
ORANGE COUNTY TREASURER-TAX COLLECTOR

DETAIL TRANSACTION REPORT 
06/01/01 TO  06/30/01

SETTLEMENT DATE BASIS
FUNDS:   692 and 699    OC TREASURER'S INVESTMENT POOL

INVSMT MATURITY SETTLEMENT TXN PAR VALUE PREMIUM
NO. DESCRIPTION/POOL # DATE DATE TYP COUPON YIELD ORIGINAL FACE BOOK VALUE (DISCOUNT)

FUND 692  OC TREASURER'S MONEY MARKET FUND:

13301 AIM GOVT & AGENCY PF - F 07/01/01 06/01/01 PSAL 4.278 4.278 (16,448,000.00) (16,448,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/01/01 PSAL 2.715 2.715 (3,406,000.00) (3,406,000.00) 0.00
15422 GREENWICH TRI PARTY NGOV 06/04/01 06/01/01 PURC 4.160 4.160 30,000,000.00 30,000,000.00 0.00
15424 GALLEON CAPITAL / CP 06/04/01 06/01/01 PURC 4.160 4.161 50,000,000.00 49,982,666.67 (17,333.33)
15426 TORONTO DOMINION/NY / BA 11/28/01 06/01/01 PURC 3.770 3.842 10,000,000.00 9,811,500.00 (188,500.00)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/04/01 PURC 4.036 4.036 22,387,000.00 22,387,000.00 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/04/01 PURC 3.762 3.762 3,696,000.00 3,696,000.00 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/04/01 PURC 3.762 3.762 10,105.70 10,105.70 0.00
15428 GREENWICH TRI PARTY NGOV 06/05/01 06/04/01 PURC 4.080 4.080 30,000,000.00 30,000,000.00 0.00
15430 GALLEON CAPITAL / CP 06/05/01 06/04/01 PURC 4.090 4.090 22,000,000.00 21,997,500.56 (2,499.44)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/05/01 PURC 4.036 4.036 323,000.00 323,000.00 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/05/01 PSAL 3.762 3.762 (745,000.00) (745,000.00) 0.00
15437 GREENWICH TRI PARTY NGOV 06/06/01 06/05/01 PURC 4.030 4.030 30,000,000.00 30,000,000.00 0.00
15440 L OREAL USA INC / CP 06/22/01 06/05/01 PURC 4.000 4.008 13,000,000.00 12,975,444.44 (24,555.56)
15441 L OREAL USA INC / CP 07/03/01 06/05/01 PURC 4.000 4.012 6,000,000.00 5,981,333.33 (18,666.67)
15444 AUTOBAHN FUNDING / CP 06/06/01 06/05/01 PURC 4.060 4.060 5,000,000.00 4,999,436.11 (563.89)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/06/01 PSAL 4.036 4.036 (716,000.00) (716,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/06/01 PSAL 3.762 3.762 (2,961,105.70) (2,961,105.70) 0.00
15448 AUTOBAHN FUNDING / CP 06/12/01 06/06/01 PURC 4.050 4.053 5,880,000.00 5,876,031.00 (3,969.00)
15450 SHERWIN WILLIAMS / CP 06/21/01 06/06/01 PURC 3.980 3.987 11,000,000.00 10,981,758.33 (18,241.67)
15451 SHERWIN WILLIAMS / CP 06/26/01 06/06/01 PURC 3.980 3.989 7,900,000.00 7,882,532.22 (17,467.78)
15453 AMEREN CORP / CP 06/25/01 06/06/01 PURC 4.020 4.029 10,000,000.00 9,978,783.33 (21,216.67)
15454 PPG INDUSTRIES / CP 06/18/01 06/06/01 PURC 3.970 3.975 9,000,000.00 8,988,090.00 (11,910.00)
15457 GREENWICH TRI PARTY NGOV 06/07/01 06/06/01 PURC 3.980 3.980 30,000,000.00 30,000,000.00 0.00
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/07/01 PSAL 4.036 4.036 (8,002,000.00) (8,002,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/07/01 PURC 3.762 3.762 4,231,000.00 4,231,000.00 0.00
