ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - BY FUND**
February 28, 2002

MONEY MARKET FUND
BANKERS' ACCEPTANCES
3.48%
U.S. GOVERNMENT AGENCIES In Thousands
MONEY MARKET FUNDS 20.12%
6.69% [l U-s. GOVERNMENT AGENCIES $346,724
[ COMMERCIAL PAPER 681,453
MEDIUM-TERM NOTES
3.48% [ REPURCHASE AGREEMENTS 40,000
[l CERTIFICATES OF DEPOSIT 419,694
CERTIFICATES OF DEPOSIT [ wepium-TERM NOTES 50,000
24.36%
COMMERCIAL PAPER [l MONEY MARKET FUNDS 115,277
REPURCHASE AGREEMENTS 39.55%
2-3‘2% [l BANKERS' ACCEPTANCES 59,842
[OTAL 51,722,090

EXTENDED FUND

MEDIUM-TERM NOTES

30.00% In Thousands

[l U-s. GOVERNMENT AGENCIES $449,125
[] mEeDIUM -TERM NOTES 192,473
TOTAL $641,508

U.S. GOVERNMENT AGENCIES
70.00%

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

** Calculated Based Upon Market Value at 2/28/2002

Agreed to Investment Pool Composition worksheet and footed to 100%




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **
February 28, 2002

BANKERS' ACCEPTANCES In Thousands

MONEY MARKET FUNDS 2.53%

4.87%

U.S. GOVERNMENT [l Us GOVERNMENT AGENCIES $795,849
MEDIUM-TERM NOTES

Py AGENCIES
R S [l covmMERCIAL PAPER 681,453
[l REPURCHASE AGREEMENTS 40,000
[l CERTIFICATES OF DEPOSIT 419,694
CERTIFICATES OF
DEPOSIT [] MEDIUM-TERM NOTES 252,473
17.75%
[l VONEY MARKET FUNDS 115,277
[l BANKERS' ACCEPTANCES 59,842
REPURCHASE TOTAL __$2,364,588
AGREEMENTS

COMMERCIAL PAPER

0,
1.69% 28.82%

Investment Composition Is In Compliance With The Orange County Treasurer's Investment Policy Statement
** Calculated Based Upon Market Value at 2/28/2002

Agreed to Investment Pool Composition worksheet and footed to 100%




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

February 28, 2002

MONEY MARKET BANKERS'
FUNDS ACCEPTANCES U.S. GOVERNMENT

6.84% 0.96% AGENCIES

20.73%

MEDIUM-TERM NOTES

6.83%
Il U-s. GOVERNMENT AGENCIES

Il covMVERCIAL PAPER
CEREEE:;ES OF [l REPURCHASE AGREEMENTS
23.02% [l CERTIFICATES OF DEPOSIT
[ MEDIUM-TERM NOTES
Il VONEY MARKET FUNDS
Il GANKERS' ACCEPTANCES

COMMERCIAL PAPER

TOTAL
39.05%

REPURCHASE
AGREEMENTS
2.57%

In Thousands

$322,584
607,778
40,000
358,190
106,258
106,459

14,982

$1,556,251

Investment Composition Is In Compliance With The Orange County Treasurer's Investment Policy Statement
** Calculated Based Upon Market Value at 2/28/2002

Agreed to Educational Investment Pool Composition worksheet and footed to 100%




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

MATURITIES DISTRIBUTION AT COST
February 28, 2002

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
0O.C. INVESTMENT POOL O.C. EDUCATIONAL
MONEY MARKET FUND INVESTMENT POOL
In Thousands % In Thousands %
1TO 7 DAYS $419,367 24.40% 1TO 7 DAYS $421,195 27.09%
8 TO 30 DAYS 539,821 31.41% 8 TO 30 DAYS 393,143 25.29%
31TO 60 DAYS 286,656 16.68% 31 TO 60 DAYS 268,450 17.27%
61 TO 90 DAYS 220,055 12.80% 61 TO 90 DAYS 242,360 15.59%
91 TO 180 DAYS 203,758 11.86% 91 TO 180 DAYS 106,066 6.82%
181 TO 395 DAYS 48,968 2.85% 181 TO 395 DAYS 123,370 7.94%
TOTAL $1,718,625 _ 100.00% TOTAL $1,554,584  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 28, 2002, Floating Rate Notes comprise 3.49% and 3.86% of the O.C. Money Market Fund and Educational Investment Pool, respectively.

Agreed to Maturities Distrhbution worksheet




ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - EXTENDED FUND

MATURITIES DISTRIBUTION AT COST
February 28, 2002

40%
0.C. INVESTMENT POOL
EXTENDED FUND
35% -
In Thousands %
30% -
1TO 6 MOS $231,666  36.12%
25% ~ 7 TO 13 MOS 40,742 6.35%
20% - 14 TO 18 MOS 76,915  11.99%
15% | 19 TO 24 MOS 30,559  4.77%
25 TO 30 MOS 173,444  27.04%
10% -
31 TO 36 MOS 88,062 13.73%
5% -
TOTAL $641,388  100.00%
0%
1 to 6 MOS 7 to 13 MOS 14 to 18 MOS 19 to 24 MOS 25 to 30 MOS 31 to 36 MOS

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 28, 2002, Floating Rate Notes comprise 24.95% of the O.C. Extended Fund

Agreed to Maturities Distrhbution worksheet




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS
MATURITIES DISTRIBUTION AT COST

