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BACKGROUND

The purpose of this quarterly report on investments is to certify that MTA’s cash and
investment portfolios are in compliance with the current MTA Investment Policy
approved January 25, 2001.

INVESTMENT POLICY COMPLIANCE

1. On a consolidated portfolio basis, the securities held directly by MTA were in
compliance for the quarter ending March 31, 2001.

2. L.A. County Pool

a) Non-Compliance with MTA Investment Policy

The L.A. County Pool held floating rate securities and securities with
maturities in excess of five years, which are specifically prohibited by the
MTA Investment Policy, but are in compliance with the California
Government code and the L.A. County Treasurer’s Investment Policy.

b) Non-Compliance with L.A. County Investment Policy

During the quarter, collateral limits for investments on repurchase
agreements fell below the 102% limit due to the timing of the purchase of
Repurchase Agreements. Collateral requirements may be met at purchase
but fall below the required 102% limit when closing prices are applied.

During the quarter investments exceeded their issuer limits subsequent to the
purchase date as a result of decreases in the average commercial paper
outstanding.



INVESTMENT RETURNS/CASH MANAGEMENT GOALS

Treasury staff continues to emphasize enhancing returns by adjusting the portfolio
maturities as cash flows permit, and based upon changes in the market environment. The
externally managed portfolio strategies are designed to enhance total return by targeting
the benchmark Lehman Brothers 1-3 year Government/Corporate Index. Investment
returns and the weighted average duration for the internal portfolio and the externally
managed portfolios are summarized below in Table I, and are shown in Attachment I,
pages four, five and six.

For the quarter ending March 31, 2001, the externally managed portfolios had a
combined remm of 2.91% compared to a return of 2.98% for the benchmark. For the
period, the combined weighted average duration of the external portfolios was 2.0 years
compared to a weighted average duration of 1.7 years for the benchmark.

Table I
Investment Returns

Quarter Ending March 31, 2001

: i: : Weighted Average
Investment Manager ! Benchmark Return D~ation (~e~
Internal Manager Portfolio 1.44% 0.2

91 day T-Bill Index

Bank of America
L.M. Capital
PIMCO

External Manager Composite
Lehman Brothers 1-3 yr Govt/Corp Index

1.51%

3.05%
2.74%
2.78%
2.91%
2.98%

0.2

2.0
2.1
2.1
2.0
1.7

Treasury staff monitors the performance of the external managers relative to the
respective Benchmark over a market cycle (3 to 5 years), and meets quarterly with the
external managers to review performance and to discuss managers’ strategies.



Attachment I:
Attachment 1I:
Attachment
Attachment IV:
Attachment V:

March 2001 Quarterly Report on Cash & Investments
Schedule of Proposed Financings
Quarterly Certification of Liquidity
March 2001 Transactions Report
Bank of New York Western Trust Company, Sanwa Trust, and
Local Agency Investment Fund Asset Statements

Prepared by: Marshall M. Liu, Senior Financial Analyst
Donna R. Mills, Senior Investment Manager



ATTACHMENT I

LOS ANGELES COUNTY METROPOLITAN TRANSPORTATION AUTHORITY

QUARTERLY REPORT ON CASH & INVESTMENTS

Mlarch 31, 2001



Los Angeles County Metropolitan Transportation Authority

CASH AND INVESTMENT REPORT
OVERVIEW

March 31, 2001
(In Dollars)

The MTA’s Treasury Department is responsible for various funds in four major categories:

Discretionary / Operating Funds

Bond proceeds, debt service reserves, and
other capital project funds

March 31, 2001

$ 766,334,367 1 $

1,425,105,887

December 31, 2000

791,901,198

1,604,952,610

Pension Assets 599,998,308 2 648,884,188 2

Other 10,120,765 3 10,624,984 3

TOTAL $ 2,801,559,327 $ 3,056,362,980

Change

(25,566,831)

Additionally, the Treasury Department administers funds (approximately $189.4 million) for government programs such 
the High Occupancy Vehicle (HOV) program, State Transit Assistance Funds (STAF) programs, and the Transportation
Development Act (TDA) program.

