957.56 

  

Intermediate-Term Investments - 60 Days to 1 Year 
          

Verizon Global 92344GAA4 05/29/01 12/05/05         
At Cost   307,581.00 (7,581.00) 5,062.50 300,000.00 5,062.50 0.00 5,062.50 10,125.00 
At Market   300,000.00     0.00   
American General 02635PRG0 03/12/02 07/14/06         
At Cost   203,712.00  2,937.50  2,937.50 203,712.00 2,937.50 5,875.00 
At Market   201,448.00     200,698.00   
Morgan Stanley 617446GL7 04/08/04 04/15/06         
At Cost   376,418.00  5,337.50  5,337.50 376,418.00 5,337.50 10,675.00 
At Market   351,704.50     350,518.00   
SBC Communication 78387GAF0 01/24/05 05/02/06         
At Cost   360,157.00  5,031.25  5,031.25 360,157.00 5,031.25 10,062.50 
At Market   351,452.50     350,353.50   
Wachovia Corporation 337358BG9 04/08/04 07/15/06         
At Cost   388,685.50  6,562.50  6,562.50 388,685.50 6,562.50 13,125.00 
At Market   355,453.00     352,940.00   

Sub-Total - Intermediate-Term Investments           
At Cost   1,636,553.50 (7,581.00) 24,931.25 300,000.00 24,931.25 1,328,972.50 24,931.25 49,862.50 
At Market 

  
1,560,058.00 

    
1,254,509.50 

  

Long-Term Investments 1Year to 5 Years (or longer) 
          

Agency Securities           
U.S. Treasury Note 912827Y55 4/12/01 7/15/06         
At Cost   32,906.40  525.00  525.00 32,906.40 525.00 1,050.00 
At Market   30,465.30     30,247.20   
U.S. Treasury Note 912827Z62 4/12/01 10/15/06         
At Cost   53,781.50  812.50  812.50 53,781.50 812.50 1,625.00 
At Market   50,863.50     50,519.50   
U.S. Treasury Note 9128272J0 4/12/01 2/15/07         

At Cost   18,110.27  265.63  265.63 18,110.27 265.63 531.25 
At Market   17,362.61     17,238.34   
U.S. Treasury Note 9128273E0 4/12/01 8/15/07         
At Cost   37,100.00  535.94  535.94 37,100.00 535.94 1,071.88 
At Market 

  
35,976.15 

    
35,691.95 

  



A n g e l o  S t a t e  U n i v e r s i t y  
Quarter ly  Investment  Report  

For the Period Ended February 28, 2006 

Balance 
    

Balance Income Purchase
 Maturi 11/30/2005 Purchases Earnings Maturities Withdrawals 2/28/2006 Qtr FY-to-Date 

FHLB 3133X2B46 1/20/05 11/15/06 
        

At Cost  345,730.00  2,406.25  2,406.25 345,730.00 2,406.25 4,812.50 
At Market  343,766.50     344,750.00   
FHLB 3133X7C51 1/20/05 5/15/07         
At Cost  349,655.95  3,062.50  3,062.50 349,655.95 3,062.50 6,125.00 
At Market  344,095.50     344,095.50   
FHLB 3133XBZK4 8/11/05 6/20/07         
At Cost  296,472.00  3,141.67  3,141.67 296,472.00 3,141.67 5,860.42 
At Market  295,218.00     295,032.00   
FHLB 3133MTQB7 1/20/05 11/15/07         
At Cost  348,467.35  3,062.50  3,062.50 348,467.35 3,062.50 6,125.00 
At Market  342,016.50     341,908.00   

Sub-Total - Agency Securities          
At Cost  1,482,223.47 0.00 13,811.99 0.00 13,811.99 1,482,223.47 13,811.99 27,201.05 
At Market  1,459,764.06     1,459,482.49   

Long-Term Investments 1Year to 5 Years (or longer)          

Collateralized Mortgage Obligations          
FHLMC Corp PC Group 0253063 06/27/02 01/01/14         
At Cost  (0.00)  0.00  0.00 (0.00) 0.00 0.00 
At Market  0.00     0.00   
FNMA 1990-177E, 31358FCQO 12/18/95 10/25/20         
At Cost  9,243.96  86.40 326.72 86.40 8,917.24 86.40 150.46 
At Market  4,355.81     3,988.16   
Sub-Total - Collateralized Mortgage Obligations  
At Cost  9,243.96 0.00 86.40 326.72 86.40 8,917.24 86.40 150.46 
At Market  4,355.81     3,988.16   

Common Stocks 
SPDR 78462F103, 8760 shares various various 

        

At Cost  1,248,001.13  5,917.41  5,917.41 1,248,001.13 5,917.41 10,513.50 
At Market 
Wells Fargo Bank, 8 shares various various 