February 28, 2002

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 $419,367 17.77%
Money Market Fund 8 TO 30 DAYS 539,821 22.87%
Money Market Fund 31 TO 60 DAYS 286,656 12.15% In Thousands %
Money Market Fund 61TO 90 DAYS 220,055 9.32%
Money Market Fund 91 TO 180 DAYS 203,758 8.63% 1TO 7 DAYS $421,195 27.09%
Money Market Fund 181 TO 395 DAYS 48,968 2.08% 8 TO 30 DAYS 393,143 25.29%
Extended Fund 1TO 7 DAYS 0 0.00% 31TO 60 DAYS 268,450 17.27%
Extended Fund 8 TO 30 DAYS 125,000 5.30% 61TO 90 DAYS 242,360 15.59%
Extended Fund 31TO 60 DAYS 4,952 0.21% 91 TO 180 DAYS 106,066 6.82%
Extended Fund 61TO 90 DAYS 35,032 1.48% 181 TO 395 DAYS 123,370 7.94%
Extended Fund 91 TO 180 DAYS 66,681 2.82%
Extended Fund 181 TO 395 DAYS 40,742 1.73%
Extended Fund 14 TO 18 MONTHS 76,915 3.26% TOTAL $1,554 584 100.00%
Extended Fund 19 TO 24 MONTHS 30,559 1.30%
Extended Fund 25 TO 30 MONTHS 173,444 7.35%
Extended Fund 31TO 36 MONTHS 88,062 3.73%
TOTAL $2,360,012 100.00%

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 February 28, 2002, Floating Rate Notes comprise 9.32% and 3.86% of the O.C. Investment Pool and Educational Investment Pool, respectively.

Agreed to Maturities Distrhbution worksheet




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **
February 28, 2002

MONEY MARKET
FUNDS
12.49%

U.S. GOVERNMENT
AGENCIES
44.17% Il U-s. GOVERNMENT AGENCIES

MEDIUM-TERM NOTES

3.97% Il COMMERCIAL PAPER

[] MEDIUM-TERM NOTES

Il VONEY MARKET FUNDS

TOTAL

COMMERCIAL PAPER
39.37%

In Thousands

$16,767

14,941

1,508

4,742

$37,958

Investment Composition Is In Compliance With The Orange County Treasurer's Investment Policy Statement
** Calculated Based Upon Market Value at 2/28/02

Agreed to John Wayne Airport Investment Pool Composition worksheet and footed to 100%




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST
February 28, 2002

30%

25% -

20% -

15% -

10% -

5% -

0% -

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

%

$9,819 25.89%
9,663 25.47%
9,019 23.78%
7,966 21.00%
1,465 3.86%

0 0.00%
$37,932 __ 100.00%

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

Agreed to Maturities Distribution worksheet




ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - ISSUER CONCENTRATION
February 28, 2002

Issuers

DELAWARE FUNDING CORP 0.42%

FIRST TENNESSEE BANK

BANK NOVA SCOTIA/NY

EIFFEL FUNDING LLC

1.39%

BAVARIA GLB CORP 1.48%

GREENWICH TRI PARTY NON-GOVERNMENT 1.69%

BAYERISCHE HYPO VEREINSBANK/NY 1.73%

SOCIETE GENERALE/NY 1%

- - — = = — = — == — — = — = — — — — —

WELLS FARGO BANK CORP 2.07%

MORIARTY LLC

UBS AG STAMFORD

HATTERAS FUNDING CORP

CANADIAN IMPERIAL BANK/NY

TORONTO DOMINION BANK/NY

SYNDICATED LOAN FUNDING

TANNEHILL CAPITAL CO LLC

CHASE MANHATTAN USA

CREDIT AGRICOLE INDOSUEZ/NY

CROWN POINT CAPITAL COMPANY

MOAT FUNDING LLC

CONDUIT ASSET BACKED SECURITIES

AUTOBAHN FUNDING

GENERAL ELECTRIC CAPITAL CORP

SIGMA FINANCE INC

4.44%

LOCKHART FUNDING

4.64%

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

5%




ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

February 28, 2002

DELAWARE FUNDING CORP

FIRST UNION NATIONAL BANK

BAVARIA GLB CORP |

CREDIT AGRICOLE INDOSUEZ/NY
TANNEHILL CAPITAL CO LLC

LEXINGTON PARKER CAPITAL

ASPEN FUNDING CORP |

GANNETT CO

CANADIAN IMPERIAL BANK/NY |

BANK ONE

BEETHOVEN FUNDING CORP |

CONCORD MINUTEMEN CAPITAL

LIBERTY STREET FUNDING CO |

ASSET PORTFOLIO FUNDING §

PREFERRED RECEIVABLES FUNDING CORP
BARTON CAPITAL CORP

CHASE MANHATTAN USA

GENERAL ELECTRIC CAPITAL CORP §
Issuers EIFFEL FUNDING LLC
SOCIETE GENERALE/NY

DEUTSCHE BANK/NY

CONDUIT ASSET BACKED SECURITIES
GREENWICH TRI PARTY NON-GOVERNMENT
BAYERISCHE LANDESBANK/NY

BANK NOVIA SCOTIA/NY |

ALBIS CAPITAL CORP |

UBS AG STAMFORD

SALOMON SMITH BARNEY HOLDINGS |
SIGMA FINANCE INC

WELLS FARGO BANK CORP

FIRST TENNESSEE BANK

TORONTO DOMINION/NY |

MOAT FUNDING LLC §

SYNDICATED LOAN FUNDING
LOCKHART FUNDING

AUTOBAHN FUNDING |

4.40%
4.43%

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

5%






