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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - BY FUND**

March 31, 2001

MONEY MARKET FUND

In Thousands

U.S. GOVERNMENT AGENCIES $155,375

COMMERCIAL PAPER 647,701

REPURCHASE AGREEMENTS 48,000

CERTIFICATES OF DEPOSIT 472,758

MEDIUM-TERM NOTES 385,353

MONEY MARKET FUNDS 20,988

BANKERS' ACCEPTANCES 68,444

TOTAL $1,798,619

EXTENDED FUND

In Thousands

U.S. GOVERNMENT AGENCIES $278,337

COMMERCIAL PAPER 11,802

CERTIFICATES OF DEPOSIT 70,678

MEDIUM TERM NOTES 82,383

BANKERS' ACCEPTANCES 15,945

TOTAL $459,145

Investment Composition Is In Compliance With The Orange County Treasurer's Investment Policy Statement

** Calculated Based Upon Market Value at 3/31/2001

CERTIFICATES OF DEPOSIT
26.28%

REPURCHASE AGREEMENTS
2.67%

COMMERCIAL  PAPER
36.01%
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U.S. GOVERNMENT AGENCIES
8.64%

MONEY MARKET FUNDS 
1.17%

MEDIUM-TERM NOTES
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BANKERS'  ACCEPTANCES
3.48%

U.S. GOVERNMENT AGENCIES
60.62%COMMERCIAL  PAPER

2.57%

CERTIFICATES OF DEPOSIT
15.39%

MEDIUM-TERM NOTES
17.94%



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

March 31, 2001

In Thousands

U.S. GOVERNMENT AGENCIES $433,712

COMMERCIAL PAPER 659,504

REPURCHASE AGREEMENTS 48,000

CERTIFICATES OF DEPOSIT 543,436

MEDIUM-TERM NOTES 467,736

MONEY MARKET FUNDS 20,988

BANKERS' ACCEPTANCES 84,389

TOTAL $2,257,765

Investment Composition Is In Compliance With The Orange County Treasurer's Investment Policy Statement

** Calculated Based Upon Market Value at 3/31/2001

COMMERCIAL  PAPER
29.21%

BANKERS'  
ACCEPTANCES

3.74%
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0.93%
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24.07% REPURCHASE 
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2.12%

U.S. GOVERNMENT 
AGENCIES

19.21%



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION **

March 31, 2001

In Thousands

U.S. GOVERNMENT AGENCIES $142,830

COMMERCIAL PAPER 517,739

REPURCHASE AGREEMENTS 24,000

CERTIFICATES OF DEPOSIT 332,095

MEDIUM-TERM NOTES 284,431

MONEY MARKET FUNDS 2,990

BANKERS' ACCEPTANCES 25,654

TOTAL $1,329,739

Investment Composition Is In Compliance With The Orange County Treasurer's Investment Policy Statement

** Calculated Based Upon Market Value at 3/31/2001

BANKERS'  ACCEPTANCES
1.93%

MONEY MARKET FUNDS 
0.22%

MEDIUM-TERM NOTES
21.39%

U.S. GOVERNMENT 
AGENCIES

10.74%

COMMERCIAL  PAPER
38.94%

REPURCHASE 
AGREEMENTS

1.81%

CERTIFICATES OF DEPOSIT
24.97%



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST

March 31, 2001

O.C. INVESTMENT POOL O.C. EDUCATIONAL
MONEY MARKET FUND INVESTMENT POOL

In Thousands % In Thousands %

1 TO 7 DAYS $177,938 9.90% 1 TO 7 DAYS $220,553 16.56%
8 TO 30 DAYS 585,401 32.58% 8 TO 30 DAYS 273,035 20.50%
31 TO 60 DAYS 253,994 14.13% 31 TO 60 DAYS 180,265 13.54%
61 TO 90 DAYS 323,927 18.03% 61 TO 90 DAYS 255,821 19.21%
91 TO 180 DAYS 281,414 15.66% 91 TO 180 DAYS 202,842 15.23%
181 TO 395 DAYS 174,302 9.70% 181 TO 395 DAYS 199,228 14.96%

