ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - BY FUND**
August 31, 2001

MONEY MARKET FUND
BANKERS' ACCEPTANCES
5.35% U.S. GOVERNMENT AGENCIES
14.74% In Thousands
A A R Il Us. GOVERNMENT AGENCIES $259,394
Il COMMERCIAL PAPER 659,854
R IR COMMERCIAL PAPER I REPURCHASE AGREEMENTS 40,000
R 37.51%
[ CERTIFICATES OF DEPOSIT 462,014
[] MEDIUM-TERM NOTES 228,115
[l VMONEY MARKET FUNDS 15,781
REPURCHASE AGREEMENTS
CERTIFICATES OF DEPOSIT AT [l BANKERS' ACCEPTANCES 94,126
26.26%
B
TOTAL 31,759,284
EXTENDED FUND
MEDIUM-TERM NOTES
23.05%
In Thousands
I U-s. GOVERNMENT AGENCIES $330,500
[ CERTIFICATES OF DEPOSIT 50,380
CERTIFICATES OF DEPOSIT Bl VDM -TERM NOTES — 1400
10.18%
U.S. GOVERNMENT AGENCIES TOTAL $494,970
66.77% e

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

** Calculated Based Upon Market Value at 8/31/2001




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **
August 31, 2001

MONEY MARKET FUNDS BANKERS' ACCEPTANCES U.S. GOVERNMENT In Thousands
0.70% 4.18% AGENCIES
26.17%

[l Us GOVERNMENT AGENCIES $589,895
MEDIUM-TERM NOTES

15.189
% [l covmMERCIAL PAPER 659,854
[l REPURCHASE AGREEMENTS 40,000
[l CERTIFICATES OF DEPOSIT 512,394
[] MEDIUM-TERM NOTES 342,205
CERTIFICATES OF [l MONEY MARKET FUNDS 15,780
DEPOSIT
ST [l BANKERS' ACCEPTANCES 94,126

COMMERCIAL PAPER TOTAL $2,254,254

REPURCHASE 29.27%

AGREEMENTS
1.77%

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

** Calculated Based Upon Market Value at 8/31/2001




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL
PORTFOLIO COMPOSITION **

August 31, 2001

MONEY MARKET BANKERS' U.S. GOVERNMENT
FUNDS ACCEPTANCES AGENCIES In Thousands
0.58% 3.09% 17.33%
MEDIUM-TERM NOTES Il U-s. GOVERNMENT AGENCIES $225,816
18.94%
Il COMMERCIAL PAPER 510,194
Il REPURCHASE AGREEMENTS 40,000
[l CERTIFICATES OF DEPOSIT 232,503
[] MEDIUM-TERM NOTES 246,853
Il VONEY MARKET FUNDS 7,606
CERTIFICATES OF
DEPOSIT Il BANKERS' ACCEPTANCES 40,211
17.84%
REPURCHASE COMMERCIAL PAPER TOTAL $1,303,183
AGREEMENTS 39.15%
3.07%

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

** Calculated Based Upon Market Value at 8/31/2001




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST
August 31, 2001

35%

30% (e I B i e L e e e e e

25% -

20% -

8% - —————--—————————— -]

10%+---| [ - - - - - -

5%

0%

1to 7 DAYS 8 to 30 DAYS 31 to 60 DAYS 61 to 90 DAYS 91 to 180 DAYS 181 to 395 DAYS
0O.C. INVESTMENT POOL O.C. EDUCATIONAL
MONEY MARKET FUND INVESTMENT POOL
In Thousands % In Thousands %
1TO 7 DAYS $221,793 12.63% 1TO 7 DAYS $186,934 14.39%
8 TO 30 DAYS 561,584 32.00% 8 TO 30 DAYS 360,669 27.76%
31TO 60 DAYS 427,319 24.35% 31 TO 60 DAYS 293,316 22.58%
61 TO 90 DAYS 182,292 10.39% 61 TO 90 DAYS 137,350 10.57%
91 TO 180 DAYS 205,908 11.73% 91 TO 180 DAYS 150,111 11.56%
181 TO 395 DAYS 156,156 8.90% 181 TO 395 DAYS 170,699 13.14%
TOTAL $1,755,052 _ 100.00% TOTAL $1,299,079 _ 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 August 31, 2001, Floating Rate Notes comprise 5.70% and 4.62% of the O.C. Money Market Fund and Educational Investment Pool, respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS
MATURITIES DISTRIBUTION AT COST