15459 GREENWICH TRI PARTY NGOV 06/08/01 06/07/01 PURC 3.980 3.980 30,000,000.00 30,000,000.00 0.00
15461 VOLKSWAGEN AMER / CP 07/09/01 06/07/01 PURC 3.950 3.964 23,101,000.00 23,019,889.82 (81,110.18)
15465 KBC CP TRUST / CP 06/08/01 06/07/01 PURC 4.000 4.000 10,000,000.00 9,998,888.89 (1,111.11)
15468 LOCKHART FUNDING / CP 07/19/01 06/07/01 PURC 4.050 4.069 30,000,000.00 29,858,250.00 (141,750.00)
15469 SALOMON SB HOLDINGS / CP 06/21/01 06/07/01 PURC 3.970 3.976 25,000,000.00 24,961,402.78 (38,597.22)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/08/01 PSAL 4.036 4.036 (623,000.00) (623,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/08/01 PURC 3.762 3.762 82,000.00 82,000.00 0.00
15472 GREENWICH TRI PARTY NGOV 06/11/01 06/08/01 PURC 3.970 3.970 30,000,000.00 30,000,000.00 0.00
15475 TRANSAMER ASSET / CP 07/09/01 06/08/01 PURC 3.960 3.974 19,000,000.00 18,935,210.00 (64,790.00)
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15476 GANNETT CO / CP 07/06/01 06/08/01 PURC 3.950 3.962 10,000,000.00 9,969,277.78 (30,722.22)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/11/01 PSAL 4.036 4.036 (5,429,000.00) (5,429,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/11/01 PURC 3.762 3.762 149,000.00 149,000.00 0.00
15478 GREENWICH TRI PARTY NGOV 06/12/01 06/11/01 PURC 4.050 4.050 30,000,000.00 30,000,000.00 0.00
15480 FREDDIE MAC / DN 06/03/02 06/11/01 PURC 3.800 3.949 10,000,000.00 9,623,166.67 (376,833.33)
15481 UBS AG STAMFORD / CD 05/20/02 06/11/01 PURC 4.070 4.000 25,000,000.00 25,081,404.52 81,404.52
15482 AUTOBAHN FUNDING / CP 06/12/01 06/11/01 PURC 4.080 4.080 14,587,000.00 14,585,346.81 (1,653.19)
15484 AUTOBAHN FUNDING / CP 06/28/01 06/11/01 PURC 4.050 4.058 5,334,000.00 5,323,798.73 (10,201.27)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/12/01 PSAL 4.036 4.036 (6,038,000.00) (6,038,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/12/01 PSAL 3.762 3.762 (4,462,000.00) (4,462,000.00) 0.00
15490 GREENWICH TRI PARTY NGOV 06/13/01 06/12/01 PURC 4.050 4.050 30,000,000.00 30,000,000.00 0.00
15494 GANNETT CO / CP 07/06/01 06/12/01 PURC 3.950 3.960 35,000,000.00 34,907,833.33 (92,166.67)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/13/01 PURC 4.036 4.036 956,000.00 956,000.00 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/13/01 PURC 3.762 3.762 1,303,000.00 1,303,000.00 0.00
15495 GREENWICH TRI PARTY NGOV 06/14/01 06/13/01 PURC 4.070 4.070 30,000,000.00 30,000,000.00 0.00
15497 AUTOBAHN FUNDING / CP 06/14/01 06/13/01 PURC 4.070 4.070 38,137,000.00 38,132,688.40 (4,311.60)
15498 LOCKHART FUNDING / CP 06/14/01 06/13/01 PURC 4.080 4.080 8,161,000.00 8,160,075.09 (924.91)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/14/01 PURC 4.036 4.036 134,000.00 134,000.00 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/14/01 PURC 3.762 3.762 2,164,000.00 2,164,000.00 0.00
15501 GREENWICH TRI PARTY NGOV 06/15/01 06/14/01 PURC 4.050 4.050 40,000,000.00 40,000,000.00 0.00
