ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - BY FUND**
October 31, 2001

BANKERS' ACCEPTANCES
2.02%

U.S. GOVERNMENT AGENCIES

MONEY MARKET FUNDS 22.02%

8.09%

MEDIUM-TERM NOTES
10.03%

CERTIFICATES OF DEPOSIT
16.80%

COMMERCIAL PAPER

REPURCHASE AGREEMENTS 38.84%

2.20%

BEECEENR

MONEY MARKET FUND

In Thousands

U.S. GOVERNMENT AGENCIES $400,984
COMMERCIAL PAPER 707,063
REPURCHASE AGREEMENTS 40,000
CERTIFICATES OF DEPOSIT 305,791
MEDIUM-TERM NOTES 182,661
MONEY MARKET FUNDS 147,240
BANKERS' ACCEPTANCES 36,852
TOTAL $1,820,591

MEDIUM-TERM NOTES
15.57%

CERTIFICATES OF DEPOSIT
10.09%

U.S. GOVERNMENT AGENCIES
74.34%

OEN

EXTENDED FUND

In Thousands

U.S. GOVERNMENT AGENCIES $370,141
CERTIFICATES OF DEPOSIT 50,225
MEDIUM -TERM NOTES 77,506
TOTAL $497,872

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

** Calculated Based Upon Market Value at 10/31/2001




ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

October 31, 2001
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In Thousands

U.S. GOVERNMENT AGENCIES $771,124
COMMERCIAL PAPER 707,063
REPURCHASE AGREEMENTS 40,000
CERTIFICATES OF DEPOSIT 356,016
MEDIUM-TERM NOTES 260,168
MONEY MARKET FUNDS 147,240

BANKERS' ACCEPTANCES 36,852

TOTAL $2,318,463

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

** Calculated Based Upon Market Value at 10/31/2001




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

October 31, 2001

BANKERS'
MONEY MARKET ACCEPTANCES U.S. GOVERNMENT
FUNDS 1.47% AGENCIES
19.44%

6.839
% Il U-s. GOVERNMENT AGENCIES

MEDIUM-TERM NOTES [l covMERCIAL PAPER
14.76%
Il REPURCHASE AGREEMENTS
[l CERTIFICATES OF DEPOSIT
[] MEDIUM-TERM NOTES
TR O Il VONEY MARKET FUNDS
DEPOSIT Il BANKERS' ACCEPTANCES
19.24%

COMMERCIAL PAPER
34.85% —

REPURCHASE

AGREEMENTS
3.41%

In Thousands

$228,060
408,848
40,001
225,738
173,212
80,113

17,246

$1,173,218

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

** Calculated Based Upon Market Value at 10/31/2001




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

MATURITIES DISTRIBUTION AT COST
October 31, 2001
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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 $366,660 20.19% 1TO 7 DAYS $327,327 27.99%
8 TO 30 DAYS 567,669 31.26% 8 TO 30 DAYS 318,985 27.27%
31TO 60 DAYS 304,040 16.74% 31 TO 60 DAYS 147,381 12.60%
61 TO 90 DAYS 180,345 9.93% 61 TO 90 DAYS 99,727 8.53%
91 TO 180 DAYS 274,856 15.14% 91 TO 180 DAYS 216,487 18.51%
181 TO 395 DAYS 122,341 6.74% 181 TO 395 DAYS 59,615 5.10%
TOTAL $1,815,911 100.00% TOTAL $1,169,522 _ 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 October 31, 2001, Floating Rate Notes comprise 3.30% and 5.13% 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
October 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 $366,660 15.87%
Money Market Fund 8 TO 30 DAYS 567,669 24.57%
Money Market Fund 31 TO 60 DAYS 304,040 13.16% In Thousands %
Money Market Fund 61TO 90 DAYS 180,345 7.80%
Money Market Fund 91 TO 180 DAYS 274,856 11.89% 1TO 7 DAYS $327,327 27.99%
Money Market Fund 181 TO 395 DAYS 122,341 5.29% 8 TO 30 DAYS 318,985 27.27%
Extended Fund 1TO 7 DAYS 0 0.00% 31TO 60 DAYS 147,381 12.60%
Extended Fund 8 TO 30 DAYS 64,919 2.81% 61TO 90 DAYS 99,727 8.53%
Extended Fund 31TO 60 DAYS 64,838 2.81% 91 TO 180 DAYS 216,487 18.51%
Extended Fund 61TO 90 DAYS 0 0.00% 181 TO 395 DAYS 59,615 5.10%
Extended Fund 91 TO 180 DAYS 4,952 0.21%
Extended Fund 181 TO 395 DAYS 66,682 2.89%
Extended Fund 14 TO 18 MONTHS 40,742 1.76% TOTAL $1,169,522 100.00%
Extended Fund 19 TO 24 MONTHS 76,915 3.33%
Extended Fund 25 TO 30 MONTHS 129,771 5.62%
Extended Fund 31TO 36 MONTHS 45,979 1.99%
TOTAL $2,310,709 100.00%

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 October 31, 2001, Floating Rate Notes comprise 4.54% and 5.13% of the O.C. Investment Pool and Educational Investment Pool, respectively.