TOTAL $1,796,976 100.00% TOTAL $1,331,744 100.00%

Maturity Limits Are In Compliance With The Orange County Treasurer's Investment Policy Statement

Floating Rate Notes are deemed to have a maturity date equal to their next interest reset date. 
At March 31, 2001, Floating Rate Notes comprise 9.46% and 5.63% of the O.C. Money Market Fund and Educational Investment Pool, respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - EXTENDED FUND

MATURITIES DISTRIBUTION AT COST

March 31, 2001

O.C. INVESTMENT POOL
EXTENDED FUND

In Thousands %

1 TO 6 MOS $149,177 32.61%

7 TO 12 MOS 50,000 10.93%

13 TO 16 MOS 62,476 13.66%

18 TO 24 MOS 29,986 6.56%

25 TO 30 MOS 30,412 6.65%

31 TO 36 MOS 135,333 29.59%

TOTAL $457,384 100.00%

Maturity Limits Are In Compliance With The Orange County Treasurer's Investment Policy Statement

Floating Rate Notes are deemed to have a maturity date equal to their next interest reset date. 
At March 31, 2001, Floating Rate Notes comprise 3.24% of the O.C. Extended Fund
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS

MATURITIES DISTRIBUTION AT COST

March 31, 2001

O.C. INVESTMENT POOL O.C. EDUCATIONAL
INVESTMENT POOL

In Thousands %

Money Market Fund 1 TO 7 DAYS $177,939 7.89%
Money Market Fund 8 TO 30 DAYS 585,401 25.97%
Money Market Fund 31 TO 60 DAYS 253,994 11.27% In Thousands %
Money Market Fund 61 TO 90 DAYS 323,927 14.37%
Money Market Fund 91 TO 180 DAYS 281,414 12.48% 1 TO 7 DAYS $220,553 16.56%
Money Market Fund 181 TO 395 DAYS 174,302 7.73% 8 TO 30 DAYS 273,035 20.50%
Extended Fund 1 TO 7 DAYS 11,420 0.51% 31 TO 60 DAYS 180,265 13.54%
Extended Fund 8 TO 30 DAYS 15,942 0.71% 61 TO 90 DAYS 255,821 19.21%
Extended Fund 31 TO 60 DAYS 0 0.00% 91 TO 180 DAYS 202,842 15.23%
Extended Fund 61 TO 90 DAYS 19,817 0.88% 181 TO 395 DAYS 199,228 14.96%
Extended Fund 91 TO 180 DAYS 101,998 4.52%
Extended Fund 181 TO 395 DAYS 50,000 2.22%
Extended Fund 14 TO 18 MONTHS 62,476 2.77% TOTAL $1,331,744 100.00%
Extended Fund 19 TO 24 MONTHS 29,986 1.33%
Extended Fund 25 TO 30 MONTHS 30,412 1.35%
Extended Fund 31 TO 36 MONTHS 135,333 6.00%

TOTAL $2,254,361 100.00%

Maturity Limits Are In Compliance With The Orange County Treasurer's Investment Policy Statement

Floating Rate Notes are deemed to have a maturity date equal to their next interest reset date. 
At March 31, 2001, Floating Rate Notes comprise 8.20% and 5.63% of the O.C. Investment Pool and Educational Investment Pool, respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

March 31, 2001

In Thousands

U.S. GOVERNMENT AGENCIES $22,252

COMMERCIAL PAPER 15,466

CERTIFICATES OF DEPOSIT 1,557

MEDIUM-TERM NOTES 3,122

MONEY MARKET FUNDS 4,286

TOTAL $46,683

Investment Composition Is In Compliance With The Orange County Treasurer's Investment Policy Statement

** Calculated Based Upon Market Value at 3/31/01
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33.13%
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST

March 31, 2001

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS $11,280 24.21%

8 TO 30 DAYS 11,899 25.54%

31 TO 60 DAYS 10,919 23.43%

61 TO 90 DAYS 6,926 14.87%

91 TO 180 DAYS 5,569 11.95%

181 to 395 DAYS 0 0.00%

TOTAL $46,593 100.00%

Maturity Limits Are In Compliance With The Orange County Treasurer's Investment Policy Statement