15503 BISHOPS GATE RES / CP 06/28/01 06/14/01 PURC 4.030 4.036 15,000,000.00 14,976,491.67 (23,508.33)
15505 HATTERAS FUNDING / CP 06/19/01 06/14/01 PURC 4.000 4.002 19,000,000.00 18,989,444.44 (10,555.56)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/15/01 PSAL 4.036 4.036 (157,000.00) (157,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/15/01 PSAL 3.762 3.762 (588,000.00) (588,000.00) 0.00
15509 GREENWICH TRI PARTY NGOV 06/18/01 06/15/01 PURC 4.090 4.090 40,000,000.00 40,000,000.00 0.00
15511 AUTOBAHN FUNDING / CP 06/18/01 06/15/01 PURC 4.090 4.091 15,000,000.00 14,994,887.50 (5,112.50)
15513 TANNEHILL CAP CO / CP 06/18/01 06/15/01 PURC 4.100 4.101 40,404,000.00 40,390,195.30 (13,804.70)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/18/01 PSAL 4.036 4.036 (393,000.00) (393,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/18/01 PSAL 3.762 3.762 (313,000.00) (313,000.00) 0.00
15515 GREENWICH TRI PARTY NGOV 06/19/01 06/18/01 PURC 4.000 4.000 40,000,000.00 40,000,000.00 0.00
15517 LOCKHART FUNDING / CP 07/20/01 06/18/01 PURC 3.950 3.964 3,012,000.00 3,001,424.53 (10,575.47)
15518 NEWPORT FUNDING / CP 06/19/01 06/18/01 PURC 4.000 4.000 50,000,000.00 49,994,444.44 (5,555.56)
15519 RIO TINTO / CP 07/02/01 06/18/01 PURC 3.970 3.976 50,000,000.00 49,922,805.56 (77,194.44)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/19/01 PSAL 4.036 4.036 (3,610,000.00) (3,610,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/19/01 PSAL 3.762 3.762 (784,000.00) (784,000.00) 0.00
15524 GREENWICH TRI PARTY NGOV 06/20/01 06/19/01 PURC 3.950 3.950 30,000,000.00 30,000,000.00 0.00
15526 BISHOPS GATE RES / CP 07/11/01 06/19/01 PURC 3.920 3.929 20,000,000.00 19,952,088.89 (47,911.11)
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15527 LIBERTY ST FDG / CP 07/20/01 06/19/01 PURC 3.820 3.833 10,000,000.00 9,967,105.56 (32,894.44)
15531 TORONTO DOMINION/NY / CD 09/18/01 06/19/01 PURC 3.640 3.640 50,000,000.00 50,000,000.00 0.00
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/20/01 PURC 4.036 4.036 1,134,000.00 1,134,000.00 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/20/01 PSAL 3.762 3.762 (349,000.00) (349,000.00) 0.00
15532 GREENWICH TRI PARTY NGOV 06/21/01 06/20/01 PURC 3.950 3.950 25,000,000.00 25,000,000.00 0.00
15534 FREDDIE MAC / DN 03/15/02 06/20/01 PURC 3.560 3.657 10,000,000.00 9,734,977.78 (265,022.22)
15536 TORONTO DOMINION/NY / BA 07/19/01 06/20/01 PURC 3.720 3.731 20,000,000.00 19,940,066.67 (59,933.33)
15182 HIGHMARK US TREASURY FUN 07/01/01 06/21/01 PURC 3.762 3.762 272,000.00 272,000.00 0.00
15538 AUTOBAHN FUNDING / CP 06/22/01 06/21/01 PURC 4.010 4.010 18,000,000.00 17,997,995.00 (2,005.00)
15540 GREENWICH TRI PARTY NGOV 06/22/01 06/21/01 PURC 3.980 3.980 35,000,000.00 35,000,000.00 0.00
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/22/01 PURC 4.036 4.036 1,687,000.00 1,687,000.00 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/22/01 PURC 3.762 3.762 1,633,000.00 1,633,000.00 0.00
