
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **
February 29, 2004

In Thousands

BANKERS' ACCEPTANCES $8,947

CERTIFICATES OF DEPOSIT 250,098
 

COMMERCIAL PAPER 993,607

U.S. GOVERNMENT AGENCIES 850,884

MONEY MARKET FUNDS 60,931

MEDIUM TERM NOTES 430,426

REPURCHASE AGREEMENTS 125,000

TOTAL $2,719,893

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

** Calculated Based Upon Market Value at 2/29/04
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION **

February 29, 2004

In Thousands

BANKERS' ACCEPTANCES $25,065

CERTIFICATES OF DEPOSIT 358,288

COMMERCIAL PAPER 879,647

U.S. GOVERNMENT AGENCIES 563,761

MONEY MARKET FUNDS 93,793

MEDIUM-TERM NOTES 242,159

REPURCHASE AGREEMENTS 100,000

TOTAL $2,262,713

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

** Calculated Based Upon Market Value at 2/29/04
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL INVESTMENT POOL

MATURITIES DISTRIBUTION
February 29, 2004

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

In Thousands % In Thousands %

1 TO 7 DAYS $469,631 23.89% 1 TO 7 DAYS $475,912 21.05%
8 TO 30 DAYS 391,300 19.91% 8 TO 30 DAYS 562,396 24.88%
31 TO 60 DAYS 324,509 16.51% 31 TO 60 DAYS 354,059 15.66%
61 TO 90 DAYS 317,114 16.13% 61 TO 90 DAYS 108,000 4.78%
91 TO 180 DAYS 281,942 14.34% 91 TO 180 DAYS 421,670 18.66%
181 TO 395 DAYS 181,297 9.22% 181 TO 395 DAYS 338,446 14.97%

TOTAL $1,965,793 100.00% TOTAL $2,260,483 100.00%

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 February 29, 2004, Floating Rate Notes comprise 11.11% and 7.96% 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
February 29, 2004

O.C. INVESTMENT POOL
EXTENDED FUND

In Thousands %

1 TO 6 MOS $232,780 31.12%

7 TO 13 MOS 115,910 15.50%

14 TO 18 MOS 0 0.00%
 
 

19 TO 24 MOS 205,650 27.50%

25 TO 30 MOS 193,550 25.88%

31 TO 36 MOS 0 0.00%

TOTAL $747,890 100.00%

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 February 29, 2004, Floating Rate Notes comprise 24.74% of the O.C. Extended Fund

0%

5%

10%

15%

20%

25%

30%

35%

1 to 6 mos 7 to 13 mos 14 to 18 mos 19 to 24 mos 25 to 30 mos 31 to 36 mos



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS

MATURITIES DISTRIBUTION
February 29, 2004

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

In Thousands %

Money Market Fund 1 TO 7 DAYS $469,631 17.31%
Money Market Fund 8 TO 30 DAYS 391,300 14.42%
Money Market Fund 31 TO 60 DAYS 324,509 11.96% In Thousands %
Money Market Fund 61 TO 90 DAYS 317,114 11.69%
Money Market Fund 91 TO 180 DAYS 281,942 10.39% 1 TO 7 DAYS $475,912 21.05%
Money Market Fund 181 TO 395 DAYS 181,297 6.68% 8 TO 30 DAYS 562,396 24.88%
Extended Fund 1 TO 7 DAYS 0 0.00% 31 TO 60 DAYS 354,059 15.66%
Extended Fund 8 TO 30 DAYS 85,000 3.13% 61 TO 90 DAYS 108,000 4.78%
Extended Fund 31 TO 60 DAYS 0 0.00% 91 TO 180 DAYS 421,670 18.66%
Extended Fund 61 TO 90 DAYS 100,000 3.68% 181 TO 395 DAYS 338,446 14.97%
Extended Fund 91 TO 180 DAYS 47,780 1.76%
Extended Fund 181 TO 395 DAYS 115,910 4.27%
Extended Fund 14 TO 18 MONTHS 0 0.00% TOTAL $2,260,483 100.00%
Extended Fund 19 TO 24 MONTHS 205,650 7.58%
Extended Fund 25 TO 30 MONTHS 193,550 7.13%
Extended Fund 31 TO 36 MONTHS 0 0.00%

TOTAL $2,713,683 100.00%

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 February 29, 2004, Floating Rate Notes comprise 14.86% and 7.96% 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 **

February 29, 2004

In Thousands

COMMERCIAL PAPER $14,839

U.S. GOVERNMENT AGENCIES 25,331

MONEY MARKET FUNDS 3,835

TOTAL $44,005

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

** Calculated Based Upon Market Value at 2/29/04
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

February 29, 2004

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS $10,336 23.45%

8 TO 30 DAYS 7,350 16.68%

31 TO 60 DAYS 14,285 32.42%

61 TO 90 DAYS 5,500 12.48%

91 TO 180 DAYS 4,700 10.66%

181 to 395 DAYS 1,900 4.31%

TOTAL $44,071 100.00%

Maturity Limits Are In Compliance With The Orange County Treasurer's Investment Policy Statement
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL - ISSUER CONCENTRATION

February 29, 2004
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CIT GROUP INC

LOCKHART FUNDING LLC

GREENWICH CAPITAL MARKETS

CROWN POINT CAP

SYNDICATED LOAN

ARCHER DANIELS MIDLAND

GENERAL ELECTRIC CO

SIGMA FIN INC

PARK AVENUE RECEIVABLES

SOCIETE GENERALE

AMSTERDAM FUNDING CORP

MERCK & CO INC

SVENSKA HANDELSBANKEN NY

FIRST TENNESSEE BANK

DEUTSCHE

TOYOTA MOTOR CREDIT

BNP PARIBAS NY BRANCH

EDISON ASSET SECUR LLC

AMERICAN HONDA FINANCE

PACCAR FINANCIAL CORP

EIFFEL FUNDING LLC

STANDARD CHARTERED BK NY

SAN PAOLO IMI US FINL CO

CITIGROUP GLOBAL MKTS

UBS FINANCE (DE) LLC

ASSET PORTFOLIO FUNDING

THAMES ASSET GLOBAL SEC

MOAT FUNDING LLC

TANGO FIN CORP

KOCH INDUSTRIES INC

BARTON CAPITAL CORP

SURREY FUNDING CORP

WACHOVIA BANK N.A.

FOUNTAIN SQUARE COMM FUND
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

February 29, 2004
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