August 31, 2001

30%
25% -
20% -
15% 1
10%
5% -
0%
1to 7 DAYS 8 to 30 DAYS 31 to 60 DAYS 61 to 90 DAYS 91 to 180 DAYS 181 to 395 DAYS 14 to 18 MOS 19 to 24 MOS 25 to 30 MOS 31 to 36 MOS
O.C. INVESTMENT POOL O.C. EDUCATIONAL
INVESTMENT POOL
In Thousands %
Money Market Fund 1TO 7 DAYS $221,792 9.86%
Money Market Fund 8 TO 30 DAYS 561,584 24.97%
Money Market Fund 31 TO 60 DAYS 427,319 19.00% In Thousands %
Money Market Fund 61TO 90 DAYS 182,292 8.11%
Money Market Fund 91 TO 180 DAYS 205,908 9.16% 1TO 7 DAYS $186,934 14.39%
Money Market Fund 181 TO 395 DAYS 156,156 6.95% 8 TO 30 DAYS 360,669 27.76%
Extended Fund 1TO 7 DAYS 22,000 0.98% 31TO 60 DAYS 293,316 22.58%
Extended Fund 8 TO 30 DAYS 29,846 1.33% 61TO 90 DAYS 137,350 10.57%
Extended Fund 31TO 60 DAYS 0 0.00% 91 TO 180 DAYS 150,111 11.56%
Extended Fund 61TO 90 DAYS 0 0.00% 181 TO 395 DAYS 170,699 13.14%
Extended Fund 91 TO 180 DAYS 50,000 2.22%
Extended Fund 181 TO 395 DAYS 71,633 3.19%
Extended Fund 14 TO 18 MONTHS 55,595 2.47% TOTAL $1,299,079 100.00%
Extended Fund 19 TO 24 MONTHS 92,351 4.11%
Extended Fund 25 TO 30 MONTHS 75,839 3.37%
Extended Fund 31TO 36 MONTHS 96,258 4.28%
TOTAL $2,248 573 100.00%

Maturity Limits Are In Compliance With The Orange County Treasurer's Inv

1t Policy Si

Floating Rate Notes are deemed to have a maturity date equal to their next interest reset date.
At August 31, 2001, Floating Rate Notes comprise 5.11% and 4.62% of the O.C. Investment Pool and Educational Investment Pool, respectively.




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **
August 31, 2001

b LRSS In Thousands
MONEY MARKET ACCEPTANCES
FUNDS 3.37%
9.66% e ERUIER [l U-s GOVERNMENT AGENCIES $18,449
AGENCIES

MEDIUM-TERM NOTES R
2.67% Il COMMERCIAL PAPER 13,178
[] MEDIUM-TERM NOTES 1,002
Il VONEY MARKET FUNDS 3,624
Il BANKERS' ACCEPTANCES 1,264
TOTAL $37,517
COMMERCIAL PAPER -

35.13%

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

** Calculated Based Upon Market Value at 8/31/01




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST
August 31, 2001

40%
JOHN WAYNE AIRPORT
35% - In Thousands %
1TO 7 DAYS $12,074 32.28%
30% -
8 TO 30 DAYS 13,418 35.87%
25% -+
31 TO 60 DAYS 5,700 15.24%
20% -
61 TO 90 DAYS 2,493 6.66%
15% |
91 TO 180 DAYS 3,723 9.95%
10% |
181 to 395 DAYS 0 0.00%
5%
TOTAL $37,408  100.00%
0% -
1to 7 DAYS 8 to 30 DAYS 31 to 60 DAYS 61 to 90 DAYS 91 to 180 DAYS 181 to 395 DAYS

Maturity Limits Are In Compliance With The Orange County Treasurer's Investment Policy Statement




ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - ISSUER CONCENTRATION
August 31, 2001

COLONIAL PIPE CO [ 0.18% |
ASSOCIATES CORP NA [T 0.22% !
MONSANTO COMPANY [T 0.44% !

