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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - BY FUND**

April 30, 2001

MONEY MARKET FUND

In Thousands

U.S. GOVERNMENT AGENCIES $300,175

COMMERCIAL PAPER 746,721

REPURCHASE AGREEMENTS 40,000

CERTIFICATES OF DEPOSIT 599,512

MEDIUM-TERM NOTES 390,494

MONEY MARKET FUNDS 15,597

BANKERS' ACCEPTANCES 135,179

TOTAL $2,227,678

EXTENDED FUND

In Thousands

U.S. GOVERNMENT AGENCIES $283,526

CERTIFICATES OF DEPOSIT 70,760

MEDIUM -TERM NOTES 82,411

TOTAL $436,697

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

** Calculated Based Upon Market Value at 4/30/2001

CERTIFICATES OF DEPOSIT
26.91% REPURCHASE AGREEMENTS

1.80%

COMMERCIAL  PAPER
33.52%

BANKERS'  ACCEPTANCES
6.07%

U.S. GOVERNMENT AGENCIES
13.47%

MONEY MARKET FUNDS 
0.70%

MEDIUM-TERM NOTES
17.53%

U.S. GOVERNMENT AGENCIES
64.93%

CERTIFICATES OF DEPOSIT
16.20%

MEDIUM-TERM NOTES
18.87%



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

April 30, 2001

In Thousands

U.S. GOVERNMENT AGENCIES $583,701

COMMERCIAL PAPER 746,721

REPURCHASE AGREEMENTS 40,000

CERTIFICATES OF DEPOSIT 670,272

MEDIUM-TERM NOTES 472,905

MONEY MARKET FUNDS 15,597

BANKERS' ACCEPTANCES 135,179

TOTAL $2,664,375

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

** Calculated Based Upon Market Value at 4/30/2001

COMMERCIAL  PAPER
28.03%

BANKERS'  
ACCEPTANCES

5.07%MONEY MARKET FUNDS 
0.58%

MEDIUM-TERM NOTES
17.75%

CERTIFICATES OF 
DEPOSIT
25.16%

REPURCHASE 
AGREEMENTS

1.50%

U.S. GOVERNMENT 
AGENCIES

21.91%



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION **

April 30, 2001

In Thousands

U.S. GOVERNMENT AGENCIES $265,441

COMMERCIAL PAPER 441,574

REPURCHASE AGREEMENTS 25,000

CERTIFICATES OF DEPOSIT 372,259

MEDIUM-TERM NOTES 285,046

MONEY MARKET FUNDS 10,993

BANKERS' ACCEPTANCES 70,921

TOTAL $1,471,234

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

** Calculated Based Upon Market Value at 4/30/2001

BANKERS'  ACCEPTANCES
4.82%

MONEY MARKET FUNDS 
0.75%

MEDIUM-TERM NOTES
19.38%

U.S. GOVERNMENT 
AGENCIES

18.04%

COMMERCIAL  PAPER
30.01%

REPURCHASE 
AGREEMENTS

1.70%

CERTIFICATES OF DEPOSIT
25.30%



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST

April 30, 2001

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

In Thousands % In Thousands %

1 TO 7 DAYS $179,642 8.08% 1 TO 7 DAYS $135,569 9.22%
8 TO 30 DAYS 610,711 27.47% 8 TO 30 DAYS 289,908 19.71%
31 TO 60 DAYS 421,584 18.97% 31 TO 60 DAYS 352,471 23.96%
61 TO 90 DAYS 413,355 18.60% 61 TO 90 DAYS 202,187 13.75%
91 TO 180 DAYS 423,124 19.04% 91 TO 180 DAYS 267,775 18.20%
181 TO 395 DAYS 174,302 7.84% 181 TO 395 DAYS 223,001 15.16%

TOTAL $2,222,718 100.00% TOTAL $1,470,911 100.00%

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 April 30, 2001, Floating Rate Notes comprise 5.85% and 5.10% 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

April 30, 2001

O.C. INVESTMENT POOL
EXTENDED FUND

In Thousands %

1 TO 6 MOS $131,777 30.28%

7 TO 12 MOS 50,000 11.49%

13 TO 16 MOS 88,694 20.38%

18 TO 24 MOS 29,986 6.89%

25 TO 30 MOS 30,289 6.96%

31 TO 36 MOS 104,456 24.00%

TOTAL $435,202 100.00%

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 April 30, 2001, Floating Rate Notes comprise 3.41% 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

April 30, 2001

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

In Thousands %

Money Market Fund 1 TO 7 DAYS $179,642 6.76%
Money Market Fund 8 TO 30 DAYS 610,710 22.98%
Money Market Fund 31 TO 60 DAYS 421,584 15.86% In Thousands %
Money Market Fund 61 TO 90 DAYS 413,355 15.55%
Money Market Fund 91 TO 180 DAYS 423,124 15.92% 1 TO 7 DAYS $135,569 9.22%
Money Market Fund 181 TO 395 DAYS 174,302 6.56% 8 TO 30 DAYS 289,908 19.71%
Extended Fund 1 TO 7 DAYS 0 0.00% 31 TO 60 DAYS 352,471 23.96%
Extended Fund 8 TO 30 DAYS 9,963 0.37% 61 TO 90 DAYS 202,187 13.75%
Extended Fund 31 TO 60 DAYS 19,816 0.74% 91 TO 180 DAYS 267,775 18.20%
Extended Fund 61 TO 90 DAYS 25,004 0.94% 181 TO 395 DAYS 223,001 15.16%
Extended Fund 91 TO 180 DAYS 76,994 2.90%
Extended Fund 181 TO 395 DAYS 50,000 1.88%
Extended Fund 14 TO 18 MONTHS 88,695 3.34% TOTAL $1,470,911 100.00%
Extended Fund 19 TO 24 MONTHS 29,986 1.13%
Extended Fund 25 TO 30 MONTHS 30,289 1.14%
Extended Fund 31 TO 36 MONTHS 104,456 3.93%

