
M
ar

-9
8

M
ay

-9
8

Ju
l-9

8

S
ep

-9
8

N
ov

-9
8

Ja
n-

99

M
ar

-9
9

M
ay

-9
9

Ju
l-9

9

S
ep

-9
9

N
ov

-9
9

Ja
n-

00

M
ar

-0
0

M
ay

-0
0

Ju
l-0

0

S
ep

-0
0

N
ov

-0
0

Ja
n-

01

M
ar

-0
1

M
ay

-0
1

3.8

4.3

4.8

5.3

5.8

6.3

6.8

LGIP MMF AVG NET   SCHOOLS NET COUNTY 90 DAY T-BILL

        ORANGE COUNTY MONEY MARKET POOLS vs BENCHMARKS (YIELD)
        For The Period March 1998 to May 2001

M
ar

-9
8

M
ay

-9
8

Ju
l-9

8

S
ep

-9
8

N
ov

-9
8

Ja
n-

99

M
ar

-9
9

M
ay

-9
9

Ju
l-9

9

S
ep

-9
9

N
ov

-9
9

Ja
n-

00

M
ar

-0
0

M
ay

-0
0

Ju
l-0

0

S
ep

-0
0

N
ov

-0
0

Ja
n-

01

M
ar

-0
1

M
ay

-0
1

20

30

40

50

60

70

80

90

100

LGIP MMF AVG SCHOOLS COUNTY

ORANGE COUNTY MONEY MARKET POOLS vs BENCHMARKS (WAM)
For The Period March 1998 to May 2001