15542 GREENWICH TRI PARTY NGOV 06/25/01 06/22/01 PURC 4.000 4.000 40,000,000.00 40,000,000.00 0.00
15545 AUTOBAHN FUNDING / CP 06/25/01 06/22/01 PURC 4.050 4.051 38,000,000.00 37,987,175.00 (12,825.00)
15547 SHERWIN WILLIAMS / CP 07/17/01 06/22/01 PURC 3.750 3.760 10,000,000.00 9,973,958.33 (26,041.67)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/25/01 PSAL 4.036 4.036 (1,025,000.00) (1,025,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/25/01 PURC 3.762 3.762 7,846,000.00 7,846,000.00 0.00
15549 GREENWICH TRI PARTY NGOV 06/26/01 06/25/01 PURC 4.030 4.030 40,000,000.00 40,000,000.00 0.00
15551 GALLEON CAPITAL / CP 06/26/01 06/25/01 PURC 4.080 4.080 10,000,000.00 9,998,866.67 (1,133.33)
15553 TOYOTA MTR CRED / CP 08/02/01 06/25/01 PURC 3.650 3.664 40,000,000.00 39,845,888.89 (154,111.11)
15555 ONEOK INC / CP 08/01/01 06/25/01 PURC 3.680 3.694 20,000,000.00 19,924,355.56 (75,644.44)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/26/01 PSAL 4.036 4.036 (643,000.00) (643,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/26/01 PSAL 3.762 3.762 (8,149,000.00) (8,149,000.00) 0.00
15556 GREENWICH TRI PARTY NGOV 06/27/01 06/26/01 PURC 3.980 3.980 40,000,000.00 40,000,000.00 0.00
15558 AUTOBAHN FUNDING / CP 07/02/01 06/26/01 PURC 4.000 4.003 6,000,000.00 5,996,000.00 (4,000.00)
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15560 KBC CP TRUST / CP 08/09/01 06/26/01 PURC 3.730 3.747 21,000,000.00 20,904,263.33 (95,736.67)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/27/01 PSAL 4.036 4.036 (313,000.00) (313,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/27/01 PSAL 3.762 3.762 (653,000.00) (653,000.00) 0.00
15562 GREENWICH TRI PARTY NGOV 06/28/01 06/27/01 PURC 3.760 3.760 40,000,000.00 40,000,000.00 0.00
15564 CONDUIT ASSET / CP 07/24/01 06/27/01 PURC 3.750 3.761 20,000,000.00 19,943,750.00 (56,250.00)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/28/01 PURC 4.036 4.036 419,000.00 419,000.00 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/28/01 PURC 3.762 3.762 2,567,000.00 2,567,000.00 0.00
15566 GREENWICH TRI PARTY NGOV 06/29/01 06/28/01 PURC 3.860 3.860 40,000,000.00 40,000,000.00 0.00
15569 TWIN TOWERS INC / CP 07/05/01 06/28/01 PURC 3.950 3.953 29,000,000.00 28,977,726.39 (22,273.61)
13301 AIM GOVT & AGENCY PF - F 07/01/01 06/29/01 PSAL 4.036 4.036 (3,279,000.00) (3,279,000.00) 0.00
15182 HIGHMARK US TREASURY FUN 07/01/01 06/29/01 PSAL 3.762 3.762 (358,000.00) (358,000.00) 0.00
15571 GREENWICH TRI PARTY NGOV 07/02/01 06/29/01 PURC 4.150 4.150 40,000,000.00 40,000,000.00 0.00
15574 TORONTO DOMINION/NY / BA 07/30/01 06/29/01 PURC 3.780 3.792 10,000,000.00 9,967,450.00 (32,550.00)
15575 LOCKHART FUNDING / CP 07/02/01 06/29/01 PURC 4.350 4.352 6,000,000.00 5,997,825.00 (2,175.00)
15577 GALLEON CAPITAL / CP 07/10/01 06/29/01 PURC 4.000 4.005 7,653,000.00 7,643,646.33 (9,353.67)

