ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - BY FUND**
July 31, 2001

BANKERS' ACCEPTANCES

5.22% U.S. GOVERNMENT AGENCIES

13.02%

MONEY MARKET FUNDS
0.52%

COMMERCIAL PAPER
38.75%

MEDIUM-TERM NOTES
13.03%

REPURCHASE AGREEMENTS
2.28%

CERTIFICATES OF DEPOSIT
27.18%

BEECEEN

MONEY MARKET FUND

In Thousands

U.S. GOVERNMENT AGENCIES $228,086
COMMERCIAL PAPER 679,080
REPURCHASE AGREEMENTS 40,001
CERTIFICATES OF DEPOSIT 476,244
MEDIUM-TERM NOTES 228,274
MONEY MARKET FUNDS 9,196
BANKERS' ACCEPTANCES 91,391
TOTAL $1,752,272

MEDIUM-TERM NOTES
21.47%

CERTIFICATES OF DEPOSIT
14.51%
U.S. GOVERNMENT AGENCIES
64.02%

OEn

EXTENDED FUND

In Thousands

U.S. GOVERNMENT AGENCIES $311,157
CERTIFICATES OF DEPOSIT 70,530
MEDIUM -TERM NOTES 104,342
TOTAL $486,029

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

** Calculated Based Upon Market Value at 7/31/2001




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **
July 31, 2001

U.S. GOVERNMENT
AGENCIES
24.09%

MONEY MARKET FUNDS BANKERS' ACCEPTANCES In Thousands

0.41% 4.08%

MEDIUM-TERM NOTES - U.S. GOVERNMENT AGENCIES $539,243

14.86%
COMMERCIAL PAPER 679,080

REPURCHASE AGREEMENTS 40,001

I
=
- CERTIFICATES OF DEPOSIT 546,774
]
I
I

MEDIUM-TERM NOTES 332,616

CERTIFICATES OF MONEY MARKET FUNDS 9,196
DEPOSIT

24.43% BANKERS' ACCEPTANCES 91,391

COMMERCIAL PAPER

30.34% TOTAL $2,238.301
REPURCHASE —$2,238,301
AGREEMENTS

1.79%

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

** Calculated Based Upon Market Value at 7/31/2001




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

July 31, 2001
MONEY MARKET BANKERS'
FUNDS ACCEPTANCES U.S. GOVERNMENT
In Thousands
0.49% 4.06% AGENCIES
19.06%
MEDIUM-TERM NOTES Il U-s. GOVERNMENT AGENCIES $255,025
18.48%

Il COMMERCIAL PAPER 483,174

Il REPURCHASE AGREEMENTS 40,001

[l CERTIFICATES OF DEPOSIT 251,639

[] MEDIUM-TERM NOTES 247,231

Il VONEY MARKET FUNDS 6,507

CERTIFICATES OF Il BANKERS' ACCEPTANCES 54,366

DEPOSIT
18.81%
COMMERCIAL PAPER UL 51,357,943
REPURCHASE o
36.11%
AGREEMENTS
2.99%

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

** Calculated Based Upon Market Value at 7/31/2001




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

MATURITIES DISTRIBUTION AT COST
July 31, 2001

30%

25%

20% + - - — -

15% + — - -

10%

5% 1 — - -

0%

1to 7 DAYS

8 to 30 DAYS

31 to 60 DAYS

61 to 90 DAYS

91 to 180 DAYS

181 to 395 DAYS

[ ]

O.C. INVESTMENT POOL

MONEY MARKET FUND

In Thousands %

1TO 7 DAYS $276,212 15.79%
8 TO 30 DAYS 454,135 25.96%
31 TO 60 DAYS 352,770 20.16%
61 TO 90 DAYS 250,970 14.35%
91 TO 180 DAYS 138,308 7.91%
181 TO 395 DAYS 276,938 15.83%
TOTAL $1,749,333 100.00%

O.C. EDUCATIONAL
INVESTMENT POOL

In Thousands

1TO 7 DAYS $179,146
8 TO 30 DAYS 252,090
31 TO 60 DAYS 356,673
61 TO 90 DAYS 136,012
91 TO 180 DAYS 188,212
181 TO 395 DAYS

TOTAL

%

13.42%
18.89%
26.73%
10.19%
14.10%
16.67%

222,509

$1,334,642 _ 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 July 31, 2001, Floating Rate Notes comprise 5.72% and 4.50% of the O.C. Money Market Fund and Educational Investment Pool, respectively.