1 - Includes accrued income.
2 - Reported at market value.
3 - Transit Guarantee Bond program, Escrows, Construction Enhancement Loan program, Tunnel Monitor Fund, Workers Compensation

COP - Claim Payment, and Security for Workers Compensation LOC.

(179,846,723)

(48,885,88O)

(504,219)

(254,803,653)



Los Angeles County IVietropolitan Transportation Authority

SUMIVlARY and COMPARISON
DISCRETIONARY / OPERATING FUNDS

March 31, 2001

Description

Yield to Maturity (at market)
Bank Deposits
LA County Investment Pool
Local Agency Investment Fund
Certificate of Deposit Program
Managed Investments
Total Wtd Avg YTM (at market)

Wtd Avg. Maturity (days)

Balances
Bank Deposits
LA County Investment Pool
Local Agency Investment Fund
Certificate of Deposit Program
Managed Investments
Total Book Value

Total Market Value

Total Par Value

$

$

$

March 31, 2001

4.81%
6.17%
6.16%
6.25%
5.74%
5.76%

405

11,085,612
23,600,729
30,000,000

198,000
701,450,026

766,334,367

775,754,936

778,625,151

December 31, 2000

5.51%
6.43%
6.54%
6.25%
6.29%
6.29%

359

$

$

$

13,867,688
21,597,672
30,000,000

198,000
726,237,838

791,901,198

796,238,649

799,991,680

Quarterly Interest - Earned
Quarterly Interest - Received

$
$

11,296,280
11,088,258

$
$

12,499,015
11,597,271

2



Los Angeles County Metropolitan Transportation Authority

CASH and INVESTMENT SUMMARY
DISCRETIONARY / OPERATING FUNDS

March 31, 2001

Description

Bank Deposits

Balance at
cost

Weighted Avg
YTM at market

11,085,612 1 4.81%

Weighted Avg
Maturity/in da~/s

LA County Investment Pool 23,600,729 6.17% 215

Local Agency Investment Fund 30,000,000 6.16% 186

Certificate of Deposit Program 198,000 6.25% 57

Managed Investments:
Money Market Funds
Bankers Acceptance
Commercial Paper
Certificates of Deposit
U.S. Treasuries
Federal Agencies
Corporate Notes
Mortgages
Asset Back Securities

33,309,708 4.73%
22,249,684 5.53%
97,022,579 5.08%

79,245,652 5.28%
315,082,557 5.88%
109,075,940 6.44%

17,447,547 5.51%
28,016,359 6.57%

1
59
2O

667
342
749
9O9

1,357

Subtotal- Managed Investments 701,450,026 5.74% 427

Total Cash & Investments $ 766,334,367 5.76% 405

1 - Earnings on bank deposits include earnings credits net of service fees.

Percentage

1.4%

3.1%

3.9%

0.0%

4.3%
2.9%

12.7%
O.O%

10.3%
41.1%
14.2%
2.3%
3.7%

91.5%

100.0%



Los Angeles County Metropolitan Transportation Authority

INVESTMENT MANAGER PERFORMANCE
DISCRETIONARY / OPERATING FUNDS

March 31,200~1

Investment Manager
Balance at Balance at Yield to
market in cost in dollars Maturity