SUBTOTAL: FUND 692 OC TREASURER'S MONEY MARKET FUND 1,642,718,000.00 1,640,584,141.65 (2,133,858.35)

15436 FEDERAL HOME LOAN BANKS 02/19/03 06/04/01 PURC 6.421 4.945 25,000,000.00 26,063,197.92 1,063,197.92
15492 FANNIE MAE / OC SA 06/12/03 06/12/01 PURC 4.820 4.820 25,000,000.00 25,000,000.00 0.00
15520 FREDDIE MAC / OC SA 01/09/04 06/18/01 PURC 5.810 5.023 30,000,000.00 31,329,025.00 1,329,025.00

SUBTOTAL: FUND 699 OC TREASURER'S MONEY MARKET FUND 80,000,000.00 82,392,222.92 2,392,222.92

GRAND TOTALS $1,722,718,000.00 $1,722,976,364.57 $258,364.57

LEGEND

PSAL = Partial sale of a security.
PURC = Purchase of a security.
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13238 AIM GOVT & AGENCY PF - F 07/01/01 06/01/01 PURC 4.252 4.252 6,617,000.00 6,617,000.00 0.00
15423 GREENWICH TRI PARTY NGOV 06/04/01 06/01/01 PURC 4.160 4.160 30,000,000.00 30,000,000.00 0.00
15425 GALLEON CAPITAL / CP 06/04/01 06/01/01 PURC 4.160 4.161 50,000,000.00 49,982,666.67 (17,333.33)
15427 TORONTO DOMINION/NY / BA 11/28/01 06/01/01 PURC 3.770 3.842 2,408,000.00 2,362,609.20 (45,390.80)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/04/01 PURC 4.064 4.064 4,242,000.00 4,242,000.00 0.00
15429 GREENWICH TRI PARTY NGOV 06/05/01 06/04/01 PURC 4.080 4.080 30,000,000.00 30,000,000.00 0.00
15431 GALLEON CAPITAL / CP 06/05/01 06/04/01 PURC 4.090 4.090 14,000,000.00 13,998,409.44 (1,590.56)
15432 AUTOBAHN FUNDING / CP 06/05/01 06/04/01 PURC 4.100 4.100 8,427,000.00 8,426,040.26 (959.74)
15433 AUTOBAHN FUNDING / CP 06/13/01 06/04/01 PURC 4.050 4.054 6,150,000.00 6,143,773.13 (6,226.87)
15434 PPG INDUSTRIES / CP 06/25/01 06/04/01 PURC 4.000 4.009 10,000,000.00 9,976,666.67 (23,333.33)
15435 ONEOK INC / CP 06/27/01 06/04/01 PURC 4.020 4.030 10,000,000.00 9,974,316.67 (25,683.33)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/05/01 PURC 4.064 4.064 4,566,000.00 4,566,000.00 0.00
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/05/01 PSAL 4.064 4.064 (1,495,000.00) (1,495,000.00) 0.00
15438 GREENWICH TRI PARTY NGOV 06/06/01 06/05/01 PURC 4.030 4.030 30,000,000.00 30,000,000.00 0.00
15439 MARMON HOLDINGS / CP 07/06/01 06/05/01 PURC 4.000 4.014 5,500,000.00 5,481,055.56 (18,944.44)
15442 SALOMON SB HOLDINGS / CP 06/07/01 06/05/01 PURC 4.000 4.001 26,000,000.00 25,994,222.22 (5,777.78)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/06/01 PSAL 4.064 4.064 (210,000.00) (210,000.00) 0.00
15449 AUTOBAHN FUNDING / CP 06/07/01 06/06/01 PURC 3.980 3.980 13,000,000.00 12,998,562.78 (1,437.22)
15455 PPG INDUSTRIES / CP 06/18/01 06/06/01 PURC 3.970 3.975 4,000,000.00 3,994,706.67 (5,293.33)
15458 GREENWICH TRI PARTY NGOV 06/07/01 06/06/01 PURC 3.980 3.980 30,000,000.00 30,000,000.00 0.00
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/07/01 PSAL 4.064 4.064 (5,168,000.00) (5,168,000.00) 0.00
15460 GREENWICH TRI PARTY NGOV 06/08/01 06/07/01 PURC 3.980 3.980 30,000,000.00 30,000,000.00 0.00
15462 L OREAL USA INC / CP 07/09/01 06/07/01 PURC 3.930 3.944 10,000,000.00 9,965,066.67 (34,933.33)
15463 SHERWIN WILLIAMS / CP 07/09/01 06/07/01 PURC 3.910 3.924 17,000,000.00 16,940,915.56 (59,084.44)
15466 BEETHOVEN FDG CO / CP 07/09/01 06/07/01 PURC 4.000 4.014 10,000,000.00 9,964,444.44 (35,555.56)
15467 AMSTERDAM FUNDING / CP 07/09/01 06/07/01 PURC 3.960 3.974 10,000,000.00 9,964,800.00 (35,200.00)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/08/01 PSAL 4.064 4.064 (147,000.00) (147,000.00) 0.00
