
ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - BY FUND**
October 31, 2000

In Thousands

$47,574U.S. GOVERNMENT AGENCIES

639,585COMMERCIAL PAPER

25,000REPURCHASE AGREEMENTS

480,809CERTIFICATES OF DEPOSIT

438,499MEDIUM-TERM NOTES

7,139MONEY MARKET FUNDS

55,861BANKERS' ACCEPTANCES

$1,694,467TOTAL

In Thousands

$126,210U.S. GOVERNMENT AGENCIES

96,832COMMERCIAL PAPER

20,023CERTIFICATES OF DEPOSIT

67,736MEDIUM TERM NOTES

$310,801TOTAL

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

** Calculated Based Upon Market Value at 10/31/00

U.S. GOVERNMENT AGENCIES (2.81%)

COMMERCIAL  PAPER (37.75%)

REPURCHASE AGREEMENTS (1.47%)

BANKERS'  ACCEPTANCES (3.30%)
MONEY MARKET FUNDS  (0.42%)

MEDIUM-TERM NOTES (25.88%)

CERTIFICATES OF DEPOSIT (28.37%)

 MONEY MARKET FUND

U.S. GOVERNMENT AGENCIES (40.61%)

MEDIUM-TERM NOTES (21.79%)

CERTIFICATES OF DEPOSIT (6.44%)

COMMERCIAL  PAPER (31.16%)

EXTENDED FUND



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **
October 31, 2000

In Thousands

$173,784U.S. GOVERNMENT AGENCIES

736,417COMMERCIAL PAPER

25,000REPURCHASE AGREEMENTS

500,832CERTIFICATES OF DEPOSIT

506,235MEDIUM-TERM NOTES

7,139MONEY MARKET FUNDS

55,861BANKERS' ACCEPTANCES

$2,005,268TOTAL

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

** Calculated Based Upon Market Value at 10/31/00

U.S. GOVERNMENT AGENCIES (8.67%)

COMMERCIAL  PAPER (36.72%)

REPURCHASE AGREEMENTS (1.25%)

BANKERS'  ACCEPTANCES (2.79%)
MONEY MARKET FUNDS  (0.36%)

MEDIUM-TERM NOTES (25.24%)

CERTIFICATES OF DEPOSIT (24.97%)



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION **
October 31, 2000

In Thousands

$353,808$353,808COMMERCIAL PAPERCOMMERCIAL PAPER

40,000REPURCHASE AGREEMENTS

287,939CERTIFICATES OF DEPOSIT

293,558MEDIUM-TERM NOTES

7,964MONEY MARKET FUNDS

8,000BANKERS' ACCEPTANCES

$991,269TOTAL

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

** Calculated Based Upon Market Value at 10/31/00

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

COMMERCIAL  PAPER (35.69%)

REPURCHASE AGREEMENTS (4.04%)

BANKERS'  ACCEPTANCES (0.81%)
MONEY MARKET FUNDS  (0.80%)

MEDIUM-TERM NOTES (29.61%)

CERTIFICATES OF DEPOSIT (29.05%)



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST

October 31, 2000

O.C. EDUCATIONALO.C. EDUCATIONALO.C. INVESTMENT POOLO.C. INVESTMENT POOL
INVESTMENT POOLMONEY MARKET FUND

%In Thousands%In Thousands

19.25%$190,6231 TO 7 DAYS10.42%$176,4181 TO 7 DAYS
27.07%268,0748 TO 30 DAYS25.64%434,0188 TO 30 DAYS
12.67%125,49431 TO 60 DAYS10.94%185,27231 TO 60 DAYS
15.69%155,38761 TO 90 DAYS35.29%597,52261 TO 90 DAYS
14.82%146,70991 TO 180 DAYS11.78%199,40491 TO 180 DAYS
10.50%103,9867 TO 12 MOS5.93%100,3697 TO 12 MOS

100.00%$990,273TOTAL100.00%$1,693,003TOTAL

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, 2000, Floating Rate Notes comprise 11.22% and 9.90% 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, 2000