Average Duration
in days in years

dollars * at market

Short Duration

Internal ***

Benchmark - 91 day T-Bill plus 20
basis points through 12/31/97

Benchmark - 91 day T-Bill from
01/01/98 forward

Intermediate Duration

294,737,142 294,603,258 5.35% 24

Bank of America 218,958,535 213,313,326 4.94% 882

LM Capital 54,631,817 53,265,490 4.82% 882

PIMCO 142,543,101 140,267,952 4.99% 852

External Managers Composite 4.94% 872

Lehman Brothers 1-3 Yr. Govt/Credit
Index

Performance (in percentages, gross of fees)
Quarter Ending

Fiscal Returns since
03/31/01 12/31/00 09/30/00

Year Inception **

0.24 1.44 1.57 1.70 4.71 5.54

0.17 1.51 1.63 1.51 4.65 5.31

1.99

2.10

2.09

2.04

4.75% 701 1.72

3.05 2.93 2.49 8.47 6.88

2.74 2.88 2.42 8.04 7.59

2.78 2.71 2.53 8.02 6.66

2.91 2.85 2.49 8.25 7.66

2.98 2.61 2.31 7.90 6.98

Benchmark
since

Inception **

6.65

6.98

6.57

6.98

* Cost balance includes accrued income
** Inception dates; Internal 9/30/93; TradeStreet 1/31/97; LM Capital 2/28/90; PIMCO 1/31/97
***Capra 2. FTA Enterprise, and FTA N. Hollywood accounts are included in the Internal performance return calculation.



Los Angeles County Metropolitan Transportation Authority
Intermediate Duration Managers vs. Lehman Brothers 1-3 Yr. Govt./Credit Index

Quarter Ended March 31, 2001

3.10%

3.00%

2.90%

2.80%

2.70%

2.60%

2.50%

3.05%

Bank of America

Lehman Brothers 1-3 Yr. Govt./Credit Index (2.98%)

2.74%

2.78%

LM Capital

5
PIMCO



8.50

Los Angeles County I~/letropolitan Transportation Authority
Intermediate Duration Managers vs. Lehman Brothers 1-3 Yr. Govt./Credit Index

Fiscal Year to Date

8.47 March 31, 2001

8.40

8.30

8.20

8.10

8.00

7.90

7.80

7.70

7.60

7.50

Bank of America

Lehman Brothers

8.04

~dex (7.90%)

8.01

LM Capital
6

PIMCO



Bank Deposits
Money Market Funds
Local Agency Investment Fund

LA County Investment Pool

Certificate of Deposit Program

Investments Maturing :

Total Cash & Investments

Los Angeles County Metropolitan Transportation Authority

LIQUIDITY SCHEDULE
DISCRETIONARY / OPERATING FUNDS

March 31, 2001

Balance at
Availability

cost

Wtd Avg
YTM

at market

Cumulative:
Availability

Immediate
Immediate
Immediate

11,085,612
33,309,708
30,000,000

4.81%
4.73%
6.16%

11,085,612
44,395,320
74,395,320

less than 14 days 23,600,729 6.17% 97,996,049

see attached schedule 198,000 6.25% 98,194,049

less than 31 days
31 days to 60 days
61 days to 90 days
91 days to 365 days
1 to 2 years
2 to 3. years
3 to 4 years
4 to 5 years
more than 5 years

192,345,319
59,280,571
27,600,019
18,874,017

142,122,812
141,645,184
54,316,439
31,955,957

5.56%
6.08%
4.91%
6.33%
5.80%
5.99%
5.71%
6.27%

290,539,368
349,819,939
377,419,958
396,293,975
538,416,787
680,061,971
734,378,410
766,334,367
766,334,367

$ 766,334,367 5.76%



Institution

Founders National Bank
Western State Bank

TOTAL PROGRAM

Los Angeles County Metropolitan Transportation Authority

CERTIFICATE OF DEPOSIT PROGRAM
March 31, 2001

Amount Rate
Maturity

Date

99,000 6.00% 6/26/01
99,000 6.50% 4/27/01

$ 198,000 6.25%

Days to
Maturity,

87
27

57



Los Angeles County Metropolitan Transportation Authority

LA COUNTY TREASURER’S INVESTMENT POOL
March 31, 2001

As of March 31, 2001 the MTA had $ 23.6 million invested and available for expenditure with the Los Angeles County
Treasurer’s Investment Pool. The earnings rate for March was 6.17 %.

The MTA is also administrator of various funds that are required to be invested with the Los Angeles County Treasurer by
enabling legislation or court directive.