Floating Rate Notes are deemed to have a maturity date equal to their next interest reset date.
At March 31, 2001, Floating Rate Notes comprise 10.73% of the John Wayne Airport Investment Pool
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - ISSUER CONCENTRATION

March 31, 2001
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0.31%

0.22%

0.22%

0.18%

0% 1% 2% 3% 4% 5%

TORONTO DOMINION BANK/NY

HATTERAS FUNDING CORP

SIGMA FINANCE INC

FIRST TENNESSEE BANK

COMMERZBANK AG/NY

SOCIETE GENERALE/NY

CARIPLO/NY

GENERAL MOTORS ACCEPTANCE CORP

SYNDICATED LOAN FUNDING

CIT GROUP

SOUTHWESTERN PUBLIC SERVICE CO

PARK AVENUE RECEIVABLES CORP

BANK ONE

COUNTRYWIDE HOME LOANS

GREENWICH TRI PARTY NON-GOVERNMENT

CONDUIT ASSET BACKED SECURITIES

LOCKHART FUNDING

BAYERISCHE HYPO VEREINSBANK/NY

TANNEHILL CAPITAL CO

BEETHOVEN FUNDING CORP

BANK OF NOVA SCOTIA

AUTOBAHN FUNDING

CREDIT AGRICOLE INDOSUEZ/NY

GALLEON CAPITAL CORP

DEUTSCHE BANK NY

BISHOPS GATE RESIDENTIAL MORTGAGE TRUST

EIFFEL FUNDING

CONCORD MINUTEMEN CAPITAL CO

MARMON HOLDINGS INC

FIRST USA BANK

LEXINGTON PARKER CAPITAL

DEXIA BANK

SOUTHTRUST BANK NA

ALBIS CAPITAL CORP

FOUR WINDS FUNDING

TRANSAMERICA FINANCIAL

FORD MOTOR CREDIT

BAVARIA GLB CORP

BOATMENS BANCSHARES

RABOBANK NED/NY

ONEOK INC

GENERAL ELECTRIC CAP CORP

HOUSEHOLD/BENEFICIAL

MOAT FUNDING LLC

Issuers

Percent of Total Portfolio



ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

March 31, 2001
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BAYERISCHE HYPO VEREINSBANK/NY

BANK ONE

SOUTHTRUST BANK NA

DEUTSCHE BANK/NY

TANNEHILL CAPITAL CORP

TORONTO DOMINION/NY

GALLEON CAPITAL CORP

LOCKHART FUNDING

COUNTRYWIDE HOME LOANS

SALOMON SMITH BARNEY HOLDINGS

SYNDICATED LOAN FUNDING

ALBIS CAPITAL CORP

CHASE MANHATTAN BANK

LIBERTY STREET FUNDING CORP

SOUTHERN COMPANY

MONOGRAM

BISHOPS GATE RESIDENTIAL MORTGAGE TRUST

CONDUIT ASSET BACKED SECURITIES

FIRST UNION NATIONAL BANK

BEETHOVEN FUNDING CORP

GENERAL MOTORS ACCEPTANCE CORP

SOCIETE GENERALE/NY

GREENWICH TRI PARTY NON-GOVERNMENT

CROWN POINT CAPITAL CO

CANADIAN IMPERIAL BK/NY

SOUTHWESTERN PUBLIC SERVICE

LEHMAN BROTHERS HOLDINGS

TRANSAMERICA FIN

NATIONAL WESTMINSTER BANK

EDISON INTERNATIONAL

ASSOCIATES CORP NA

ABN AMRO BANK

MARMON HOLDINGS INC

SIGMA FINANCE INC

TOYOTA MOTOR CREDIT CORP

PREFERRED RECEIVABLES FUNDING CORP

ALCOA INC

GOTHAM FUNDING

AUTOBAHN FUNDING

COMMERZBANK AG/NY

CIT GROUP

EIFFEL FUNDING LLC

CREDIT AGRICOLE INDOSUEZ/NY

CONCORD MINUTEMEN CAPITAL CO

FORD MOTOR CREDIT

Issuers

Percent of Total Portfolio


