ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - BY FUND**
March 31, 2002

MONEY MARKET FUND
U.S. TREASURIES

0
BANKERS' ACCEPTANCES 2.78%

4.95%

U.S. GOVERNMENT AGENCIES In Thousands
14.38%

MONEY MARKET FUNDS [] us. TREASURIES $44,828
6.20%
[l U-s. GOVERNMENT AGENCIES 232,136
MEDIUM-TERM NOTES
S0 [l coMMERCIAL PAPER 643,656
[l REPURCHASE AGREEMENTS 30,000
[ CERTIFICATES OF DEPOSIT 423,469
] ™EeDIUM-TERM NOTES 60,000
COMMERCIAL PAPER
39.88%

CERTIFICATES OF DEPOSIT __— Il MONEY MARKET FUNDS 200165

26.23%
. [l BANKERS ACCEPTANCES 79,847

1.86%

TOTAL 31,614,100

EXTENDED FUND

MEDIUM-TERM NOTES

In Thousands
29.82%

U.S. GOVERNMENT AGENCIES $485,136
[l REPURCHASE AGREEMENTS 30,000
] mebium -TERM NOTES 218,945
—_ U.S. GOVERNMENT AGENCIES
66.00% TOTAL $734,081
REPURCHASE AGREEMENTS -

4.09%

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

** Calculated Based Upon Market Value at 3/31/2002



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **
March 31, 2002

U.S. TREASURIES

BANKERS' ACCEPTANCES 1.91%

3.40%

U.S. GOVERNMENT
AGENCIES
30.55%

MONEY MARKET FUNDS
4.27%

MEDIUM-TERM NOTES
11.88%

CERTIFICATES OF/
DEPOSIT
18.03%
REPURCHASE/
AGREEMENTS

\COMMERCIAL PAPER

27.41%

2.55%

[]
I

BEECEEN

In Thousands

U.S. TREASURIES $44,828
U.S. GOVERNMENT AGENCIES $717,271
COMMERCIAL PAPER 643,656
REPURCHASE AGREEMENTS 60,000
CERTIFICATES OF DEPOSIT 423,469
MEDIUM-TERM NOTES 278,946
MONEY MARKET FUNDS 100,165
BANKERS' ACCEPTANCES 79,847
TOTAL $2,348,182

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

** Calculated Based Upon Market Value at 3/31/2002




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

March 31, 2002

MONEY MARKET FUNDS U.S. TREASURIES
3.51% 3.43%

U.S. GOVERNMENT AGENCIES
23.91%

MEDIUM-TERM NOTES
8.17%

[ ] u.s. TREASURIES

CERTIFICATES OF DEPOSIT
21.20%

Il u-s. GOVERNMENT AGENCIES
Il COMMERCIAL PAPER

CERTIFICATES OF DEPOSIT

MONEY MARKET FUNDS

=
[] MEDIUM-TERM NOTES
|

TOTAL

—  COMMERCIAL PAPER
39.78%

In Thousands

$49,841

347,560

578,089

308,066

118,679

51,061

$1,453,296

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

** Calculated Based Upon Market Value at 3/31/2002




ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST

March 31, 2002

35%

30%

25%

20%

15% +

10%

5%

0% T T

1to 7 DAYS 8to 30 DAYS 31to 60 DAYS 61 to 90 DAYS 91 to 180 DAYS
O.C. INVESTMENT POOL O.C. EDUCATIONAL
MONEY MARKET FUND INVESTMENT POOL
In Thousands % In Thousands %
1TO 7 DAYS $160,216 9.95% 1TO 7 DAYS $231,923 15.97%
8 TO 30 DAYS 480,238 29.82% 8 TO 30 DAYS 451,693 31.10%
31 TO 60 DAYS 492,797 30.59% 31 TO 60 DAYS 400,440 27.57%
61 TO 90 DAYS 249,004 15.46% 61 TO 90 DAYS 145,157 9.99%
91 TO 180 DAYS 179,369 11.14% 91 TO 180 DAYS 70,648 4.86%
181 TO 395 DAYS 48,968 3.04% 181 TO 395 DAYS 152,641 10.51%
TOTAL $1,610,592 100.00% TOTAL $1,452,502 100.00%

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 March 31, 2002, Floating Rate Notes comprise 3.73% and 4.13% of the O.C. Money Market Fund and Educational Investment Pool, respectively.




ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - EXTENDED FUND

MATURITIES DISTRIBUTION AT COST
March 31, 2002

40%

35% -+

30% -

25% +

20% +

15% A

10% +

5% A

0% -

1to 6 MOS

7 to 13 MOS 14 to 18 MOS 19 to 24 MOS 25to 30 MOS 31to 36 MOS

O.C. INVESTMENT POOL
EXTENDED FUND

1TO 6 MOS

7 TO 13 MOS

14 TO 18 MOS

19 TO 24 MOS

25 TO 30 MOS

31 TO 36 MOS

TOTAL

In Thousands

%

$261,666  35.49%
70,236 9.53%
76,915  10.43%
30,559 4.15%
151,268  20.52%
146,537  19.88%
$737,181 100.00%

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 March 31, 2002, Floating Rate Notes comprise 21.71% of the O.C. Extended Fund