15470 AUTOBAHN FUNDING / CP 06/11/01 06/08/01 PURC 3.980 3.981 45,359,000.00 45,343,955.93 (15,044.07)
15471 MOAT FUNDING / CP 06/11/01 06/08/01 PURC 3.980 3.981 13,000,000.00 12,995,688.33 (4,311.67)
15473 GREENWICH TRI PARTY NGOV 06/11/01 06/08/01 PURC 3.970 3.970 30,000,000.00 30,000,000.00 0.00
15474 ASPEN FUNDING CORP / CP 06/11/01 06/08/01 PURC 3.960 3.961 10,000,000.00 9,996,700.00 (3,300.00)
15477 HEINZ FIN / CP 07/19/01 06/08/01 PURC 3.900 3.917 6,000,000.00 5,973,350.00 (26,650.00)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/11/01 PSAL 4.064 4.064 (3,136,000.00) (3,136,000.00) 0.00
15479 GREENWICH TRI PARTY NGOV 06/12/01 06/11/01 PURC 4.050 4.050 30,000,000.00 30,000,000.00 0.00
15483 AUTOBAHN FUNDING / CP 06/12/01 06/11/01 PURC 4.080 4.080 30,000,000.00 29,996,600.00 (3,400.00)
15485 GANNETT CO / CP 07/11/01 06/11/01 PURC 3.900 3.913 20,000,000.00 19,935,000.00 (65,000.00)
15486 BREEDS HILL CAP / CP 07/09/01 06/11/01 PURC 3.970 3.982 20,000,000.00 19,938,244.44 (61,755.56)
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15487 ONEOK INC / CP 07/16/01 06/11/01 PURC 3.900 3.915 10,000,000.00 9,962,083.33 (37,916.67)
15488 TEXTRON INC / CP 07/10/01 06/11/01 PURC 3.910 3.922 20,000,000.00 19,937,005.56 (62,994.44)
15489 ALLIANT ENER RES / CP 07/11/01 06/11/01 PURC 3.920 3.933 9,830,000.00 9,797,888.67 (32,111.33)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/12/01 PSAL 4.064 4.064 (10,012,000.00) (10,012,000.00) 0.00
15491 GREENWICH TRI PARTY NGOV 06/13/01 06/12/01 PURC 4.050 4.050 30,000,000.00 30,000,000.00 0.00
15493 GALLEON CAPITAL / CP 06/13/01 06/12/01 PURC 4.070 4.070 45,000,000.00 44,994,912.50 (5,087.50)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/13/01 PSAL 4.064 4.064 (3,399,000.00) (3,399,000.00) 0.00
15496 GREENWICH TRI PARTY NGOV 06/14/01 06/13/01 PURC 4.070 4.070 40,000,000.00 40,000,000.00 0.00
15499 GALLEON CAPITAL / CP 06/14/01 06/13/01 PURC 4.070 4.070 45,000,000.00 44,994,912.50 (5,087.50)
15500 BREEDS HILL CAP / CP 06/14/01 06/13/01 PURC 4.070 4.070 8,000,000.00 7,999,095.56 (904.44)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/14/01 PURC 4.064 4.064 2,941,000.00 2,941,000.00 0.00
15502 GREENWICH TRI PARTY NGOV 06/15/01 06/14/01 PURC 4.050 4.050 30,000,000.00 30,000,000.00 0.00
15504 BISHOPS GATE RES / CP 06/28/01 06/14/01 PURC 4.030 4.036 30,000,000.00 29,952,983.33 (47,016.67)
15506 TWIN TOWERS INC / CP 06/18/01 06/14/01 PURC 4.050 4.052 43,730,000.00 43,710,321.50 (19,678.50)
15507 LOCKHART FUNDING / CP 06/29/01 06/14/01 PURC 4.060 4.067 9,600,000.00 9,583,760.00 (16,240.00)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/15/01 PSAL 4.064 4.064 (5,599,000.00) (5,599,000.00) 0.00
15510 GREENWICH TRI PARTY NGOV 06/18/01 06/15/01 PURC 4.090 4.090 30,000,000.00 30,000,000.00 0.00
15512 AUTOBAHN FUNDING / CP 06/18/01 06/15/01 PURC 4.090 4.091 37,902,000.00 37,889,081.74 (12,918.26)
15514 SYNDICATED LOAN FUNDING 06/17/02 06/15/01 PURC 3.990 3.990 25,000,000.00 25,000,000.00 0.00
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/18/01 PURC 4.064 4.064 2,127,000.00 2,127,000.00 0.00
15516 GREENWICH TRI PARTY NGOV 06/19/01 06/18/01 PURC 4.000 4.000 30,000,000.00 30,000,000.00 0.00
15521 ASPEN / CP 06/19/01 06/18/01 PURC 4.000 4.000 50,000,000.00 49,994,444.44 (5,555.56)
15522 TWIN TOWERS INC / CP 06/25/01 06/18/01 PURC 4.000 4.003 50,000,000.00 49,961,111.11 (38,888.89)