1,104,862.10 
    

1,129,706.30 
  

At Cost  0.00 500.00 0.00  0.00 500.00 0.00 0.00 
At Market 
First Financial Bankshares, 138 shares various various 

0.00 
    

513.60 
  

At Cost  0.00 5,052.87 0.00  0.00 5,052.87 0.00 0.00 
At Market  0.00     5,048.04   

Sub-Total - Common Stocks  
At Cost  1,248,001.13 5,552.87 5,917.41 0.00 5,917.41 1,253,554.00 5,917.41 10,513.50 
At Market  1,104,862.10     1,135,267.94   

Municipal Bonds          
At Cost various various 10,780.50  196.88  196.88 10,780.50 196.88 393.75 
At Market 15,987.45     21,034.20   

Sub-Total - Municipal Bonds         
At Cost 10,780.50  196.88 0.00 196.88 10,780.50 196.88 393.75 
At Market 15,987.45     21,034.20   



A n g e l o  S t a t e  U n i v e r s i t y  
Quarterly Investment Report 

For the Period Ended February 28, 2006 

l'urchase Maturity Balance Balance Income 
Agency/Description Date Date 11/30/2005 Purchases Earnings Maturities Withdrawals 2/28/2006 Qtr FY-to-Date 



A n g e l o  S t a t e  U n i v e r s i t y  
Quarterly Investment Report 

For the Period Ended February 28, 2006 

Balance 
   

Balance Income 
'ncy/Description 

Purchase Maturity 
Date Date 11/30/2005 Purchases Earnings Maturities Withdrawals 2/28/2006 Qtr FY-to-Date 

ig-Term Investments 1Year to 5 Years (or 
longer)

       

Mutual Fund/Unit Trust        
At Cost various various 13,892.34 0.00   13,892.34 0.00 0.00 
At Market   8,493.49    9,164.37   

Common Fund-multi-strategy equity fund          
At Cost   2,598,298.52 8,439.04 1,592.27 8,439.04 2,596,706.25 8,439.04 18,227.27 
At Market   3,056,910.07    3,200,058.30   

Sub-Total - Mutual Fund/Unit Trust          
At Cost   2,612,190.86 0.00 8,439.04 1,592.27 8,439.04 2,610,598.59 8,439.04 18,227.27 
At Market   3,065,403.56    3,209,222.67   

tg-Term Investments 1Year to 5 Years (or          
Corporate Bonds          

Walt Disney Company 25468PBU9 03/12/0
2 

12/26/06        
At Cost   199,040.00 2,750.00  2,750.00 199,040.00 2,750.00 5,500.00 
At Market   201,166.00    200,606.00   
Allstate Corporation 020002AM3 04/08/0 12/01/06        
At Cost   374,594.50 4,703.12  4,703.12 374,594.50 4,703.12 9,406.25 
At Market   351,151.50    350,276.50   
Household Finance 441812JX3 01/24/05 01/30/07        
At Cost   364,402.50 5,031.25  5,031.25 364,402.50 5,031.25 10,062.50 
At Market   353,283.00    351,967.00   
General Electric Capital 36962GXY5 01/24/05 03/15/07        
At Cost   362,638.50 4,703.13  4,703.13 362,638.50 4,703.13 9,406.25 
At Market   352,523.50    350,990.50   
International Lease Finance 459745FA8 04/08/0

4 
06/01/07        

At Cost   376,736.50 4,921.87  4,921.87 376,736.50 4,921.87 9,843.75 
At Market   353,150.00    350,976.50   
Citicorp 17303MDR7 08/11/05 10/15/07        
At Cost   313,524.00 5,062.50  5,062.50 313,524.00 5,062.50 10,125.00 
At Market   310,233.00    307,530.00   
Nat'l Rural Utility 637432CY9 01/24/0

5
02/15/08        

At Cost   350,385.00 3,390.62  3,390.62 350,385.00 3,390.62 6,781.25 
At Market   342,524.00    341,722.50   
Bank America Corp. 066050CU7 08/11/05 04/01/08        
At Cost   311,700.00 4,687.50  4,687.50 311,700.00 4,687.50 9,375.00 
At Market   308,583.00    306,345.00   
South Trust Bank 8447HBAB8 08/11/05 11/15/08        
At Cost   124,102.60 2,030.00  2,030.00 124,102.60 2,030.00 4,060.00 
At Market   125,396.00    120,406.84   
Credit Suisse FB 22541LAL7 04/08/04 01/15/09        
At Cost 351,743.00 3,390.62  3,390.62 351,743.00 3,390.62 6,781.25 
At Market 338,621.50 

   
338,075.50 

  