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - BY FUND**

May 31, 2001

MONEY MARKET FUND

In Thousands

U.S. GOVERNMENT AGENCIES $382,971

COMMERCIAL PAPER 369,596

REPURCHASE AGREEMENTS 30,000

CERTIFICATES OF DEPOSIT 503,341

MEDIUM-TERM NOTES 327,033

MONEY MARKET FUNDS 27,645

BANKERS' ACCEPTANCES 145,446

TOTAL $1,786,032

EXTENDED FUND

In Thousands

U.S. GOVERNMENT AGENCIES $288,720

CERTIFICATES OF DEPOSIT 70,743

MEDIUM -TERM NOTES 109,286

TOTAL $468,749

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

** Calculated Based Upon Market Value at 5/31/2001

MEDIUM-TERM NOTES
18.31%

MONEY MARKET FUNDS 
1.55%

U.S. GOVERNMENT AGENCIES
21.44%

BANKERS'  ACCEPTANCES
8.15%

COMMERCIAL  PAPER
20.69%

REPURCHASE AGREEMENTS
1.68%

CERTIFICATES OF DEPOSIT
28.18%

U.S. GOVERNMENT AGENCIES
61.59%

CERTIFICATES OF DEPOSIT
15.09%

MEDIUM-TERM NOTES
23.32%



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

May 31, 2001

In Thousands

U.S. GOVERNMENT AGENCIES $671,691

COMMERCIAL PAPER 369,596

REPURCHASE AGREEMENTS 30,000

CERTIFICATES OF DEPOSIT 574,084

MEDIUM-TERM NOTES 436,319

MONEY MARKET FUNDS 27,645

BANKERS' ACCEPTANCES 145,447

TOTAL $2,254,782

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

** Calculated Based Upon Market Value at 5/31/2001

COMMERCIAL  PAPER
16.39%

BANKERS'  ACCEPTANCES
6.45%MONEY MARKET FUNDS 

1.23%

MEDIUM-TERM NOTES
19.35%

CERTIFICATES OF 
DEPOSIT
25.46% REPURCHASE 

AGREEMENTS
1.33%

U.S. GOVERNMENT 
AGENCIES

29.79%



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION **

May 31, 2001

In Thousands

U.S. GOVERNMENT AGENCIES $365,070

COMMERCIAL PAPER 514,765

REPURCHASE AGREEMENTS 30,000

CERTIFICATES OF DEPOSIT 319,879

MEDIUM-TERM NOTES 255,193

MONEY MARKET FUNDS 16,887

BANKERS' ACCEPTANCES 70,323

TOTAL $1,572,117

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

** Calculated Based Upon Market Value at 5/31/2001

BANKERS'  
ACCEPTANCES

4.47%

MONEY MARKET 
FUNDS 
1.08%

MEDIUM-TERM NOTES
16.23%

U.S. GOVERNMENT 
AGENCIES

23.22%

COMMERCIAL  PAPER
32.74%

REPURCHASE 
AGREEMENTS

1.91%

CERTIFICATES OF 
DEPOSIT
20.35%



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST

May 31, 2001

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

In Thousands % In Thousands %

1 TO 7 DAYS $234,193 13.16% 1 TO 7 DAYS $187,634 11.96%
8 TO 30 DAYS 382,176 21.47% 8 TO 30 DAYS 468,268 29.84%
31 TO 60 DAYS 390,216 21.92% 31 TO 60 DAYS 259,792 16.55%
61 TO 90 DAYS 173,790 9.76% 61 TO 90 DAYS 68,868 4.39%
91 TO 180 DAYS 351,427 19.75% 91 TO 180 DAYS 312,246 19.90%
181 TO 395 DAYS 248,039 13.94% 181 TO 395 DAYS 272,518 17.36%

TOTAL $1,779,841 100.00% TOTAL $1,569,326 100.00%

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 May 31, 2001, Floating Rate Notes comprise 5.62% and 3.50% 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

May 31, 2001

O.C. INVESTMENT POOL
EXTENDED FUND

In Thousands %

1 TO 6 MOS $121,814 26.04%

7 TO 12 MOS 54,952 11.75%

13 TO 16 MOS 83,743 17.90%

18 TO 24 MOS 97,537 20.85%

25 TO 30 MOS 30,289 6.47%

31 TO 36 MOS 79,456 16.99%

TOTAL $467,791 100.00%

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 May 31, 2001, Floating Rate Notes comprise 3.17% 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

May 31, 2001

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

In Thousands %

Money Market Fund 1 TO 7 DAYS $234,193 10.42%
Money Market Fund 8 TO 30 DAYS 382,176 17.00%
Money Market Fund 31 TO 60 DAYS 390,216 17.36% In Thousands %
Money Market Fund 61 TO 90 DAYS 173,790 7.73%
Money Market Fund 91 TO 180 DAYS 351,427 15.63% 1 TO 7 DAYS $187,634 11.96%
Money Market Fund 181 TO 395 DAYS 248,039 11.04% 8 TO 30 DAYS 468,268 29.84%
Extended Fund 1 TO 7 DAYS 0 0.00% 31 TO 60 DAYS 259,792 16.55%
Extended Fund 8 TO 30 DAYS 19,816 0.88% 61 TO 90 DAYS 68,868 4.39%
Extended Fund 31 TO 60 DAYS 25,004 1.11% 91 TO 180 DAYS 312,246 19.90%
Extended Fund 61 TO 90 DAYS 19,988 0.89% 181 TO 395 DAYS 272,518 17.36%
Extended Fund 91 TO 180 DAYS 57,006 2.54%
Extended Fund 181 TO 395 DAYS 54,952 2.45%
Extended Fund 14 TO 18 MONTHS 83,743 3.73% TOTAL $1,569,326 100.00%
Extended Fund 19 TO 24 MONTHS 97,537 4.34%
Extended Fund 25 TO 30 MONTHS 30,289 1.35%
Extended Fund 31 TO 36 MONTHS 79,456 3.53%

TOTAL $2,247,632 100.00%

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 May 31, 2001, Floating Rate Notes comprise 5.11% and 3.50% 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 **

May 31, 2001

In Thousands

U.S. GOVERNMENT AGENCIES $15,840

COMMERCIAL PAPER 13,460

CERTIFICATES OF DEPOSIT 1,553

MEDIUM-TERM NOTES 3,117

MONEY MARKET FUNDS 2,950

TOTAL $36,920

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

** Calculated Based Upon Market Value at 5/31/01

COMMERCIAL  PAPER
36.46%

CERTIFICATES OF DEPOSIT
4.21%

MEDIUM-TERM NOTES
8.44%

MONEY MARKET FUNDS 
7.99% U.S. GOVERNMENT 

AGENCIES
42.90%



ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST

May 31, 2001

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS $12,057 32.69%

8 TO 30 DAYS 11,301 30.64%

31 TO 60 DAYS 10,415 28.23%

61 TO 90 DAYS 3,112 8.44%

91 TO 180 DAYS 0 0.00%

181 to 395 DAYS 0 0.00%

TOTAL $36,885 100.00%

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 May 31, 2001, Floating Rate Notes comprise 13.56% of the John Wayne Airport Investment Pool
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - ISSUER CONCENTRATION

