The University of Texas System
Annual Investment Report (Including Deposits)

Investment or Deposit Type

Total
August 31, 2013 Market Value

Publicly Traded Equity and Similar Investments

Common Stock (U.S. and foreign stocks held in separately managed accounts or internally
managed by institution investment staff; exclude mutual or commingled funds)

Equity/Stock Mutual Funds
Other Equity Commingled Funds (if primarily invested in publicly traded equities)
Preferred Stock

3,465,209,478.69
19,265,562.99
3,791,297,953.45
90,123,078.98

Total Publicly Traded Equity and Similar Investments

7,365,896,074.11

"Other™ Investments - Other than Publicly Traded Equity and Debt Investments

Real Estate (include direct ownership & investments in real estate limited partnerships, private
REITs, or similar vehicles; include a portfolio of publicly traded REITs if managed as a separate
asset allocation category rather than comprising part of a broadly diversified stock portfolio).
Includes Mineral Interests.

Private Equity

Hedge Funds

Commodities

Collectibles

Other - list by type
Warrants
Derivatives
Partnerships
Miscellaneous

5,367,176,184.53
6,046,502,358.53
8,833,185,272.32
788,198,816.80
6,240.00

10,000,000.00
104,911,760.49
132,075,738.78
3,158,639.19

Total "Other" Investments - Other than Publicly Traded Equity & Debt Investments

21,285,215,010.64

Publicly Traded Debt & Similar Investments>1 year maturity

U.S. Government Securities ("Treasuries”,
U.S. Government Agency Securities ("Agencies")
Mortgage Pass-Throughs - "Agency'
Asset-Backed Securities (ABS) (other than mortgage-backed securities,
Sovereign Debt (non-U.S.)
Municipal Obligations
Collateralized Mortgage Obligations (CMOs) - list below by category
Interest Only Strips (10s)
Other CMOs - "Agency"
Other CMOs - "Private Label'
Corporate Obligations (U.S. or foreign companies) - list below by rating
Highly Rated (AAA/AA or equivalent)
Other Investment Grade (A/BBB or equivalent)
High Yield Bonds (<BBB or equivalent)
Not Rated (NR)
Fixed Income/Bond Mutual Funds (longer term; registered with the SEC}
Other Fixed Income/Bond Commingled Funds (primarily invested in publicly traded debt
securities; not registered with the SEC)
Other - list by type
Money Market Mutual Funds (registered with the SEC) Long Tern

577,003,394.50
13,503,277.78
77,675,767.05
14,238,570.70
1,185,352,228.60
15,343,699.50

438,927.64
68,426,713.60
78,183,416.00

216,385,739.08
380,163,924.61
31,308,741.33
3,607,072.66
194,839,328.01

23,450,916.30

2,472,087,556.90

Total Publicly Traded Debt & Similar Investments >1 year

SUBTOTAL Long Term Investments

5,352,009,274.26
34,003,120,359.01

Short-Term Investments & Deposits

Repurchase Agreements (Repos)

Money Market Mutual Funds (registered with the SEC)
Certificates of Deposit (CD) - Negotiable

Bank Deposits

Cash on Hand

Cash Held at State Treasury

Reimbursements Due from State Treasury

Securities Lending Collateral Reinvestments (direct investments or share of pooled collateral)

1,048,163.47
1,666,535,193.02
917,930.00
199,716,013.67
7,439,695.53
651,599,527.18
157,929.51

633,473,260.60

Total Short-Term Investments & Deposits

3,160,887,712.98

TOTAL INVESTMENTS and DEPOSITS

37,164,008,071.99




University of Texas System Investment Disclosure

Does the institution employ outside investment advisors or managers and, if so, who are they (provide
individual or firm name and address)? Do the outside investment advisors or managers have the authority to
make investment decisions without obtaining prior approval?

The University of Texas Investment Management Company (“UTIMCO”) is the sole investment advisor of the
Board of Regents of The University of Texas System.

uTIMCO

401 Congress Avenue

Austin, Tx 78701

Investment Policy Statements may be found at:

http://www.utsystem.edu/cont/Reports _Publications/state required reports.htm#Invest

Does the institution use soft dollar, directed brokerage or directed commission, commission recapture, or
similar arrangements (these arrangements typically involve using brokerage commissions as a means of
paying for other related investment services through credits of a portion of brokerage commissions paid
rather than through direct payments, or using selected brokers who will rebate a portion of commissions they
receive on trades for the investor)? If the answer to this question is yes, the institution must summarize
briefly the guidelines that govern the use of such arrangements.

Yes. Summarized policy provided at:

http://www.utsystem.edu/cont/Reports_Publications/INVPOLICY/SoftDollarPolicyProcedure7-1-12.pdf

Is the institution associated with an independent endowment or foundation? If the answer to this question is
yes, the institution must provide contact information (name and address) for the individual(s) who manage
the independent endowment or foundation. The institution must also provide, if available, the market value
of the endowment’s or foundation’s investments.

No.