A n g e l o  S t a t e  U n i v e r s i t y  
Quarter ly  Investment  Report  

For the Period Ended February 28, 2006 

 
 

Purchase Maturity Balance 
    

Balance Income 
4ency/Description Date Date 11/30/2005 Purchases Earnings Maturities Withdrawals 2/28/2006 Qtr FY-to-Date 

Wells Fargo & Co. 949746FQ9 08/11/05 04/01/09 
        

At Cost  285,018.00  2,343.75  2,343.75 285,018.00 2,343.75 4,687.50 
At Market  283,668.00     283,017.00   
General Electric Capital 36962GH49 06/22/04 04/01/09         
At Cost  103,950.00  859.38  859.38 103,950.00 859.38 1,718.75 
At Market  104,064.40     103,790.50   
Wal-Mart Stores 931142BE2 08/11/05 08/10/09         
At Cost 324,036.00  5,156.25  5,156.25 324,036.00 5,156.25 10,312.50 
At Market 319,503.00     317,172.00   

Sub-Total -Corporate bonds         
At Cost 3,841,870.60 0.00 49,029.99 0.00 49,029.99 3,841,870.60 49,029.99 98,060.00 
At Market 3,743,866.90     3,722,875.84   

Sub-Total - Long-Term Investments         
At Cost 9,204,310.52 5,552.87 77,481.71 1,918.99 77,481.71 9,207,944.40 77,481.71 154,546.03 
At Market 9,345,875.07     9,551,871.30   

ttal Non-Operating Fund Investments         
At Cost 42,265,687.27 21,507,568.83 463,871.00 20,931,839.68 102,412.96 43,202,874.46 463,871.00 877,364.47 
At Market 42,330,756.32     43,472,338.36    

Operating/Non-Operating: 
Actual Rate of Return 1.14% 2.13% 
Benchmark Rate 0.94% 1.82% 
Over/(Under) Realization 0.20% 0.31% 

Wells Fargo 
At Cost 2,338,015.13 181,834.43 18,538.67 173,576.37 36,704.24 2,328,107.62 18,538.67 48,541.09 
At Market 2,275,690.39 2,274,884.39 

Endowments: 
A
c
t
u
al Rate of Return 
Benchmark Rate 
Over/(Under) Realization 

 385,102.03 4,383,444.62 7,626.75 3,981,537.99 7,626.75 787,008.66 7,626.75 12,613.91 
 385,102.03 787,008.66 

 9,503,860.77 2,422,031.06 40,303.96 2,619,335.0040,303.96 9,306,556.83 40,303.96 73,275.01 
 8,842,489.00 8,607,820.43 

 1.83% 2.88% 
 1.48% 1.86% 
 0.35% 1.02% 

Vaughn, Nelson-Cash & Equivalents 
At Cost 
At Market 

Vaughn, Nelson-Equities 
At Cost 
At Market 



Actual Rate of Return-* 1.20% 3.00% 
Benchmark Rate 3.00% 5.90% 
Over/(Under) Realization -1.80% -2.90% 



A n g e l o  S t a t e  U n i v e r s i t y  
Quarter ly  Investment  Report  

For the Period Ended February 28, 2006 

Purchase Maturity Balance 
   

Balance Income 
Agency/Description Date Date 11/30/2005 Purchases Earnings Maturities Withdrawals 2/28/2006 Qtr FY-to-Date 

Vaughn, Nelson-Long Term Bonds 
      

At Cost 43,865,526.40 7,217,016.05 930,947.97 6,612,686.82 930,947.97 44,469,855.63 930,947.97 1,380,434.54
At Market 42,554,283.39    43,336,587.06

     Actual Rate of Return-* 1.20% -0.40%
     Benchmark Rate 3.00% 5.90%
     Over/(Under) Realization -1.80% -6.30%

Fountain-Cash & Equivalents     

At Cost 987,362.42 1,720,121.51 6,650.33 2,046,278.50 6,650.33 661,205.43 6,650.33 10,755.44
At Market 987,362.42    661,205.43

Fountain-Long Term Bonds     
At Cost 8,708,907.10 2,048,002.00 173,135.91 1,374,690.50 173,135.91 9,382,218.60 173,135.91 337,444.25
At Market 8,582,970.75    9,311,845.50

     Actual Rate of Return-* 2.50% 2.40%
     Benchmark Rate 3.20% 2.00%
     Over/(Under) Realization -0.70% 0.40%

Total Investments     

At Cost 108,054,461.12 39,480,018.50 1,641,074.59 37,739,944.86 1,297,782.12 110,137,827.23 1,641,074.59 2,740,428.71
At Market 105,958,654.30    108,451,689.83

This report is prepared in conformity with (a) Texas State University System Investment Policy, (b) State Statutes and 
Guidelines eluding the Public Funds I ivestment Act and (c) Angelo State University Investment Policy. 