High Occupancy Vehicle Project Funds
State Transit Assistance Bus Funds
State Transit Assistant Rail Funds
Transporation Development Act Local Transportation Account

Total Administered Funds

in thousands
$ 148.1

23,050.2
16,779.1

149,396.8
$ 189,374.2

9



Book Value :

Duration :

Market Value :

Par or Face Value :

Yield to Maturity :

Los Angeles County Metropolitan Transportation Authority

GLOSSARY
March 31, 2001

The original cost of the investment, plus accrued interest and amortization of any discount or premium.

The approximate percentage change in the price of a bond or portfolio for a 100 basis point shift in the
yield curve.

The current market price of the investment including accrued interest.

The principal amount paid at maturity.

The single rate of return earned on an investment considering all cash flows and timing factors.

10



ATTACHMENT II
Schedule of Proposed and Recent Financings - as of April 30, 2001

(Amounts in Millions)

Timing
(Fiscal Year)

4th Qtr FY 2000

Tax-Exempt Commercial Paper Issue, 10th Sub Series Prop A

Tax-Exempt Commercial Paper Issue, 9th Sub Series Prop A $176.0 $176.0

Taxable Commercial Paper Issue, 3rd Sub Series Prop C $40.0 $40.0 4th Qtr FY 2000

Prop C 2000 - A, Long-Term Bond Prop C $161.4 $161.4 2nd Qtr FY 2001

Prop A 2001 - A, Long-Term Bond Prop A $270.0 $60.0 $210.0 3rd Qtr FY 2001

Taxable Commercial Paper Issue, 4th Sub Series Prop C $68.7 $68.7 4th Qtr FY 2001

$15.0 $15.0 1st Qtr FY 2002

Note : All values include issuance costs



ATTACHMENT Ill
Quarterly Certification of Liquidity

As of March 31, 2001

In accordance with section 53646 (b)(3) of the California Government Code, I certify 
there is sufficient liquidity to meet MTA’s budgeted expenditure requirements for the next
six months.

TenYy ~l~tsumot;

Executi~ Officer, Finance and Treasurer



03/21/2001
03/21/2061

o3r’~J2OOl

03/26/2001

03~30~001

03/20/2001

Cu=Ip#
59018JRP1
59018JRR7
69016JRS5
7954~NORB3
7954WOR98
02581RRC9
02561 RRD7
02061RR54
313385GQ3
313589GW7
313589HD8
313385FY7
26065AQS8
31358~GP2
7~4WORP2
7064WORR8
7954WORT4
313397FD8
313397FH9
46974MRJ9
02581RRK1
313313EU8
313397ET4
313306EP7
313589FD0
313397FA4
313589GW7
313589FC2
7954WOR23
7954WORW7
313385OV5
26440AR28
59018JQD9
62913CR27
1615XOR25
69372ARB0
313385DQ6
313385DN3
7954WORR8
313397ET4
313589HD8
313397FX4
912795GG0
6g0t&IQD9
62913CR27

Description

ATTACHMENT IV
LOS ANGELES COUNTY METROPOLITAN TRANSPORTATION AUTHORITY

PURCHASE DETAIL REPORT
01/01101 TO 03/31/01

Rite Matudty Date PAR COST
MERRILL LYNCH & CO DISC CJP CPDS
MERRILL LYNCH & CO DISC C./P CPDS
MERRILL LYNCH & CO DISC C/P CPDS
SALOMON SMITH ~.RNEY DISC C/P CPDS
SALOMON SMITH BARNEY DISC C/P CPDS
AMERICAN EXPRESS CR CORP CPDS CPDS
AMERICAN EXPRESS CR CORP CPDS CPDB
AMERICAN EXPRESE CR CORP CPDS CPDS
FEDERAL HOME LOAN BANK DISCOUNT
FEDERAL NATL MTOE ASSN DISCOUNT NT
FEDERAL NATL MTGE ASSN DISCOUNT NT
FEDERAL HOME LOAN BANK DISCOUNT
DOW CHEM CO DISC CJP CPD8