BOATMENS BANCSHARES [ 7] 0.45% |
FORD MOTOR CREDIT [ ] 0.55% !
EXPLORER PIPELINE CO :| 0.62% 1
BANK ONE :| 0.66% ‘

L'OREAL USA INC :| 071%
BAVARIA GLB CORPORATION :| 0.72% |
TRANSAMERICA FINANCIAL [ ] 0.79%,

LIBERTY STREET FUNDING CO | 0.84%

COUNTRYWIDE HOME LOANS |:0.98%

CANADIAN IMPERIAL BANK/NY | ]1.11%
MOAT FUNDING LLC [ ] 1.33%
CREDIT AGRICOLE INDOSUEZ/NY | ] 1.33%
THREE RIVERS FUNDING | ] 1.42%
GENERAL ELECTRIC CAP CORP | ] 1.43%
CIT GROUP | ] 1.69%
Issuers GREENWICH TRI PARTY NON-GOVERNMENT ] 1.77% |
BAYERISCHE HYPO VEREINSBANK/NY ] 1.78% |
GENERAL MOTORS CORP ] 1.86%
ALLIANT ENERGY RESOURCES ] 1.88%
SOCIETE GENERALE/NY | ‘ ] 2.23%
COMMERZBANK AG/NY | : : ] 2.23%
GENERAL MOTORS ACCEPTANCE CORP | ] 2.64%
SYNDICATED LOAN FUNDING | ] 2.66%
BANK OF NEW YORK | ] 2.76%
CONDUIT ASSET BACKED SECURITIES |
SIGMA FINANCE INC | ]3.10%
EQUILON ENTERPRISES | ] 3.22%
TORONTO DOMINION BANK/NY | ] 3.63%
BEETHOVEN FUNDING CORP | ]3.77% :
DEUTSCHE BANK NY | ] 3.82°/l,
UBS AG STAMFORD [ ] 4.00%
FIRST TENNESSEE BANK [ ]4.01%

AUTOBAHN FUNDING [ ] 4.55%

LOCKHART FUNDING | : : : ] 4.76%
} T T T

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

Percent of Total Portfolio




ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION
August 31, 2001

BAVARIA TRR CORP

FORD MOTOR CREDIT

ALLIANT ENERGY RESOURCES
TANNEHILL CAPITAL CORP
VOLKSWAGEN OF AMERICA

SWISS RE FINANCIAL PRODUCTS |
BANK OF NEW YORK |

AUTOBAHN FUNDING |

ABN AMRO BANK |

THREE RIVERS FUNDING |
ASSOCIATES CORP NA |

ONEOK INC |

BAVARIA UNIVERSAL FUNDING |
HATTERAS FUNDING CORP
COUNTRYWIDE HOME LOANS
TRANSAMERICA FINANCIAL
EXPLORER PIPELINE CO

BAVARIA GLB CORP |

EIFFEL FUNDING LLC

TWIN TOWERS |

GENERAL MOTORS ACCEPTANCE CORP
FIRST UNION NATIONAL BANK
TORONTO DOMINION/NY

CONDUIT ASSET BACKED SECURITIES
CONCORD MINUTEMEN CAPITAL
CROWN POINT CAPITAL CO

CREDIT AGRICOLE INDOSUEZ/NY
BAYERISCHE HYPO VEREINSBANK/NY
CHASE MANHATTAN BANK

SOCIETE GENERALE/NY
COMMERZBANK AG/NY

CITIBANK NA

GREENWICH TRI PARTY NON-GOVERNMENT
UBS AG STAMFORD |

SOUTHERN COMPANY

EQUILON ENTERPRISES

BEETHOVEN FUNDING CORP |

BANK ONE |

SYNDICATED LOAN FUNDING
LOCKHART FUNDING
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2.30%
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