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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - BY FUND**
November 30, 2000

In Thousands

$39,987U.S. GOVERNMENT AGENCIES

622,200COMMERCIAL PAPER

38,000REPURCHASE AGREEMENTS

530,876CERTIFICATES OF DEPOSIT

428,853MEDIUM-TERM NOTES

10,652MONEY MARKET FUNDS

69,383BANKERS' ACCEPTANCES

$1,739,951TOTAL

In Thousands

$151,468U.S. GOVERNMENT AGENCIES

97,363COMMERCIAL PAPER

20,038CERTIFICATES OF DEPOSIT

82,633MEDIUM TERM NOTES

$351,502TOTAL

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

** Calculated Based Upon Market Value at 11/30/00

U.S. GOVERNMENT AGENCIES (2.30%)

COMMERCIAL  PAPER (35.76%)

REPURCHASE AGREEMENTS (2.18%)

BANKERS'  ACCEPTANCES (3.99%)
MONEY MARKET FUNDS  (0.61%)

MEDIUM-TERM NOTES (24.65%)

CERTIFICATES OF DEPOSIT (30.51%)

 MONEY MARKET FUND

U.S. GOVERNMENT AGENCIES (43.09%)

MEDIUM-TERM NOTES (23.51%)

CERTIFICATES OF DEPOSIT (5.70%)

COMMERCIAL  PAPER (27.70%)

EXTENDED FUND



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **
November 30, 2000

In Thousands

$191,456U.S. GOVERNMENT AGENCIES

719,563COMMERCIAL PAPER

38,000REPURCHASE AGREEMENTS

550,913CERTIFICATES OF DEPOSIT

511,486MEDIUM-TERM NOTES

10,652MONEY MARKET FUNDS

69,383BANKERS' ACCEPTANCES

$2,091,453TOTAL

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

** Calculated Based Upon Market Value at 11/30/00

U.S. GOVERNMENT AGENCIES (9.15%)

COMMERCIAL  PAPER (34.40%)

REPURCHASE AGREEMENTS (1.82%)

BANKERS'  ACCEPTANCES (3.32%)
MONEY MARKET FUNDS  (0.51%)

MEDIUM-TERM NOTES (24.46%)

CERTIFICATES OF DEPOSIT (26.34%)



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION **
November 30, 2000

In Thousands

$342,222$342,222COMMERCIAL PAPERCOMMERCIAL PAPER

43,000REPURCHASE AGREEMENTS

277,997CERTIFICATES OF DEPOSIT

285,604MEDIUM-TERM NOTES

9,963MONEY MARKET FUNDS

9,718BANKERS' ACCEPTANCES

$968,504TOTAL

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

** Calculated Based Upon Market Value at 11/30/00

COMMERCIAL  PAPER (35.34%)

REPURCHASE AGREEMENTS (4.44%)

BANKERS'  ACCEPTANCES (1.00%)
MONEY MARKET FUNDS  (1.03%)

MEDIUM-TERM NOTES (29.49%)

CERTIFICATES OF DEPOSIT (28.70%)



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST

November 30, 2000

O.C. EDUCATIONALO.C. INVESTMENT POOL
INVESTMENT POOLMONEY MARKET FUND

%In Thousands%In Thousands

24.00%$232,1251 TO 7 DAYS7.56%$131,3541 TO 7 DAYS
29.60%286,2998 TO 30 DAYS19.00%330,1918 TO 30 DAYS
19.47%188,27131 TO 60 DAYS46.25%803,86231 TO 60 DAYS
12.07%116,72361 TO 90 DAYS11.18%194,31661 TO 90 DAYS

5.13%49,60191 TO 180 DAYS10.03%174,34691 TO 180 DAYS
9.73%94,0717 TO 12 MOS5.98%103,9257 TO 12 MOS

100.00%$967,090TOTAL100.00%$1,737,994TOTAL

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 November 30, 2000, Floating Rate Notes comprise 10.93% and 9.30% 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

November 30, 2000

O.C. INVESTMENT POOL
EXTENDED FUND

%In Thousands

33.29%$116,5701 TO 6 MOS

33.40%116,9707 TO 12 MOS

12.87%45,06013 TO 18 MOS

13.30%46,59419 TO 24 MOS

0.00%025 TO 30 MOS

7.14%$25,00031 TO 36 MOS

100.00%$350,194TOTAL

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 November 30, 2000, Floating Rate Notes comprise 4.28% 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