X X * ) © % %
111111
333333

999999
11111

3333333
dddddd

= " 2 % % %
S g 8 & ¢ ¢ ¢
© < = °

3333333

© 2
o o e o o o 2
TTTTTTT
1111111

%

7

X X 2 2 % % %
0000000
22222




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS

MATURITIES DISTRIBUTION AT COST
July 31, 2001

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 $276,212 12.37%
Money Market Fund 8 TO 30 DAYS 454,135 20.33%
Money Market Fund 31 TO 60 DAYS 352,770 15.80% In Thousands %
Money Market Fund 61TO 90 DAYS 250,970 11.24%
Money Market Fund 91 TO 180 DAYS 138,308 6.19% 1TO 7 DAYS $179,146 13.42%
Money Market Fund 181 TO 395 DAYS 276,938 12.40% 8 TO 30 DAYS 252,090 18.89%
Extended Fund 1TO 7 DAYS 0 0.00% 31TO 60 DAYS 356,673 26.73%
Extended Fund 8 TO 30 DAYS 19,988 0.90% 61TO 90 DAYS 136,012 10.19%
Extended Fund 31TO 60 DAYS 71,844 3.22% 91 TO 180 DAYS 188,212 14.10%
Extended Fund 61TO 90 DAYS 0 0.00% 181 TO 395 DAYS 222,509 16.67%
Extended Fund 91 TO 180 DAYS 50,000 2.24%
Extended Fund 181 TO 395 DAYS 88,227 3.95%
Extended Fund 14 TO 18 MONTHS 0 0.00% TOTAL $1,334,642 100.00%
Extended Fund 19 TO 24 MONTHS 118,614 5.31%
Extended Fund 25 TO 30 MONTHS 60,848 2.72%
Extended Fund 31TO 36 MONTHS 74,456 3.33%
TOTAL $2,233,310 100.00%

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 July 31, 2001, Floating Rate Notes comprise 5.14% and 4.50% of the O.C. Investment Pool and Educational Investment Pool, respectively.




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **
July 31, 2001

MONEY MARKET FUNDS
14.13%

Il U-s. GOVERNMENT AGENCIES
U.S. GOVERNMENT AGENCIES
45.24%

Il COMMERCIAL PAPER
MEDIUM-TERM NOTES

8.31%

[] MEDIUM-TERM NOTES

Il VONEY MARKET FUNDS

TOTAL

COMMERCIAL PAPER
32.32%

In Thousands

$16,899

12,075

3,103

5,280

$37,357

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

** Calculated Based Upon Market Value at 7/31/01




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST
July 31, 2001

50%
JOHN WAYNE AIRPORT
45% -
In Thousands %
40% - 1TO 7 DAYS $8,260 22.16%
o/
35% 8 TO 30 DAYS 9,181 24.63%
30% R ittt I e e
31 TO 60 DAYS 17,382 46.62%
25% -
61 TO 90 DAYS (1] 0.00%
20% -
15% -| 91 TO 180 DAYS 2,457 6.59%
10% |
181 to 395 DAYS 0 0.00%
5% -
TOTAL $37,280 100.00%
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
July 31, 2001

ASSOCIATES CORP NA [T 0.22%
GENERAL RE CORPORATION [ 0.27%
COLONIAL PIPE CO [] 0.36%
MONSANTO COMPANY [ 0.44%
BOATMENS BANCSHARES [] 0.45%
WISCONSON GAS COMPANY [] 0.48%
FORD MOTOR CREDIT [ 0.56%
GANNETT CO [ 0.66%
BANK ONE [ 0.66%
LEXINGTON PARKER CAPITAL [ 0.67%
BAVARIA GLB CORPORATION [ 0.72%
TRANSAMERICA FINANCIAL [ ]0.80%,

VOLKSWAGEN OF AMERICA | ]10.89%

I I I
I I I
DEXIA BANK ] 0.89% ] ] ]

NORTHERN ILLINOIS GAS COMPANY | 10.92% [ ! !
KBC COMMERCIAL PAPER TRUST | 10.94% } } }
COUNTRYWIDE HOME LOANS | ] 0.99% ! ! !