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

March 31, 2002

35%

30% A

25%

20%

15% -

10% -

5%

0%

1to 7 DAYS 8to 30 DAYS 31to 60 DAYS 61to 90 DAYS 91 to 180 DAYS 181 to 395 DAYS 14 to 18 MOS 19 to 24 MOS 25 to 30 MOS 31to 36 MOS
O.C. INVESTMENT POOL O.C. EDUCATIONAL
INVESTMENT POOL
In Thousands %
Money Market Fund 1TO 7 DAYS $160,216 6.82%
Money Market Fund 8 TO 30 DAYS 480,238 20.45%
Money Market Fund 31 TO 60 DAYS 492,797 20.99% In Thousands %
Money Market Fund 61 TO 90 DAYS 249,004 10.61%
Money Market Fund 91 TO 180 DAYS 179,370 7.64% 1TO 7 DAYS $231,923 15.97%
Money Market Fund 181 TO 395 DAYS 48,968 2.09% 8 TO 30 DAYS 451,693 31.10%
Extended Fund 1TO 7 DAYS 30,000 1.28% 31 TO 60 DAYS 400,440 27.57%
Extended Fund 8 TO 30 DAYS 54,952 2.34% 61 TO 90 DAYS 145,157 9.99%
Extended Fund 31 TO 60 DAYS 35,032 1.49% 91 TO 180 DAYS 70,648 4.86%
Extended Fund 61 TO 90 DAYS 75,000 3.20% 181 TO 395 DAYS 152,641 10.51%
Extended Fund 91 TO 180 DAYS 66,681 2.84%
Extended Fund 181 TO 395 DAYS 70,236 2.99%
Extended Fund 14 TO 18 MONTHS 76,915 3.28% TOTAL $1,452,502 100.00%
Extended Fund 19 TO 24 MONTHS 30,559 1.30%
Extended Fund 25 TO 30 MONTHS 151,268 6.44%
Extended Fund 31 TO 36 MONTHS 146,537 6.24%
TOTAL $2,347,773 100.00%

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 March 31, 2002, Floating Rate Notes comprise 9.37% and 4.13% of the O.C. Investment Pool and Educational Investment Pool, respectively.




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **
March 31, 2002

MONEY MARKET

FUNDS U.S. GOVERNMENT
12.71% AGENCIES
43.87% Il u-s. GOVERNMENT AGENCIES

MEDIUM-TERM NOTES
3.95%

Il COMMERCIAL PAPER

[] MEDIUM-TERM NOTES

Il MONEY MARKET FUNDS

TOTAL

COMMERCIAL PAPERJ
39.47%

In Thousands

$16,671

14,999

1,502

4,828

$38,000

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

** Calculated Based Upon Market Value at 3/31/02




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST
March 31, 2002

45%

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

TOTAL

1to 7 DAYS

81to 30 DAYS 31to 60 DAYS 61 to 90 DAYS 91 to 180 DAYS 181 to 395 DAYS

JOHN WAYNE AIRPORT

In Thousands

%

$6,324 16.65%
15,543 40.93%
11,956 31.48%
4,155 10.94%

0 0.00%

0 0.00%
$37,978  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
March 31, 2002

Issuers

GREENWICH TRI PARTY NON-GOVERNMENT — 255%

CONDUIT ASSET BACKED SECURITIES _ 331%

GENERAL ELECTRIC CAPITAL CORP

BANK OF AMERICA CORP

CANADIAN IMPERIAL BANK/NY — 1.07%
GALAXY FUNDING INC _ 1.27%
LEXINGTON PARKER CAPITAL — 1.28%

GANNETT CO — 1.33%
— 212%
WESTDEUTSCHE LANDESBANK/NY — 2.13%

FIRST TENNESSEE BANK — 2.13%

SOCIETE GENERALE/NY — 2.14%
AUTOBAHN FUNDING — 224%
TORONTO DOMINION BANK/NY _ 255%

SYNDICATED LOAN FUNDING _ 2.55%

MORIARTY LLC

L o
CHASE MANHATTAN USA _ 277%
AL capmaL co [ s 2

voar runorn .| ] o
UBS AG STAMFORD —4.27%
CROWN POINT CAPITAL COMPANY — ad5%
sionn rivance v | .
—A.GS%

LOCKHART FUNDING

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

Percent of Total Portfolio

6%




EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

ORANGE COUNTY TREASURER - TAX COLLECTOR

March 31, 2002

Issuers

LEXINGTON PARKER CAPITAL

ALBIS CAPITAL CORP

GANNETT CO

CROWN POINT CAPITAL CO

CONCORD MINUTEMEN CAPITAL

BAVARIA GLB CORP

SALOMON SMITH BARNEY HOLDINGS

BARTON CAPITAL CORP

CHASE MANHATTAN USA

UBS AG STAMFORD

MOTIVA ENTERPRISES LLC

TORONTO DOMINION/NY

SOCIETE GENERALE/NY

CREDIT AGRICOLE INDOSUEZ/NY

TANNEHILL CAPITAL CO LLC

WELLS FARGO BANK CORP

SIGMA FINANCE INC

FIRST TENNESSEE BANK

CONDUIT ASSET BACKED SECURITIES

EIFFEL FUNDING LLC

3.8

BANK NOVIA SCOTIA/NY

9%

3.99%

GENERAL ELECTRIC CAPITAL CORP

SYNDICATED LOAN FUNDING

LOCKHART FUNDING

4.59%

AUTOBAHN FUNDING

.61%

MOAT FUNDING LLC

5.29%

0%

Percent of Total Portfolio

1% 2% 3% 4%

5%

6%

NOTE: See noncompliance report summary for issuers over 5%






