ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - BY FUND**
September 30, 2001

BANKERS' ACCEPTANCES

3.34%
U.S. GOVERNMENT AGENCIES

24.59%

MONEY MARKET FUNDS
1.25%

MEDIUM-TERM NOTES
13.08%

CERTIFICATES OF DEPOSIT
16.28%

REPURCHASE AGREEMENTS

2.34% COMMERCIAL PAPER

39.12%

BEECEEN

MONEY MARKET FUND

In Thousands

U.S. GOVERNMENT AGENCIES $419,377
COMMERCIAL PAPER 667,258
REPURCHASE AGREEMENTS 40,000
CERTIFICATES OF DEPOSIT 277,600
MEDIUM-TERM NOTES 223,018
MONEY MARKET FUNDS 21,413
BANKERS' ACCEPTANCES 56,902
TOTAL $1,705,568

MEDIUM-TERM NOTES
15.05%

CERTIFICATES OF DEPOSIT
9.80%

COMMERCIAL PAPER
3.89%

U.S. GOVERNMENT AGENCIES
71.26%

OEEN

EXTENDED FUND

In Thousands

U.S. GOVERNMENT AGENCIES $366,354
COMMERCIAL PAPER 19,994
CERTIFICATES OF DEPOSIT 50,362
MEDIUM -TERM NOTES 77,365
TOTAL $514,075

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

** Calculated Based Upon Market Value at 9/30/2001




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **
September 30, 2001

MONEY MARKET FUNDS
0.97% BANKERS' ACCEPTANCES In Thousands

2.56%

U.S. GOVERNMENT
AGENCIES
35.40%

MEDIUM-TERM NOTES

13.53% - U.S. GOVERNMENT AGENCIES $785,731

[l covmMERCIAL PAPER 687,252
CERTIFICATES OF
DEPOSIT Bl REPURCHASE AGREEMENTS 40,000
14.78%
[l CERTIFICATES OF DEPOSIT 327,962
[] MEDIUM-TERM NOTES 300,383
[l VONEY MARKET FUNDS 21,413
REPURCHASE
AGREEMENTS [l BANKERS ACCEPTANCES 56,902

1.80%

TOTAL $2,219,643

COMMERCIAL PAPER
30.96%

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

** Calculated Based Upon Market Value at 9/30/2001




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

September 30, 2001

BANKERS'
MONEY MARKET
FUNDS ACCEPTANCES
1.23% 2.36% U.S. GOVERNMENT
MEDIUM-TERM NOTES AGENCIES
16.60% 24.05% Il U-s. GOVERNMENT AGENCIES
Il COMMERCIAL PAPER
Il REPURCHASE AGREEMENTS
CERTIFICATES OF
DEPOSIT [ CERTIFICATES OF DEPOSIT
13.75%
[] MEDIUM-TERM NOTES
Il VONEY MARKET FUNDS
Il BANKERS' ACCEPTANCES

REPURCHASE
AGREEMENTS
3.19%

TOTAL

COMMERCIAL PAPER
38.82%

In Thousands

$302,094
487,530
40,000
172,731
208,551
15,416

29,672

$1,255,994

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

** Calculated Based Upon Market Value at 9/30/2001




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

MATURITIES DISTRIBUTION AT COST
September 30, 2001

40%

38% - —---—--—-—————————— -

30% - ----—--—-——————————

28% - ——--———-—-————————— ]

20% -

15% -

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 $282,877 16.65% 1TO 7 DAYS $207,409 16.59%
8 TO 30 DAYS 608,747 35.83% 8 TO 30 DAYS 482,541 38.58%
31TO 60 DAYS 394,294 23.20% 31 TO 60 DAYS 214,902 17.18%
61 TO 90 DAYS 95,801 5.64% 61 TO 90 DAYS 98,565 7.88%
91 TO 180 DAYS 170,941 10.06% 91 TO 180 DAYS 164,690 13.17%
181 TO 395 DAYS 146,421 8.62% 181 TO 395 DAYS 82,555 6.60%
TOTAL $1,699,081 100.00% TOTAL $1,250,662___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 September 30, 2001, Floating Rate Notes comprise 5.89% and 4.80% of the O.C. Money Market Fund and Educational Investment Pool, respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

MATURITIES DISTRIBUTION AT COST
September 30, 2001

ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS

40%
35% -
30% -
25% -
20% -
15%
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 $282,877 12.80%
Money Market Fund 8 TO 30 DAYS 608,747 27.55%
Money Market Fund 31 TO 60 DAYS 394,294 17.84% In Thousands %
Money Market Fund 61TO 90 DAYS 95,801 4.33%
Money Market Fund 91 TO 180 DAYS 170,941 7.73% 1TO 7 DAYS $207,409 16.59%
Money Market Fund 181 TO 395 DAYS 146,421 6.63% 8 TO 30 DAYS 482,541 38.58%
Extended Fund 1TO 7 DAYS 41,923 1.90% 31TO 60 DAYS 214,902 17.18%
Extended Fund 8 TO 30 DAYS 0 0.00% 61TO 90 DAYS 98,565 7.88%
Extended Fund 31TO 60 DAYS 30,000 1.36% 91 TO 180 DAYS 164,690 13.17%
Extended Fund 61TO 90 DAYS 64,838 2.93% 181 TO 395 DAYS 82,555 6.60%
Extended Fund 91 TO 180 DAYS 0 0.00%
Extended Fund 181 TO 395 DAYS 71,633 3.24%
Extended Fund 14 TO 18 MONTHS 40,742 1.84% TOTAL $1,250,662 100.00%
Extended Fund 19 TO 24 MONTHS 76,915 3.48%
Extended Fund 25 TO 30 MONTHS 148,014 6.70%
Extended Fund 31TO 36 MONTHS 36,793 1.67%
TOTAL $2,209,939 100.00%

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 September 30, 2001, Floating Rate Notes comprise 6.55% and 4.80% of the O.C. Investment Pool and Educational Investment Pool, respectively.