I I I

I I I

I I I

I I I

I I I

DUKE ENERGY CORPORATION | —11.07%

DEUTSCHE BANK NY : 11.12%
CANADIAN IMPERIAL BANK/NY 11.12%

SOUTHERN COMPANY : ]11.23%

LIBERTY STREET FUNDING CO [ ] 1.29%
Issuers GENERAL ELECTRIC CAP CORP 11.44%

|
B, |

CIT GROUP 11.71% |
|

|

CONDUIT ASSET BACKED SECURITIES | 11.73%

I I
I I
I I
| |
TANNEHILL CAPITAL CO | 11.74% | [ [
TOYOTA MOTOR CREDIT CORP [ 11.79%, } }
SIGMA FINANGE INC [ 11.79%! ! !

i i

I I

I I

I I

I I

LOCKHART FUNDING ; 11.79%
GREENWICH TRI PARTY NON-GOVERNMENT | | 1.79%:
L'OREAL USA INC 12.01%

ALLIANT ENERGY RESOURCES : —12.11%

ONEOK INC 12.23%

SOCIETE GENERALE/NY | : ] 2.24%

I
F |
CREDIT AGRICOLE INDOSUEZ/NY 12.46% [
SYNDICATED LOAN FUNDING ]12.68% ;

I

|

|

i

B, |
BANK OF NEW YORK : : 12.77% | !
AUTOBAHN FUNDING 12.97% |
|

|

i

|

|

BAYERISCHE HYPO VEREINSBANK/NY | ]13.13%

COMMERZBANK AG/NY : 13.15%

TORONTO DOMINION BANK/NY | ] 3.54%
GENERAL MOTORS ACCEPTANCE CORP ] 3.56%

UBS AG STAMFORD | ]14.03%

EQUILON ENTERPRISES | ]14.03%

FIRST TENNESSEE BANK | ] 4.05%

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

Percent of Total Portfolio




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

July 31, 2001

Issuers

GALLEON CAPITAL CORP
FORD MOTOR CREDIT
SHERWIN WILLIAMS CO
HATTERAS FUNDING CORP
HITACHI AMERICA CAPITAL |

0.30%

ALLIANT ENERGY RESOURCES
GANNETT CO |

SWISS RE FINANCIAL PRODUCTS |
BANK OF NEW YORK

TWIN TOWERS

ABN AMRO BANK

ASSOCIATES CORP NA
VOLKSWAGEN OF AMERICA

CONDUIT ASSET BACKED SECURITIES §
COUNTRYWIDE HOME LOANS
TRANSAMERICA FINANCIAL |

KBC COMMERCIAL PAPER TRUST
EXPLORER PIPELINE CO |

BAVARIA GLB CORP |

WALGREEN CO

GENERAL MOTORS ACCEPTANCE CORP
FIRST UNION NATIONAL BANK
TANNEHILL CAPITAL CORP
BEETHOVEN FUNDING CORP
BAYERISCHE HYPO VEREINSBANK/NY |
CHASE MANHATTAN BANK |

EQUILON ENTERPRISES

CREDIT AGRICOLE INDOSUEZ/NY
GREENWICH TRI PARTY NON-GOVERNMENT
SOUTHERN COMPANY

UBS AG STAMFORD |

AUTOBAHN FUNDING

L'OREAL USA INC

SOCIETE GENERALE/NY
COMMERZBANK AG/NY

LOCKHART FUNDING

BANK ONE |

SYNDICATED LOAN FUNDING
TORONTO DOMINION/NY
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