0.000% 04/23/2001 3,000,000.00 2,986,528.00
0,060% 04/25/2001 3,000,000.00 2,985,703.33
0.(~0% 04/26/2001 3,000,000.00 2,065,300.00
0.000% 04/t 1/2001 3,000,000.00 2,991,337.50
0.000% 04/09/2001 3,000,000.00 2,992,083.33
0.000% 04112~2001 4,000,000.00 3,068,406,67
0.000% 04113/2001 4,000,000.06 3,067,948.89
0.000% 04/06/2001 4,000,000.C0 3.992,331.11
0.000% 06/08/2001 4,000,000.00
0.000% 06/14/2001 4,000.000.00 3,957,206.67
0,000% 06/21/2001 4,000,000.00 3,953,792.22
0.00~/o 05/23/2001 7.000,e00,00 8,943,821.11
0.000% 03/2612001 12,006,006.00 11,995,050.00

FEDERAL NATL MTOE ASSN DISCOUNT NT
SALOMON SMITH BARNEY DISC C/P CPDS
SALOMON SMITH BARNEY DISC C/P CPOS
SALOMON SMITH BARNEY DISC C-#P CPDS
FEDERAL HOME LN MTG CORP DISC NTS
FEDERAL HOME LN MTG CORP DISC NTS
INTERNATIONAL LEASE F~N C,/P CPD$
AMERICAN EXPRESS CR CORP CPDS CPDS
FEDERAL FARM CREDIT BANK DISCOUNT
FEDERAL HOME LN MTG CORP DISC NTS
FEDERAL HOME LOAN BANK DISCOUNT
FEDERAL NATL MTOE ASSN DISCOUNT NT
FEDERAL HOME LN MTG CORP DISC NTS
FEDERAL NATL MTGE ASSN DISCOUNT NT
FEOERAL NATL MTOE ASSN DISCOUNT NT
SALOMON SMITH BARNEY DISC C/P CPDS
BALOMON SMITH BARNEY DISC C/P CPDS
FEDERAL HOME LOAN BANK DISCOUNT
DUKE PWR CO DISC C.JP CPBS
MERRILL LYNCH & CO OIBC C/P CPDS

0.0~0% 04/23/2001 3,000,000.~0 2,938,496‘67
0.060% 04/25/2001 3,000.000.00 2,067,675,00
0.000% 04/27/2001 3,0130,000.00 2,067,066.67
0,000% 05/04/2001 4,000,000.06 3,976,546.67

0.000% 04/18/2001 8,000,000.00 7,574,9r~.56
0.000% 04/1912061 4,006.0~0.00 3,087,378.66
0.000% 04/2~2001 6‘000,000.00 4,980,666.67
0.00~% 04/24/2001 5.000,000.00 4.061,294A4
0.00~% 04/20/2001 S,000,000.00 4.063,606.67
0.000% 05/04/2001 5,000,000.00 4,975,038~11

0.000% 06/14/2001 6,000,000.00 4,950,183.89
0.060% 05/03/2001 3.000.000.06 2,988,513,33
0.000% 04/02/206t 4,000,000.00 3.998,200.00
0.000% 04/30/2001 5,000,000.00 4,978,472.22
0.000% 04/02/2061 9,661,000.00 9,656,974.68
0.000% 04/0212001 10.082,000.00 10.077,446.30
0.000% 03/13/2001 1,800,000.00 1,706,736‘00

NICOR INC DISC CJP CPOS
CHASE MANHATTAN BANK DISC B/A
PACCAR FIN CORP DISC C/P CPDS
FEDERAL HOME LOAN I~NK DISCOUNT
FEDERAL HOME LOAN BANK DISCOUNT
SALOMON SMITH BARNEY DISC CJP CPDS
FEDERAL HOME LN MTG CORP DISC NTS
FEDERAL NATL MTOE ASSN DiSCOUNT NT
FEDERAL HOME LN MTG CORP DISC NTS
U S TREASURY BILLS
MERRILL LYNCH & CO DISC CJP CPDS
NICOR INC DISC C/P CPDS
PACCAR FIN CORP DISC CJP CPDS
FEDERAL HOME LOAN BANK DISCOUNT
FEDERAL HOME LOAN BANK DISCOUNT