TOTAL $2,657,920 100.00%

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 April 30, 2001, Floating Rate Notes comprise 5.45% and 5.10% 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 **

April 30, 2001

In Thousands

U.S. GOVERNMENT AGENCIES $21,320

COMMERCIAL PAPER 11,498

CERTIFICATES OF DEPOSIT 1,556

MEDIUM-TERM NOTES 3,122

MONEY MARKET FUNDS 3,334

TOTAL $40,830

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

** Calculated Based Upon Market Value at 4/30/01

COMMERCIAL  PAPER
28.16%

CERTIFICATES OF DEPOSIT
3.81%

MEDIUM-TERM NOTES
7.65%

MONEY MARKET FUNDS 
8.16%

U.S. GOVERNMENT 
AGENCIES

52.22%



ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST

April 30, 2001

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS $12,815 31.48%

8 TO 30 DAYS 15,404 37.83%

31 TO 60 DAYS 6,926 17.01%

61 TO 90 DAYS 2,458 6.04%

91 TO 180 DAYS 3,112 7.64%

181 to 395 DAYS 0 0.00%

TOTAL $40,715 100.00%

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 April 30, 2001, Floating Rate Notes comprise 12.28% of the John Wayne Airport Investment Pool

0%

5%

10%

15%

20%

25%

30%

35%

40%

1 to 7 DAYS 8 to 30 DAYS 31 to 60 DAYS 61 to 90 DAYS 91 to 180 DAYS 181 to 395 DAYS



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - ISSUER CONCENTRATION

April 30, 2001
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0.15%

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

FIRST TENNESSEE BANK
TORONTO DOMINION BANK/NY

BAYERISCHE HYPO VEREINSBANK/NY
SIGMA FINANCE INC

AUTOBAHN FUNDING
COMMERZBANK AG/NY

SOCIETE GENERALE/NY
CARIPLO/NY

GENERAL MOTORS ACCEPTANCE CORP
SYNDICATED LOAN FUNDING

CIT GROUP
ALBIS CAPITAL CORP

KBC CP TRUST
BANK ONE

COUNTRYWIDE HOME LOANS
CONDUIT ASSET BACKED SECURITIES

TRANSAMERICA ASSET FUNDING
TANNEHILL CAPITAL CO

BANK OF NEW YORK
LOCKHART FUNDING

GREENWICH TRI PARTY NON-GOVERNMENT
UNION BANK OF SWITZERLAND/NY

GALLEON CAPITAL CORP
CONCORD MINUTEMEN CAPITAL CO

NEWELL RUBBERMAID
CREDIT AGRICOLE INDOSUEZ/NY

BREEDS HILL CAPITAL
DEUTSCHE BANK NY

LEXINGTON PARKER CAPITAL
BEETHOVEN FUNDING CORP

FIRST USA BANK
DEXIA BANK

EIFFEL FUNDING
COCA-COLA ENTERPRISES

FOUR WINDS FUNDING
HATTERAS FUNDING CORP

SOUTHTRUST BANK NA
SOUTHWESTERN PUBLIC SERVICE CO

TRANSAMERICA FINANCIAL
FORD MOTOR CREDIT

GANNETT CO
L'OREAL USA INC

BOATMENS BANCSHARES
SHERWIN WILLIAMS

BARTON CAPITAL
ASSOCIATES CORP NA

GENERAL ELECTRIC CAP CORP
HOUSEHOLD/BENEFICIAL

LIBERTY STREET FUNDING
RABOBANK NED/NY
MOAT FUNDING LLC

Issuers

Percent of Total Portfolio



ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

April 30, 2001
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3.25%

2.70%

2.63%

2.59%

2.38%

2.23%

2.04%

2.04%

2.01%

1.72%

1.71%

1.70%

1.70%

1.70%

1.48%

1.35%

1.27%

1.22%

1.18%

1.16%

1.08%

1.03%

1.02%

1.02%

1.01%

0.92%

0.69%

0.68%

0.62%

0.34%

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

TORONTO DOMINION/NY

BAYERISCHE HYPO VEREINSBANK/NY

GALLEON CAPITAL CORP

BANK ONE

SOCIETE GENERALE/NY

SOUTHTRUST BANK NA

DEUTSCHE BANK/NY

TANNEHILL CAPITAL CORP

LOCKHART FUNDING

CONDUIT ASSET BACKED SECURITIES

SIGMA FINANCE INC

CONCORD MINUTEMEN CAPITAL CO

COUNTRYWIDE HOME LOANS

SYNDICATED LOAN FUNDING

CHASE MANHATTAN BANK

FIRST TENNESSEE BANK

MONOGRAM

BANK OF NEW YORK

FIRST UNION NATIONAL BANK

GENERAL MOTORS ACCEPTANCE CORP

BAVARIA GLB CORP

BEETHOVEN FUNDING CORP

GREENWICH TRI PARTY NON-GOVERNMENT

AUTOBAHN FUNDING

LEHMAN BROTHERS HOLDINGS

TRANSAMERICA FINANCIAL

MARMON HOLDINGS INC

NATIONAL WESTMINSTER BANK

EDISON INTERNATIONAL

ASSOCIATES CORP NA

ABN AMRO BANK

ALBIS CAPITAL CORP

TOYOTA MOTOR CREDIT CORP

PREFERRED RECEIVABLES FUNDING CORP

HATTERAS FUNDING

COMMERZBANK AG/NY

CIT GROUP

CREDIT AGRICOLE INDOSUEZ/NY

FORD MOTOR CREDIT

Issuers

Percent of Total Portfolio