15523 CONDUIT ASSET / CP 07/16/01 06/18/01 PURC 3.900 3.912 20,000,000.00 19,939,333.33 (60,666.67)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/19/01 PURC 4.064 4.064 761,000.00 761,000.00 0.00
15525 GREENWICH TRI PARTY NGOV 06/20/01 06/19/01 PURC 3.950 3.950 30,000,000.00 30,000,000.00 0.00
15528 GIRO FUNDING / CP 07/06/01 06/19/01 PURC 3.900 3.907 13,353,000.00 13,328,408.23 (24,591.77)
15529 BISHOPS GATE RES / CP 07/11/01 06/19/01 PURC 3.920 3.929 14,000,000.00 13,966,462.22 (33,537.78)
15530 LIBERTY ST FDG / CP 07/20/01 06/19/01 PURC 3.820 3.833 20,000,000.00 19,934,211.11 (65,788.89)
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13238 AIM GOVT & AGENCY PF - F 07/01/01 06/20/01 PSAL 4.064 4.064 (1,295,000.00) (1,295,000.00) 0.00
15533 GREENWICH TRI PARTY NGOV 06/21/01 06/20/01 PURC 3.950 3.950 25,000,000.00 25,000,000.00 0.00
15535 FREDDIE MAC / DN 03/15/02 06/20/01 PURC 3.560 3.657 15,000,000.00 14,602,466.67 (397,533.33)
15537 LOCKHART FUNDING / CP 07/05/01 06/20/01 PURC 4.000 4.007 22,000,000.00 21,963,333.33 (36,666.67)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/21/01 PSAL 4.064 4.064 (461,000.00) (461,000.00) 0.00
15539 AUTOBAHN FUNDING / CP 06/22/01 06/21/01 PURC 4.010 4.010 5,000,000.00 4,999,443.06 (556.94)
15541 GREENWICH TRI PARTY NGOV 06/22/01 06/21/01 PURC 3.980 3.980 30,000,000.00 30,000,000.00 0.00
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/22/01 PSAL 4.064 4.064 (1,108,000.00) (1,108,000.00) 0.00
15543 GREENWICH TRI PARTY NGOV 06/25/01 06/22/01 PURC 4.000 4.000 30,000,000.00 30,000,000.00 0.00
15544 BEETHOVEN FDG CO / CP 08/14/01 06/22/01 PURC 3.750 3.771 16,050,000.00 15,961,390.63 (88,609.37)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/25/01 PSAL 4.064 4.064 (722,000.00) (722,000.00) 0.00
15550 GREENWICH TRI PARTY NGOV 06/26/01 06/25/01 PURC 4.030 4.030 40,000,000.00 40,000,000.00 0.00
15552 GALLEON CAPITAL / CP 06/26/01 06/25/01 PURC 4.080 4.080 15,000,000.00 14,998,300.00 (1,700.00)
15554 SWISS RE FINL / CP 07/31/01 06/25/01 PURC 3.700 3.714 40,000,000.00 39,852,000.00 (148,000.00)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/26/01 PSAL 4.064 4.064 (439,000.00) (439,000.00) 0.00
15557 GREENWICH TRI PARTY NGOV 06/27/01 06/26/01 PURC 3.980 3.980 40,000,000.00 40,000,000.00 0.00
15559 AUTOBAHN FUNDING / CP 06/27/01 06/26/01 PURC 4.000 4.000 9,000,000.00 8,999,000.00 (1,000.00)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/27/01 PSAL 4.064 4.064 (24,000.00) (24,000.00) 0.00
15563 GREENWICH TRI PARTY NGOV 06/28/01 06/27/01 PURC 3.760 3.760 40,000,000.00 40,000,000.00 0.00
15565 KBC CP TRUST / CP 08/01/01 06/27/01 PURC 3.730 3.744 19,000,000.00 18,931,098.61 (68,901.39)
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/28/01 PURC 4.064 4.064 763,000.00 763,000.00 0.00
15567 GREENWICH TRI PARTY NGOV 06/29/01 06/28/01 PURC 3.860 3.860 40,000,000.00 40,000,000.00 0.00
15568 EIFFEL FUNDING / CP 06/29/01 06/28/01 PURC 3.880 3.880 25,520,000.00 25,517,249.51 (2,750.49)
15570 COMMERZBANK NY / CD 09/10/01 06/28/01 PURC 3.730 3.730 35,000,000.00 35,000,000.00 0.00
13238 AIM GOVT & AGENCY PF - F 07/01/01 06/29/01 PURC 4.064 4.064 107,000.00 107,000.00 0.00
15572 GREENWICH TRI PARTY NGOV 07/02/01 06/29/01 PURC 4.150 4.150 40,000,000.00 40,000,000.00 0.00
15573 TORONTO DOMINION/NY / BA 07/30/01 06/29/01 PURC 3.780 3.792 5,000,000.00 4,983,725.00 (16,275.00)
15576 LOCKHART FUNDING / CP 07/02/01 06/29/01 PURC 4.350 4.352 14,000,000.00 13,994,925.00 (5,075.00)