0.000% 04/02/200t 1.000,000.00 995,955.95
0.000% O4/02~001 1,800,SOO.00 1,793,014.00
0.000% 04/11/2001 1,800,000.00 1,792,860.00
0.000% 03/28/206t 3,600,006.06 3,692,972.00
0.000% 03/26/2001 3,700,000.00 3,693,685.33
0.000% 04/2~/2001 2.800,006.0[~ 2.888,482.97
0.000% 04/24/2001 3,E00.000.00 3,487,137.60
0.000% 06/21/2001 3,600.000.00 3,660,220.eO
0.000% 0~/22/2001 3,T00.060.00 3,673,149.81
0.000% (~/17/2001 1,060,000.00 994,133.33
0.000% 03/13/2001 450,000.06 449,184.00
0.C00% 04/02/2061 500,000.00 497,977.78
0.000% 04/11/2001 500,000.06 499.016.67
0.000% 03/26/2001 1,000.000.00 068,293.33
0.000% 03/28/2001 1,500,000.00 1,487,Q71.67

7954WORR8 BALOMON SMITH ~:~IEY DISC C.tP CPDS
313397FX4 FEDERAL HOME LN MTG CORP DISC NTS
313689HD8 FEDERAL NATL MTGE ASSN DISCOUNT NT
313397ET4 FEDERAL HOME LN MTG CORP DISC NTS
912795GG0 U S TREASURY BILLB
59018JQD9 MERRILL LYNCH & CO DiSC C/P CPDS
313385DN3 FEDERAL HOME LOAN BANK DISCOUNT
69372ARB0 PACCAR FIN CORP DISC C/P CPDS
313385DO8 FEDERAL HOME LOAN SANK DISCOUNT
313385DN3 FEDERAL HOME LOAN BANK DISCOUNT
7954WORR8 BALOMON SMITH BARNEY DIBC C/P CPDS
313397FX4 FEDERAL HOME LN MTO CORP DISC NTS
313589HD8 FEDERAL NATL MTGE ASSN DISCOUNT NT
313397ET4 FEDERAL HOME LN MTG CORP DISC NTS
912795GG0 U B TREASURY BILLS
3134A4CX0 FEDERAL HOME LN MTG CORP
37042WD24 GENERAL M’rRS ACCEP CORP M/T/N
31356MEG4 FEDERAL NATAL MTG ASSN
70648BGWl SALOMON SMITH BARNEY HLDGS INC
31359MHJ6 FEDERAL NATL MTG ASBN
9128276N7 UNITED STATES TREAS NTS
3133MAUN7 FEDERAL HOME LN SKS DEB
6128276N7 UNITED STATES TREAS NTS
R07t 146~8 REPO LEHMAN-LSI
9128276D9 UNITED STATES TREAS NTS
3133MAUN7 FEDERAL HOME LN SKS DES
0010AOQ91 AEP CREDIT INC DISC C-JP CPDS
17248JQVS CtNGULAR WIRELESS LLC DiSC 4~ CPDS

29101AR30 EMERSON ELEC CO 4(2) PROD CPDS
38142TR31 GOLDMAN .SACHS GRP L P DISC CtP CPDS

0.000% (~/22/2001 1,000,000.00 982.743.06
0,000% 06/21/2001 1,000,000.00 688,~50.00
0.000% 04/2412001 1,500,000.00 1,494,487.50
0.000% 05/17/2001 600,000.00 497,066.$7
0.000% 03/13/2001 600,000.00 406,006.33
0.000% 03/26/2001 600,000.00 598,978.00
0.000% 04/11/2001 1,600,000.00 1,494,050.00

0.000% 03/26/2001 800,000.00 769,639,78
0.000% 04/2~/2001 1,600,000.06 1,494,042.92

