
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - BY FUND**
June 30, 2002

MONEY MARKET FUND

In Thousands

U.S. GOVERNMENT AGENCIES $174,860

BANKERS' ACCEPTANCES 104,914

REPURCHASE AGREEMENTS 60,000

COMMERCIAL PAPER 636,258

CERTIFICATES OF DEPOSIT 460,150

MONEY MARKET FUNDS 121,872

MEDIUM TERM NOTES 85,000

TOTAL $1,643,054

EXTENDED FUND

In Thousands

U.S. GOVERNMENT AGENCIES $516,470

MEDIUM -TERM NOTES 214,321

TOTAL $730,791

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

** Calculated Based Upon Market Value at 6/30/2002

CERTIFICATES OF DEPOSIT
28.01%

MONEY MARKET FUNDS 
7.42%

U.S. GOVERNMENT AGENCIES
10.64%

MEDIUM-TERM NOTES
5.17%

BANKERS'  ACCEPTANCES
6.39%

REPURCHASE AGREEMENTS
3.65%

COMMERCIAL PAPER
38.72%

MEDIUM-TERM NOTES
29.33%

U.S. GOVERNMENT AGENCIES
70.67%



ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **
June 30, 2002

In Thousands

U.S. GOVERNMENT AGENCIES $691,331

BANKERS' ACCEPTANCES 104,914

REPURCHASE AGREEMENTS 60,000

COMMERCIAL PAPER 636,258

CERTIFICATES OF DEPOSIT 460,150

MONEY MARKET FUNDS 121,871

MEDIUM TERM NOTES 299,321

TOTAL $2,373,845

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

** Calculated Based Upon Market Value at 6/30/2002
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION **

June 30, 2002

In Thousands

U.S. GOVERNMENT AGENCIES $395,702

BANKERS' ACCEPTANCES 49,920

REPURCHASE AGREEMENTS 60,000

COMMERCIAL PAPER 698,685

CERTIFICATES OF DEPOSIT 332,073

MONEY MARKET FUNDS 129,118

MEDIUM-TERM NOTES 125,430

TOTAL $1,790,928

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

** Calculated Based Upon Market Value at 6/30/2002
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST
June 30, 2002

O.C. INVESTMENT POOL O.C. EDUCATIONAL
MONEY MARKET FUND INVESTMENT POOL

In Thousands % In Thousands %

1 TO 7 DAYS $221,847 13.53% 1 TO 7 DAYS $296,150 16.54%
8 TO 30 DAYS 612,606 37.35% 8 TO 30 DAYS 555,831 31.03%
31 TO 60 DAYS 361,550 22.04% 31 TO 60 DAYS 458,270 25.59%
61 TO 90 DAYS 228,201 13.91% 61 TO 90 DAYS 152,636 8.52%
91 TO 180 DAYS 202,646 12.36% 91 TO 180 DAYS 176,714 9.87%
181 TO 395 DAYS 13,215 0.81% 181 TO 395 DAYS 151,418 8.45%

TOTAL $1,640,065 100.00% TOTAL $1,791,019 100.00%

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 June 30, 2002, Floating Rate Notes comprise 5.18% and 3.35% of the O.C. Money Market Fund and Educational Investment Pool, respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - EXTENDED FUND
MATURITIES DISTRIBUTION AT COST

June 30, 2002

O.C. INVESTMENT POOL
EXTENDED FUND

In Thousands %

1 TO 6 MOS $250,782 34.29%

7 TO 13 MOS 113,497 15.52%

14 TO 18 MOS 0 0.00%

19 TO 24 MOS 120,559 16.49%

25 TO 30 MOS 181,677 24.84%

31 TO 36 MOS 64,824 8.86%

TOTAL $731,339 100.00%

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 June 30, 2002, Floating Rate Notes comprise 21.88% of the O.C. Extended Fund
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS

MATURITIES DISTRIBUTION AT COST
June 30, 2002

O.C. INVESTMENT POOL O.C. EDUCATIONAL
INVESTMENT POOL

In Thousands %

Money Market Fund 1 TO 7 DAYS $221,847 9.36%
Money Market Fund 8 TO 30 DAYS 612,606 25.83%
Money Market Fund 31 TO 60 DAYS 361,550 15.25% In Thousands %
Money Market Fund 61 TO 90 DAYS 228,201 9.62%
Money Market Fund 91 TO 180 DAYS 202,646 8.55% 1 TO 7 DAYS $296,150 16.54%
Money Market Fund 181 TO 395 DAYS 13,215 0.56% 8 TO 30 DAYS 555,831 31.03%
Extended Fund 1 TO 7 DAYS 19,971 0.84% 31 TO 60 DAYS 458,270 25.59%
Extended Fund 8 TO 30 DAYS 75,751 3.19% 61 TO 90 DAYS 152,636 8.52%
Extended Fund 31 TO 60 DAYS 35,031 1.48% 91 TO 180 DAYS 176,714 9.87%
Extended Fund 61 TO 90 DAYS 79,978 3.37% 181 TO 395 DAYS 151,418 8.45%
Extended Fund 91 TO 180 DAYS 40,051 1.69%
Extended Fund 181 TO 395 DAYS 113,497 4.79%
Extended Fund 14 TO 18 MONTHS 0 0.00% TOTAL $1,791,019 100.00%
Extended Fund 19 TO 24 MONTHS 120,559 5.08%
Extended Fund 25 TO 30 MONTHS 181,677 7.66%
Extended Fund 31 TO 36 MONTHS 64,824 2.73%

TOTAL $2,371,404 100.00%

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 June 30, 2002, Floating Rate Notes comprise 10.33% and 3.35% of the O.C. Investment Pool and Educational Investment Pool, respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

June 30, 2002

In Thousands

U.S. GOVERNMENT AGENCIES $19,442

COMMERCIAL PAPER 14,971

MONEY MARKET FUNDS 3,813

TOTAL $38,226

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

** Calculated Based Upon Market Value at 6/30/02
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST

June 30, 2002

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS $5,805 15.22%

8 TO 30 DAYS 8,963 23.50%

31 TO 60 DAYS 13,940 36.55%

61 TO 90 DAYS 4,480 11.75%

91 TO 180 DAYS 4,953 12.98%

181 to 395 DAYS 0 0.00%

TOTAL $38,141 100.00%

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

0%

5%

10%

15%

20%

25%

30%

35%

40%

1 to 7 DAYS 8 to 30 DAYS 31 to 60 DAYS 61 to 90 DAYS 91 to 180 DAYS 181 to 395 DAYS



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

June 30, 2002
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GENERAL ELECTRIC CAPITAL CORP

SIGMA FINANCE INC

LOCKHART FUNDING

WESTDEUTSCHE LANDESBANK/NY

BANK NOVA SCOTIA/NY

SYNDICATED LOAN FUNDING

FIRST TENNESSEE BANK

CONDUIT ASSET BACKED SECURITIES

GREENWICH TRI PARTY NON-GOVERNMENT

DEUTSCHE BANK FINANCIAL INC

TORONTO DOMINION BANK/NY

HATTERAS FUNDING CORP

CREDIT AGRICOLE INDOSUEZ/NY

SOCIETE GENERALE/NY

BANK OF AMERICA CORP

AUTOBAHN FUNDING

FOUR WINDS FUNDING CORP

MOTIVA ENTERPRISES LLC

BAVARIA GLB CORP

CHASE MANHATTAN USA

CROWN POINT CAPITAL COMPANY

GALAXY FUNDING INC

LIBERTY STREET FUNDING CORP

TANNEHILL CAPITAL CO LLC

EIFFEL FUNDING LLC

KITTY HAWK FUNDING CORP

L'OREAL USA INC

BOC GROUP INC

GOTHAM FUNDING CORP

MOAT FUNDING LLC

NEWPORT FUNDING CORP

REDWOOD RECEIVABLE CORP

EXPLORER PIPELINE CO

BARTON CAPITAL CORP
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

June 30, 2002
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CROWN POINT CAPITAL CO

CONDUIT ASSET BACKED SECURITIES

DEUTSCHE BANK FINANCIAL INC

BANK NOVIA SCOTIA/NY

FIRST TENNESSEE BANK

BAVARIA GLB CORP

BEETHOVEN FUNDING CORP

CHASE MANHATTAN USA

CANADIAN IMPERIAL BANK/NY

FIRST DATA CORP
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