November 30, 2000

O.C. EDUCATIONALO.C. INVESTMENT POOL
INVESTMENT POOLINVESTMENT POOL

%In Thousands

6.29%6.29%$131,354$131,3541 TO 7 DAYS1 TO 7 DAYSMoney Market FundMoney Market Fund
15.81%15.81%330,191330,1918 TO 30 DAYS8 TO 30 DAYSMoney Market FundMoney Market Fund

%%In ThousandsIn Thousands38.50%38.50%803,862803,86231 TO 60 DAYS31 TO 60 DAYSMoney Market FundMoney Market Fund
9.30%9.30%194,316194,31661 TO 90 DAYS61 TO 90 DAYSMoney Market FundMoney Market Fund

24.00%24.00%$232,125$232,1251 TO 7 DAYS1 TO 7 DAYS8.35%8.35%174,346174,34691 TO 180 DAYS91 TO 180 DAYSMoney Market FundMoney Market Fund
29.60%29.60%286,299286,2998 TO 30 DAYS8 TO 30 DAYS4.98%4.98%103,925103,9257 TO 12 MOS7 TO 12 MOSMoney Market FundMoney Market Fund
19.47%19.47%188,271188,27131 TO 60 DAYS31 TO 60 DAYS0.72%0.72%14,99514,9958 TO 30 DAYS8 TO 30 DAYSExtended FundExtended Fund
12.07%12.07%116,723116,72361 TO 90 DAYS61 TO 90 DAYS2.88%2.88%60,18660,18631 TO 60 DAYS31 TO 60 DAYSExtended FundExtended Fund
5.13%5.13%49,60149,60191 TO 180 DAYS91 TO 180 DAYS1.16%1.16%24,17224,17261 TO 90 DAYS61 TO 90 DAYSExtended FundExtended Fund
9.73%9.73%94,07194,0717 TO 12 MOS7 TO 12 MOS0.82%0.82%17,21717,21791 TO 180 DAYS91 TO 180 DAYSExtended FundExtended Fund

5.60%5.60%116,970116,9707 TO 12 MOS7 TO 12 MOSExtended FundExtended Fund
2.16%2.16%45,06045,06013 TO 18 MOS13 TO 18 MOSExtended FundExtended Fund

100.00%100.00%$967,090$967,090TOTALTOTAL2.23%2.23%46,59346,59319 TO 24 MOS19 TO 24 MOSExtended FundExtended Fund
0.00%0.00%0025 TO 30 MOS25 TO 30 MOSExtended FundExtended Fund
1.20%1.20%25,00025,00031 TO 36 MOS31 TO 36 MOSExtended FundExtended Fund

100.00%$2,088,187TOTAL

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 November 30, 2000, Floating Rate Notes comprise 9.82% and 9.30% of the O.C. Commingled Investment Pool and Educational Investment Pool, respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

November 30, 2000

In Thousands

$18,399U.S. GOVERNMENT AGENCIES

17,127COMMERCIAL PAPER

2,458MEDIUM-TERM NOTES

5,292MONEY MARKET FUNDS

43,276TOTAL

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

** Calculated Based Upon Market Value at 11/30/00

U.S. GOVERNMENT AGENCIES (42.51%)

MONEY MARKET FUNDS  (12.23%)

MEDIUM-TERM NOTES (5.68%)

COMMERCIAL  PAPER (39.58%)



ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST

November 30, 2000

JOHN WAYNE AIRPORT

%In Thousands

19.33%$8,3471 TO 7 DAYS

33.56%14,4888 TO 30 DAYS

21.22%9,16331 TO 60 DAYS

9.13%3,94161 TO 90 DAYS

13.89%5,99891 TO 180 DAYS

2.87%1,240181 DAYS and Over

100.00%$43,177TOTAL

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

November 30, 2000

0% 1% 2% 3% 4% 5%
Percent of Total Portfolio

LOCKHART FUNDING

SOUTHWESTERN PUBLIC SERVICE

BANK ONE

LIBERTY STREET FUNDING

BAYERISCHE HYPO VEREINSBANK/NY

GALAXY FUNDING

SYNDICATED LOAN FUNDING

SVENSKA/NY

UBS AG STAMFORD

CIT GROUP

TORONTO DOMINION BANK/NY

SOUTHERN COMPANY

SIGMA FINANCE INC

AUTOBAHN FUNDING

CARIPLO/NY

COUNTRYWIDE HOME LOANS

SOCIETE GENERALE/NY

AT&T CORP

LEHMAN BROTHERS HLDGS

COMMERZBANK AG/NY

MONOGRAM

GREENWICH TRI PARTY NON-GOVERNMENT

MICHIGAN CONSOLIDATED GAS

LUCENT TECHNOLOGIES

BANK AUSTRIA/NY

CREDIT AGRICOLE INDOSUEZ/NY

WEYERHAEUSER CO

DEXIA BANK

MOAT FUNDING

BEETHOVEN FUNDING CORP

FIRST USA BANK

BREEDS HILL CAPITAL CO

TRANSAMERICA FINANCIAL

DG BANK/NY

SMM TRUST 2000-B

GMAC

CANADIAN IMPERIAL BK/NY

KBC CP TRUST

BAVARIA GLB CORP

CHARLES SCHWAB CORP

CREDIT COM DE BELGIQUE/NY

MITSUBISHI INTERNATIONAL CORP

PACCAR FINANCIAL

HOUSEHOLD/BENEFICIAL

HATTERAS FUNDING

Is
su

e
rs

4.70%
4.45%

4.43%
4.07%
4.06%

3.67%
3.59%
3.58%
3.58%

3.41%
3.32%

2.90%
2.87%

2.81%
2.68%

2.49%
2.39%

2.34%
2.26%

1.91%
1.91%

1.82%
1.80%

1.60%
1.43%
1.43%
1.42%

1.20%
1.18%
1.18%

1.00%
0.98%
0.98%
0.96%
0.96%
0.95%

0.72%
0.71%

0.55%
0.48%
0.48%

0.38%
0.24%
0.24%

0.14%



ORANGE COUNTY TREASURER - TAX COLLECTOR
EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

November 30, 2000

NOTE:  See noncompliance report summary for issuers over 5%

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

Percent of Total Portfolio

DG BANK/NY

SYNDICATED LOAN FUNDING

UBS AG STAMFORD

CIT GROUP

LOCKHART FUNDING

GREENWICH TRI PARTY NON-GOVERNMENT

AUTOBAHN FUNDING

BREEDS HILL CAPITAL CO

SOCIETE GENERALE/NY

AT&T CORP

COUNTRYWIDE HOME LOANS

WESTDEUTSCHE LANDESBANK/NY

EDISON INTERNATIONAL

CONCORD MINUTEMEN CAPITAL CO

SOUTHERN COMPANY

MONOGRAM

LEHMAN BROTHERS HLDGS

SAN PAOLO US FINANCE CO

BANK ONE

MICHIGAN CONSOLIDATED GAS

BAYERISCHE HYPO VEREINSBANK/NY

HOUSEHOLD/BENEFICIAL

SIGMA FINANCE INC

LIBERTY STREET FUNDING

BANK OF AMERICA/NATIONSBANK

TWIN TOWERS INC

STANDARD CHARTERED BANK/NY

L'OREAL

HATTERAS FUNDING

FPL GROUP CAPITAL INC

FLORIDA POWER CORP

COMMERZBANK AG/NY

AMERICAN GENERAL FINANCE

GOLDEN WEST FINANCIAL

LUCENT TECHNOLOGIES

SOUTHWESTERN PUBLIC SERVICE

GOLDMAN SACHS

FIRST USA/BANK ONE

SEARS ROEBUCK ACCEPTANCE

GTE CORP

HERTZ CORP

Is
su

er
s

5.68%

5.16%

5.16%

5.06%

4.54%

4.44%

4.34%

4.13%

4.13%

4.12%

3.93%

3.92%

3.51%

3.45%

3.29%

3.10%

2.82%

2.27%

2.07%

2.06%

2.06%

1.96%

1.55%

1.54%

1.39%

1.37%

1.34%

1.34%

1.25%

1.23%

1.15%

1.03%

0.90%

0.67%

0.62%

0.62%

0.54%

0.51%

0.44%

0.16%

0.11%