0.000% 86/21/2001 1,706.000.00 1,681,216.00
0.000% 04/24/2001 2,000,000.00 1,892.650.00
0.000% 05/17/2001 500,000.00 497,063.67
5~250% 01115/2006 1,000,000.00 998,660.00
E.600% 03/12/2003 2,600,000.00 2,500,000.00
4.750% 11114/2003 2,200,000,00 2,202.032,80
5.875% 03/15/2006 1,000,060.00 067,080,06
4.750% 03/1~/2004 t,600,000.00 1,601,822.40
5.750% 11/1r#2005 21,000,000.00 21,060,~37.60

6,750% 11115/2005 21,000,000,00 21,855.928.40
6.380% O3113/2001 100,000.00 t00.000.00
6.750% 05/15/2005 15,000,0~0.00 16,124,414.136
7.125% 02/15/2005 6,000,000.00 9,392,194.98
0.000% 03/09/2001 7,006,000.00 6‘995,683.33
0.000% 03/29/2001 8,000,000.00 7,976,444.44

6.100% 04/03/2001 5,000,000.00 4,906,456.33
5.130% 04/03/2001 9,000.000.00 8,993.693.76

313.493,000.00 3t6,437,184.41

PurchI~ed Interest YAP Broker

36,575.00

28,506.00
380,262,43

327,244.48
48,887.60

4.92 MERRILL LYNCH GOVT SECS/M.MKTS
4,$2 MERRILL LYNCH GOVT SECE/M.MKTS
4.92 MER}~ILL LYNCH OOVT SEC~M.MKTS
4.06 SMITH BARNEY INC (SALOMON)
5.0I SMITH BARNEY INC (SALOMON)
4.94 BANKERS TRUST CO/CP/IPA
4.95 BANKERS TRUST COICPIIPA
4.94 BANKERS TRUST CO/CP/IPA
4.62 SMITH BARNEY HARRIS UPHAMD
4.64 SMITH BARNEY HARRIS UPHAMD
4.62 MERRILL LYNCH FIXED INCOME OPS
4.70 BK OF AMERICA NA
4.95 MERRILL LYNCH GO~r SECS/M.MK’rs
4.94 BK OF AMERICA NA
4.95 BM[TH BARNEY INC (SALOMON)
4.95 SMITH BARNEY INC (SALOMON)
4.87 SMITH BARNEY INC (SALOMON)
4.74 MERRILL LYNCH FIXED INCOME OPS
4.75 MERRILL LYNCH FIXED INCOME OPS
4.E2 MERRILL LYNCH GOVT SECS/M.MKTS
4.06 BANKERS TRUST CO/CP/IPA
4.82 SMITH BARNEY HARRIS UPHAMD
4,83 SMITH BARNEY HARRIS UPHAMD
¢92 BK OF AMERICA NA
4.75 SMITH BARNBY HARRIS UPHAMD
4.78 SMITH BARNEY HARRIS UPHAMD
4.71 SMITH BARNEY HARRIS UPHAMD
4.78 SMITH BARNEY HARRIS UPHAMD
5.40 SMITH BARNEY IND (SALOMON)
5.~2 SMITH BARNEY INC (BALOMON)
&07 SMITH BARNEY INC (SALOMON)
6.42 SMITH ~ARNEY INC (SALOMON)



ATTACHMENT IV
LOS ANGELES COUNTY METROPOLITAN TRANSPORTATION AUTHORITY

SALES DETAIL REPORT
01/01/01 TO 03/31/01

Settle Date Cuslp#
03/08/2001 3134A2ZJ0

Descrlptlon Face Rate Matuflty Date PAR COST Interest Broker

FEDERAL HOME LN MTG CORP 4.750% 12/14/2001 1,500,000.00 1,498,620.00 16,427.08 BEAR STEARNS SECURITIES CORP
Gain I (Loss)

