University of Houston System Endowment Fund September 30, 2022

EXECUTIVE SUMMARY
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12/97 6/00 12/02 6/05 12/07 6/10 12/12 6/15 12/17 6/20 9/22 UHS Endowment Fund -5.8 243 8.6 7.4
[l UHS Endowment Fund Policy Benchmark -6.0 21.5 6.6 58
InvMetrics All E&F > $1B Net Median -5.2 14.4 3.8 4.2
Market Val UH Endowment Fund Excl. Private Markets -7.1 13.3 2.0 2.5
EILEBVEITS Policy Benchmark Excl. Private Markets -7.4 14.7 3.6 3.8
UHS Endowment Fund 974,003,484
1Yr (%) Annual,
$365,197,816.00, 38%
UHS Endowment Fund -9.7
Dynamic Benchmark -8.6
Public Equity -27.7
MSCI AC World Index (Net) -20.7
Bonds and Cash -7.2
Dynamic Bonds and Cash Benchmark -6.9
Marketable Real Assets -8.4 Daily, $410,368,911.00,
42%
Marketable Real Assets Benchmark 2.1
1.4 Quarterly,
Hedge Funds : $67,556,858.00 , 7%
HFRI Fund of Funds Composite Index -6.8
Private Equity 11.7 .
Monthly,
CJA Global All PE (Qtr Lag) 4.4 $130,879,899.00 , 13%
Private Real Assets 33.5

Private Real Assets Benchmark 20.8