O.C. EDUCATIONALO.C. INVESTMENT POOL
INVESTMENT POOLINVESTMENT POOL

%In Thousands

%%In ThousandsIn Thousands8.81%8.81%$176,418$176,4181 TO 7 DAYS1 TO 7 DAYSMoney Market FundMoney Market Fund
21.66%21.66%434,019434,0198 TO 30 DAYS8 TO 30 DAYSMoney Market FundMoney Market Fund

19.25%19.25%$190,623$190,6231 TO 7 DAYS1 TO 7 DAYS9.25%9.25%185,272185,27231 TO 60 DAYS31 TO 60 DAYSMoney Market FundMoney Market Fund
27.07%27.07%268,074268,0748 TO 30 DAYS8 TO 30 DAYS29.83%29.83%597,522597,52261 TO 90 DAYS61 TO 90 DAYSMoney Market FundMoney Market Fund
12.67%12.67%125,494125,49431 TO 60 DAYS31 TO 60 DAYS9.95%9.95%199,404199,40491 TO 180 DAYS91 TO 180 DAYSMoney Market FundMoney Market Fund
15.69%15.69%155,387155,38761 TO 90 DAYS61 TO 90 DAYS5.01%5.01%100,369100,3697 TO 12 MOS7 TO 12 MOSMoney Market FundMoney Market Fund
14.82%14.82%146,709146,70991 TO 180 DAYS91 TO 180 DAYS1.46%1.46%60,18660,18661 TO 90 DAYS61 TO 90 DAYSExtended FundExtended Fund
10.50%10.50%103,986103,9867 TO 12 MOS7 TO 12 MOS3.61%3.61%41,38941,38991 TO 180 DAYS91 TO 180 DAYSExtended FundExtended Fund

5.34%5.34%107,030107,0307 TO 12 MOS7 TO 12 MOSExtended FundExtended Fund
2.75%2.75%55,13655,13613 TO 18 MOS13 TO 18 MOSExtended FundExtended Fund

100.00%100.00%$990,273$990,273TOTALTOTAL2.33%2.33%46,59346,59319 TO 24 MOS19 TO 24 MOSExtended FundExtended Fund

100.00%$2,003,338TOTAL

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, 2000, Floating Rate Notes comprise 11.22% and 9.90% 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

October 31, 2000

O.C. INVESTMENT POOL
EXTENDED FUND

%In Thousands

32.73%$101,5751 TO 6 MOS

34.49%107,0307 TO 12 MOS

17.77%55,13713 TO 18 MOS

15.01%46,59319 TO 24 MOS

100.00%$310,335TOTAL

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

Agreed to Maturities Distrhbution worksheet
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

October 31, 2000

In Thousands

$18,402U.S. GOVERNMENT AGENCIES

16,305COMMERCIAL PAPER

1,800CERTIFICATES OF DEPOSIT

1,252MEDIUM-TERM NOTES

3,361MONEY MARKET FUNDS

$41,120TOTAL

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

** Calculated Based Upon Market Value at 10/31/00

U.S. GOVERNMENT AGENCIES (44.75%)

MONEY MARKET FUNDS  (8.17%)
MEDIUM-TERM NOTES (3.05%)

CERTIFICATES OF DEPOSIT (4.38%)

COMMERCIAL  PAPER (39.65%)



ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION AT COST

October 31, 2000

JOHN WAYNE AIRPORT

%In Thousands

15.44%$6,3311 TO 7 DAYS

31.91%13,0818 TO 30 DAYS

20.49%8,40131 TO 60 DAYS

17.53%7,18561 TO 90 DAYS

14.63%5,99891 TO 180 DAYS

0.00%0181 DAYS and Over

100.00%$40,996TOTAL

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

Agreed to Maturities Distribution worksheet

0%

5%

10%

15%

20%

25%

30%

35%

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



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

October 31, 2000

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

LOCKHART FUNDING

AUTOBAHN FUNDING

GALAXY FUNDING

LIBERTY STREET FUNDING

SOUTHERN COMPANY

BANK ONE

SYNDICATED LOAN FUNDING

SVENSKA/NY

UBS AG STAMFORD

CIT GROUP

BAYERISCHE HYPO VEREINSBANK/NY

SIGMA FINANCE INC

TORONTO DOMINION BANK/NY

MICHIGAN CONSOLIDATED GAS

COUNTRYWIDE HOME LOANS

SOCIETE GENERALE/NY

LEHMAN BROTHERS HLDGS

MOAT FUNDING

TRANSAMERICA FINANCIAL

SOUTHWESTERN PUBLIC SERVICE

MONOGRAM

BEETHOVEN FUNDING CORP

CREDIT COM DE BELGIQUE/NY

CREDIT AGRICOLE INDOSUEZ/NY

BANK AUSTRIA/NY

FIRST UNION NATIONAL BANK

SAN PAOLO BANK

GREENWICH TRI PARTY NON-GOVERNMENT

ALBERTSON'S INC

FIRST USA BANK

BREEDS HILL CAPITAL CO

COMMERZBANK AG/NY

DG BANK/NY

SMM TRUST 2000-B

WEYERHAEUSER CO

GMAC

CANADIAN IMPERIAL BK/NY

L'OREAL

BAVARIA GLB CORP

CHARLES SCHWAB CORP

FPL GROUP CAP

CROWN POINT CAPITAL

MITSUBISHI INTERNATIONAL CORP

HOUSEHOLD/BENEFICIAL

PACCAR FINANCIAL

HATTERAS FUNDING

KITTY HAWK FUNDING

EDISON INTERNATIONAL

LUCENT TECHNOLOGIES

Is
su

er
s

4.57%
4.49%

4.31%
4.22%
4.22%

3.88%
3.74%
3.74%
3.74%

3.55%
3.24%

3.08%
2.79%

2.62%
2.60%

2.49%
2.36%

2.17%
2.02%

1.96%
1.80%

1.59%
1.50%
1.50%
1.50%
1.50%

1.25%
1.25%
1.24%

1.04%
1.01%
1.00%
1.00%
1.00%
1.00%
0.99%

0.75%
0.58%
0.57%

0.50%
0.45%
0.45%

0.39%
0.25%
0.25%
0.25%

0.20%
0.18%
0.17%



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

October 31, 2000

NOTE:  See noncompliance report summary for issuers over 5%

0% 1% 2% 3% 4% 5% 6%

Percent of Total Portfolio

DG BANK/NY

SYNDICATED LOAN FUNDING

UBS AG STAMFORD

CIT GROUP

AUTOBAHN FUNDING

ALBERTSON'S INC

LOCKHART FUNDING

GREENWICH TRI PARTY NON-GOVERNMENT

SOCIETE GENERALE/NY

COUNTRYWIDE HOME LOANS

WESTDEUTSCHE LANDESBANK

LEHMAN BROTHERS HLDGS

KITTY HAWK FUNDING

FPL GROUP CAPITAL INC

MICHIGAN CONSOLIDATED GAS

MONOGRAM

AT&T CORP

SAN PAOLO US FINANCE CO

EDISON INTERNATIONAL

BAYERISCHE HYPO VEREINSBANK/NY

BANK ONE

HOUSEHOLD/BENEFICIAL

SIGMA FINANCE INC

SOUTHWESTERN PUBLIC SERVICE

LIBERTY STREET FUNDING

FOUR WINDS FUNDING

EIFFEL FUNDING

STANDARD CHARTERED BANK/NY

FLORIDA POWER CORP

EQUILON ENTERPRISES

CREDIT COM DE BELGIQUE/NY

COMMERZBANK AG/NY

AMERICAN GENERAL FINANCE

GALLEON CAPITAL CORP

TORONTO DOMINION BANK

COMPASS SECURITIZATION

GOLDEN WEST FINANCIAL

HATTERAS FUNDING

GOLDMAN SACHS

FIRST USA/BANK ONE

SEARS ROEBUCK ACCEPTANCE

BANK OF AMERICA/NATIONSBANK

GTE CORP

HERTZ CORP

Is
su

er
s

5.54%

5.05%

5.04%

4.94%

4.66%

4.56%

4.41%

4.04%

4.04%

3.84%

3.83%

3.56%

3.50%

3.23%

3.12%

3.03%

3.02%

2.22%

2.02%

2.02%

2.02%

1.91%

1.68%

1.61%

1.49%

1.46%

1.34%

1.31%

1.13%

1.05%

1.01%

1.01%

0.88%

0.85%

0.81%

0.67%

0.66%

0.55%

0.53%

0.50%

0.43%

0.38%

0.16%

0.11%