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL
PORTFOLIO COMPOSITION **

October 31, 2001
BANKERS'
ACCEPTANCES
MONEY MARKET 3.37%
FUNDS U.S. GOVERNMENT - U.S. GOVERNMENT AGENCIES
9.52% AGENCIES

0,
I Il COMMERCIAL PAPER
Il VONEY MARKET FUNDS
Il BANKERS' ACCEPTANCES

TOTAL

COMMERCIAL PAPER
33.76%

In Thousands

$20,137

12,742

3,595

1,273

$37,747

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

** Calculated Based Upon Market Value at 10/31/01




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST
October 31, 2001

40%
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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

%

$6,577 17.48%
13,990 37.18%
4,942 13.13%
9,444 25.10%
2,674 7.11%

0 0.00%
$37,627 _ 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
October 31, 2001

PARTHENON RECEIVABLE FDG [ 7] 0.35%
BOATMENS BANCSHARES :| 0.43%
BARTON CAPITAL CORP :| 0.43%
FORD MOTOR CREDIT :| 0.53%
EXPLORER PIPELINE CO :| 0.60%
BANK ONE :| 0.64% |

TRANSAMERICA FINANCIAL 10.77% :

DEUTSCHE BANK NY ] O.8d%

CIT GROUP ] 1.00%

MORIARTY LLC ] 1.07%

MERCK & CO INC ]1.16%

SIGMA FINANCE INC ]1.29%

EQUILON ENTERPRISES ]1.37%

GENERAL ELECTRIC CAP CORP ] 1.41%

PFIZER INC ] 1.42%

Issuers TORONTO DOMINION BANK/NY ] 1.59%

|
|
|
I
|
|
BREEDS HILL CAPITAL CO ] 1.43% :
|
|
|
|

GREENWICH TRI PARTY NON-GOVERNMENT ]1.73%

TWIN TOWERS INC ] 1.89%

SOCIETE GENERALE/NY

I
] 1.96%
|

FIRST TENNESSEE BANK ]12.17%

COMMERZBANK AG/NY ]12.17%

UBS AG STAMFORD ]2.18%

MOAT FUNDING LLC ] 2.45%

GENERAL MOTORS ACCEPTANCE CORP ] 2.56%

SYNDICATED LOAN FUNDING ] 2.59%

CREDIT AGRICOLE INDOSUEZ/NY ] 2.59%

CONDUIT ASSET BACKED SECURITIES ] 2.70%

ALLIANT ENERGY RESOURCES ] 2.86%

CANADIAN IMPERIAL BANK/NY ] 3.43%

AQUINAS FUNDING LLC ] 3.44%

LOCKHART FUNDING ] 4.57%

AUTOBAHN FUNDING ]4.75%

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

Percent of Total Portfolio




ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION
October 31, 2001

TORONTO DOMINION/NY
FORD MOTOR CREDIT
AMSTERDAM FUNDING CORP

BREEDS HILL CAPITAL CO

MOAT FUNDING LLC

ALLIANT ENERGY RESOURCES

SALOMON SMITH BARNEY HLDGS

CROWN POINT CAPITAL CO

ASSOCIATES CORP NA

CANADIAN IMPERIAL BANK/NY

BANK ONE

AUTOBAHN FUNDING

TRANSAMERICA FINANCIAL

SHEFFIELD RECEIVABLE

GENERAL MOTORS ACCEPTANCE CORP
Issuers

LEXINGTON PARKER CAPITAL

TWIN TOWERS INC

CHASE MANHATTAN BANK

CITIBANK NA

FOUR WINDS FUNDING CORP

3.39%

GREENWICH TRI PARTY NON-GOVERNMENT

3.41%

FIRST UNION NATIONAL BANK
UBS AG STAMFORD

CONCORD MINUTEMEN CAPITAL

BEETHOVEN FUNDING CORP 417%
LOCKHART FUNDING
CREDIT AGRICOLE INDOSUEZ/NY

CONDUIT ASSET BACKED SECURITIES

BANK OF NOVA SCOTIA

SYNDICATED LOAN FUNDING 511%

0% 1% 2% 3% 4% 5% 6%
Percent of Total Portfolio

NOTE: See noncompliance report summary for issuers over 5%