Actual rate of return furnished by Holbein Associates, Inc. 

Sharon K. Meyer 
Investment Officer 



ANGELO STATE UNIVERSITY 
Calculation of Weighted Average Maturity 
Non-Operating Funds 
February 28, 2006 

 Maturity 
Date 

Par 
Value 

Non-Op 
% 

Remaining 
Days to 
Maturity WAM 

Total 
% 

Remaining 
Days to 
Maturity 

Total 
WAM 

TexPool  32,665,957.56 1 1 1 1 1 1 

American General 02635PRG0 7/14/06 200,000.00 0 136 1 0 136 1 

Walt Disney Company 25468PBU9 
12/26/06 200,000.00 0 301 2 0 301 2 

Morgan Stanley 617446GL7 
04/15/06 350,000.00 0 46 0 0 46 0 

Wachovia Corporation 337358BG9 07/15/06 350,000.00 0 137 1 0 137 1 

Allstate Corporation 020002AM3 
12/01/06 350,000.00 0 275 2 0 275 2 

International Lease Finance 459745FA8 06/01/07 350,000.00 0 457 4 0 457 4 

Credit Suisse FB 22541LAL7 01/15/09 350,000.00 0 1051 9 0 
1,051 

9 

General Electric Corp. 36962GH49 
04/01/09 110,000.00 0 1106 3 0 

1,106 
3 

SBC Communication 78387GAFO 05/02/06 350,000.00 0 63 1 0 63 1 

Household Finance 4418127)(3 01/30/07 350,000.00 0 336 3 0 336 3 

General Electric Cap. 36962GXY5 03/15/07 350,000.00 0 380 3 0 380 3 

Nat'l Rural Utility 637432CY9 02/15/08 350,000.00 0 717 6 0 717 6 

Citicorp 17303MDR7 10/15/07 300,000.00 0 584 4 0 584 4 

Bank America Corp. 066050CU7 
04/01/08 300,000.00 0 750 6 0 750 6 

SouthTrust Bank 8447HBAB8 11/15/08 116,000.00 0 974 3 0 974 3 

Wells Fargo & Co. 949746FQ9 04/01/09 300,000.00 0 1106 8 0 1,106 8 

Wal-Mart Stores 931142BE2 08/10/09 300,000.00 0 1239 10 0 1,239 9 

FHLB 3133X2B46 11/15/06 350,000.00 0 260 2 0 260 2 

FHLB 3133X7C51 05/15/07 350,000.00 0 441 4 0 441 4 

FHLB 3133XBZK4 06/20/07 
300,000.00 

0 469 4 0 469 4 

FHLB 3133MTQB7 11/15/07 350,000.00 0 625 6 0 625 6 

U. S. Treasury Note 912827Y55 
07/15/06 30,000.00 0 137 0 0 137 0 

U. S. Treasury Note 912827Z62 
10/15/06 50,000.00 0 229 0 0 229 0 

U. S. Treasury Note 9128272J0 
02/15/07 17,000.00 0 352 0 0 352 0 

U. S. Treasury Note 9128273E0 08/15/07 35,000.00 0 533 0 0 533 0 

  
39,123,957.56 1.00 84.73348 

   

FNMA 1990-177E 10/25/20 3,988.16 0 5,809 1 

 
39,127,945.72 1.00000 85 days

0 years



ANGELO STATE UNIVERSITY 
CASH FLOW 
FOR EACH QUARTER OF YEAR ENDING AUGUST 31, 2006 

For Quarter Ended  

November February May August Totals 
Estimated Cash Revenues 

 

Education and General $ 9,671,129 $ 9,671,129 $ 9,671,129 $ 9,671,130 $ 38,684,517 

Designated 4,130,401 4,130,401 4,130,400 4,130,400 16,521,602 

Auxiliary 3,456,516 3,456,516 3,456,516 3,456,515 13,826,062 

Totals 
$

 17,258,04 $ 17,258,045 $ 17,258,044 $ 17,258,044 $ 69,032,181 
Estimated Cash Expenditures 

  

Education and General 
$

 11,160,14 $ 11,160,146 $ 11,160,146 $ 11,160,146 $ 44,640,585 

Designated 
4,548,940 4,548,940 4,548,940 4,548,940 18,195,760 

Auxiliary-Pledged 4,177,236 4,177,236 4,177,236 4,177,236 16,708,944 

Totals 
$

 19,886,32
$

 19,886,32 $ 19,886,321 $ 19,886,321 $ 79,545,290 

Cash On Hand September 1, 2005 
 

38,628,269 

Estimated Cash Balance 
 

$ 28,115,160 

 


