
Page 1

TTUS Investment Performance Update

Penny Harkey, TTUS Interim Vice Chancellor and CFO
November 17, 2022



Page 2

Asset Class Performance vs Benchmark
August 31, 2022
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Long Term Investment Fund (LTIF)
as of August 31, 2022

Portfolio Holdings & Performance Overview – August 2022 Reported NAV Monthly 81%, Quarterly 0%, Total  54%
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Long Term Investment Fund (LTIF)
as of August 31, 2022

Portfolio Composition – August 2022
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Long Term Investment Fund (LTIF)
Benchmark Comparisons, as of August 31, 2022

The portfolio since inception in 1996 
has met the primary objective of 
covering the spending (Distribution) 
rate of 4.5%, while simultaneously 
growing the endowment.

LTIF Policy Benchmarks:
60% Equity Global (MSCI ACWI with USA net)
40% Debt Global Bonds (Barclays Global Agg)

Returns are since inception of the LTIF (9/1/1996)
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Comprehensive Cash Pool (CCP)
as of August 31, 2022

Portfolio Holdings & Performance Overview – August 2022 Reported valuation % of Nav :  ~99%
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