$1,686,738,000.00 $1,685,005,741.58 ($1,732,258.42)

LEGEND

PSAL = Partial sale of a security.
PURC = Purchase of a security.
SALE = The total sale of a security.
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8837 PROVIDENT TEMP FUND - 28 07/01/01 06/01/01 PURC 4.400 4.400 2,812.50               2,812.50              0.00
13333 AIM GOVT & AGENCY PF - F 07/01/01 06/05/01 PSAL 4.012 4.012 (865,379.17)          (865,379.17)         0.00
15443 CONDUIT ASSET / CP 08/02/01 06/05/01 PURC 3.950 3.975 1,500,000.00        1,490,454.17       (9,545.83)
15445 AUTOBAHN FUNDING / CP 07/30/01 06/05/01 PURC 3.960 3.984 1,500,000.00        1,490,925.00       (9,075.00)
13333 AIM GOVT & AGENCY PF - F 07/01/01 06/06/01 PURC 4.012 4.012 17,613.33             17,613.33            0.00
15389 AUTOBAHN FUNDING / CP 06/08/01 06/06/01 SALE 4.070 4.077 (1,500,000.00)       (1,497,286.67)      2,713.33
15452 TANNEHILL CAP CO / CP 08/17/01 06/06/01 PURC 3.900 3.931 1,000,000.00        992,200.00          (7,800.00)
15456 LOCKHART FUNDING / CP 08/07/01 06/06/01 PURC 3.930 3.957 1,500,000.00        1,489,847.50       (10,152.50)
13333 AIM GOVT & AGENCY PF - F 07/01/01 06/07/01 PURC 4.012 4.012 8,505.00               8,505.00              0.00
15464 CAMPBELL SOUP CO / CP 08/27/01 06/07/01 PURC 3.780 3.812 1,000,000.00        991,495.00          (8,505.00)
13333 AIM GOVT & AGENCY PF - F 07/01/01 06/11/01 PURC 4.012 4.012 1,000,000.00        1,000,000.00       0.00
13333 AIM GOVT & AGENCY PF - F 07/01/01 06/14/01 PURC 4.012 4.012 401,995.83           401,995.83          0.00
15508 FEDERAL HOME LOAN BANKS 09/07/01 06/14/01 PURC 3.670 3.702 3,000,000.00        2,974,004.17       (25,995.83)
8629 DREYFUS GOVT CASH MGMT F 07/01/01 06/19/01 PURC 4.102 4.102 1,000,000.00        1,000,000.00       0.00

13333 AIM GOVT & AGENCY PF - F 07/01/01 06/22/01 PURC 4.012 4.012 198,258.03           198,258.03          0.00
15546 FOUNTAIN SQUARE / CP 07/10/01 06/22/01 PURC 3.870 3.878 1,466,000.00        1,463,163.29       (2,836.71)
13333 AIM GOVT & AGENCY PF - F 07/01/01 06/26/01 PSAL 4.012 4.012 (119,130.83)          (119,130.83)         0.00
15561 KBC CP TRUST / CP 08/23/01 06/26/01 PURC 3.670 3.692 1,500,000.00        1,491,130.83       (8,869.17)
8629 DREYFUS GOVT CASH MGMT F 07/01/01 06/29/01 PURC 4.102 4.102 2,943.94               2,943.94              0.00

13333 AIM GOVT & AGENCY PF - F 07/01/01 06/29/01 PURC 4.012 4.012 525.00                  525.00                 0.00
15578 TEXTRON INC / CP 07/02/01 06/29/01 PURC 4.200 4.201 1,500,000.00        1,499,475.00       (525.00)

0.00

14,114,143.63$    14,033,551.92$  ($80,591.71)

PSAL = Partial sale of a security.
PURC = Purchase of a security.
SALE = The total sale of a security.