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **
September 30, 2001

BANKERS' In Thousands
MONEY MARKET ACCEPTANCES
FUNDS 3.37% U.S. GOVERNMENT
9.85% AGENCIES Il U-s. GOVERNMENT AGENCIES $16,964

45.08%
MEDIUM-TERM NOTES

2.66% - COMMERCIAL PAPER 14,689
|:| MEDIUM-TERM NOTES 1,001

- MONEY MARKET FUNDS 3,704

- BANKERS' ACCEPTANCES 1,269

TOTAL $37,627

COMMERCIAL PAPER
39.04%

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

** Calculated Based Upon Market Value at 9/30/01




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST
September 30, 2001

40%

35% -

30% -

25% -

20% -

15% -

10% -

5% -
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1to 7 DAYS

1TO 7 DAYS

8 TO 30 DAYS

31 TO 60 DAYS

61 TO 90 DAYS

91 TO 180 DAYS

181 to 395 DAYS

TOTAL

8 to 30 DAYS 31 to 60 DAYS 61 to 90 DAYS 91 to 180 DAYS 181 to 395 DAYS

JOHN WAYNE AIRPORT

In Thousands

%

$13,377 35.63%
12,486 33.25%
5,476 14.58%
6,209 16.54%

0 0.00%

0 0.00%
$37,548  100.00%

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
September 30, 2001

Issuers

COLONIAL PIPE CO
ASSOCIATES CORP NA |
L'OREAL USA INC 7
BOATMENS BANCSHARES 7
FORD MOTOR CREDIT |
PARTHENON RECEIVABLE FDG |
EXPLORER PIPELINE CO |
BNP PARIBAS NY |
BANK ONE |
BAVARIA GLB CORPORATION |

[C]0.18%

:| 0.22%

[ 0.23%
[ 045%
[ 056%
— Y
— )
—— T

| 0.67%

TRANSAMERICA FINANCIAL

] 0.80%,

ONEOK INC

| 0.9‘0%

CIT GROUP

11
T

.04%

BANK OF NEW YORK

11.12%

SOCIETE GENERALE/NY [

11.14%

CREDIT AGRICOLE INDOSUEZ/NY [

] 1.35%

TORONTO DOMINION BANK/NY [

]11.44%

GENERAL ELECTRIC CAP CORP [

] 1.46%

BEETHOVEN FUNDING CORP |

1 1.57%

HATTERAS FUNDING CORP

] 1.62%

GREENWICH TRI PARTY NON-GOVERNMENT [

| 1.80%:

SOUTHERN COMPANY

] 1.85%
|

AMSTERDAM FUNDING

] 1.89%

CANADIAN IMPERIAL BANK/NY

|
] 2.03%
|

FIRST TENNESSEE BANK

]2.26%

UBS AG STAMFORD

12.27%

COMMERZBANK AG/NY

12.27%

GENERAL MOTORS ACCEPTANCE CORP [

]12.68%

SYNDICATED LOAN FUNDING [

]12.70%

DEUTSCHE BANK NY

]12.74%

CONDUIT ASSET BACKED SECURITIES [

] 2.81%

AUTOBAHN FUNDING [

] 2.81%
;

SIGMA FINANCE INC [

]3.15%

EQUILON ENTERPRISES

] 3.28%

LOCKHART FUNDING

ALLIANT ENERGY RESOURCES

TANNEHILL CAPITAL CORP [

] 4.26%

0%

1%

2% 3%

Percent of Total Portfolio

5%




ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION
September 30, 2001

AMEREN CORP

FORD MOTOR CREDIT
L'OREAL USA INC

BAVARIA UNIVERSAL FUNDING
TANNEHILL CAPITAL CORP

ALLIANT ENERGY RESOURCES 1.01%

TORONTO DOMINION/NY

SWISS RE FINANCIAL PRODUCTS
BANK OF NEW YORK

ABN AMRO BANK

THREE RIVERS FUNDING
ASSOCIATES CORP NA

HATTERAS FUNDING CORP
TRANSAMERICA FINANCIAL
EXPLORER PIPELINE CO

BAVARIA GLB CORP

CONDUIT ASSET BACKED SECURITIES
Issuers EIFFEL FUNDING LLC 1.99%

GENERAL MOTORS ACCEPTANCE CORP 2.00%

FIRST UNION NATIONAL BANK

.01%

CROWN POINT CAPITAL CO
CREDIT AGRICOLE INDOSUEZ/NY
CHASE MANHATTAN BANK

CITIBANK NA 2.79%
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CONCORD MINUTEMEN CAPITAL |
BANK ONE !

GREENWICH TRI PARTY NON-GOVERNMENT ]
BANK OF NOVA SCOTIA ‘
EQUILON ENTERPRISES 1
UBS AG STAMFORD |
AUTOBAHN FUNDING ‘
BEETHOVEN FUNDING CORP |
KITTY HAWK FUNDING !
LOCKHART FUNDING 477%

SYNDICATED LOAN FUNDING 4.78%

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