May 31, 2001

NOTE:  See noncompliance report summary for issuers over 5%
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1.70%
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1.33%

1.32%

1.12%
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1.11%

1.06%

0.98%

0.97%

0.93%

0.89%

0.89%

0.89%

0.89%

0.80%

0.78%

0.75%

0.58%

0.55%

0.45%

0.44%

0.44%

0.26%

0.22%

0.22%

0.18%

0.17%

0% 1% 2% 3% 4% 5% 6%

BAYERISCHE HYPO VEREINSBANK/NY

TORONTO DOMINION BANK/NY

COMMERZBANK AG/NY

FIRST TENNESSEE BANK

GENERAL MOTORS ACCEPTANCE CORP

SYNDICATED LOAN FUNDING

LOCKHART FUNDING

SOCIETE GENERALE/NY

UBS AG STAMFORD

BANK OF NEW YORK

TANNEHILL CAPITAL CO

SIGMA FINANCE INC

BANK ONE

CONDUIT ASSET BACKED SECURITIES

CIT GROUP

GENERAL ELECTRIC CAP CORP

GREENWICH TRI PARTY NON-GOVERNMENT

CONCORD MINUTEMEN CAPITAL CO

CREDIT AGRICOLE INDOSUEZ/NY

CARIPLO/NY

DEUTSCHE BANK NY

AUTOBAHN FUNDING

COUNTRYWIDE HOME LOANS

LEXINGTON PARKER CAPITAL

FIRST USA BANK

DEXIA BANK

EQUILON ENTERPRISES

FOUR WINDS FUNDING

SOUTHTRUST BANK NA

TRANSAMERICA FINANCIAL

FORD MOTOR CREDIT

ALLIANT ENERGY RESOURCES

TEXTRON INC

L'OREAL USA INC

BOATMENS BANCSHARES

MONSANTO COMPANY

ONEOK INC

GEN RE CORPORATION

ASSOCIATES CORP NA

HOUSEHOLD/BENEFICIAL

MOAT FUNDING LLC

COLONIAL PIPE CO

Issuers

Percent of Total Portfolio



ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

May 31, 2001

4.18%

4.15%

3.62%

3.50%

3.36%

3.18%
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2.54%
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1.27%
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1.26%

1.21%

1.19%

1.15%

1.10%

1.02%

0.96%

0.94%

0.86%

0.83%

0.83%

0.76%

0.73%

0.70%

0.64%

0.63%

0.58%

0.32%

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

TORONTO DOMINION/NY

SOCIETE GENERALE/NY

BANK ONE

DEUTSCHE BANK/NY

TANNEHILL CAPITAL CORP

GANNETT CO

SOUTHTRUST BANK NA

AQUINAS FUNDING

SIGMA FINANCE INC

CONCORD MINUTEMEN CAPITAL CO

SYNDICATED LOAN FUNDING

CHASE MANHATTAN BANK

BAYERISCHE HYPO VEREINSBANK/NY

FIRST TENNESSEE BANK

GREENWICH TRI PARTY NON-GOVERNMENT

PACIFIC LIFE INSURANCE

BANK OF NEW YORK

FIRST UNION NATIONAL BANK

BAVARIA GLB CORP

GENERAL MOTORS ACCEPTANCE CORP

CONDUIT ASSET BACKED SECURITIES

MARMON HOLDINGS INC

UBS AG STAMFORD

LOCKHART FUNDING

BEETHOVEN FUNDING CORP

GALLEON CAPITAL CORP

LEHMAN BROTHERS HOLDINGS

L'OREAL USA INC

TRANSAMERICA FINANCIAL

COUNTRYWIDE HOME LOANS

EDISON INTERNATIONAL

ASSOCIATES CORP NA

ABN AMRO BANK

SWISS RE FINANCIAL PRODUCTS

HATTERAS FUNDING

AUTOBAHN FUNDING

ONEOK INC

FOUNTAIN SQUARE COMMERCIAL FUNDING

SONY CAPITAL CORP

ALLIANT ENERGY RESOURCES

COMMERZBANK AG/NY

CATERPILLAR FINANCIAL SERVICES CORP

CREDIT AGRICOLE INDOSUEZ/NY

FORD MOTOR CREDIT

Issuers

Percent of Total Portfolio