28,170,00

03/19/2001 3134A2ZJ0
03/12/2001 37042WVF5
03/02/2001 9128276N7
03/0912001 9128276N7
0310912001 9128276N7
03/09/2001 3133MAUN7
03/26/2001 3133MAUN7
03/02/2001 90262CT64
03/2212001 38499Q9G7
03/02/2001 13443ARG2
0311212001 90262CT64

FEDERAL HOME LN MTG CORP 4.750% 12/14/2001
GENERAL MTRS ACCEP CORP M/TIN 5.350% 12/07/2001
UNITED STATES TREAS NTS 5.750% 11/15/2005
UNITED STATES TREAS NTS 5.750% 11/15/2005
UNITED STATES TREAS NTS 5.750% 11/15/2005
FEDERAL HOME LN BKS DEB 7.125% 02/15/2005
FEDERAL HOME LN BKS DEB 7.125% 02/15/2005
UBS FIN (DEL) DISC C/P CPDS 0.000% 06/06/2001
GNMA 30YR SF 8% MAR TBA 8.000% 03/15/2031
CAMPBELL SOUP CO CPDS CPDS 0.000% 04/16/2001
UBS FIN (DEL) DISC C/P CPDS 0.000% 06/06/2001

1,500,000.00 1,500,525.00 18,604.17
1,000,000.00 1,000,540.00 23,926.39

21,000,000.00 21,958,125.00 356,912.99
15,000,000.00 15,670,312.50 27t,616.02
6,000,000.00 6,268,125.00 108,646.41
6,000,000.00 6,396,000.00 28,500.00
6,000,000.00 6,451,200.00 48,687.50
4,000,000.00 3,900,242.22 46,744.45
4,000,000.00 4,127,500.00 0.00
3,500,000.00 3,455,573.33 21,457.92

100,000.00 97,506.06 1,311.44

69,600,000.00 72,324,269.11 942,834.37

BHF SECURITIES CORP
BEAR STEARNS & CO INC
LEHMAN-LBI
FIRST TENNESSEE BK NA-BD DIVI
SMITH BARNEY HARRIS UPHAMD
MERRILL LYNCH FIXED INCOME OPS
MORGAN (J.P.) SECS-FIXED
MERRILL LYNCH GOVT SECS/M.MKTS
PAIR OFF ONLY BK OF NEW YORK
GOLDMAN, SACHS & CO
LEHMAN COMMERCIAL PAPER INC.

30,075.00
540.00

(32,812.50)
(12,493.50)
(4,997.40)
(2,100.00)
59,005.02

0.00
12,500.00

0.00
0.00

77,886.62

Page I of 1



ATTACHMENT IV
LOS ANGELES COUNTY METROPOLITAN ’TRANSPORTATION AUTHORITY

CALL DETAIL REPORT
01/01101 TO 03/31/01

Settle Date Cusip# Description Face Rate Maturity Date PAR COST Interest Gain / (Loss)

03/02/2001
03/12/2001
03/30/2001

3136,4GWX3
31364GTX7
3133M8X82

FEDERAL NAT’L MTGE ASSN M/T/N
FEDERAL NAT’L MTGE ASSN M/TIN
FEDERAL HOME LN BKS

5.810% 03/02/2004 1,000,000.00 1,000,000.00
5.500% 02/15/2002 1,500,000o00 1,500,000.00
6.420% 06/30/2004 1,000,000.00 1,000,000.00

3,500,000.00 3,500,000.00

0.00
6,187.50

16,050.00

22,237.50

28,437.50
703.12

22,390.00

51,530.62

Page I of 1



LOS ANGELES METROPOLITANTRANSPORTATION
LACMTA-INTERNAL MANAGER
ACCOUNT NUMBER 000220077
QUARTERLY REPORT / TRADE DATE BASIS
JANUARY 01, Z001 - MARCH 31, Z001

ATTACHMENT V

INVESTMENT HOLDINGS

000~08

UNREALIZED

BNY
~VESTERN

TRUST
COMPANY
~ BA~K (}" NE%V VOP~ CClvI:~V,

EST ANNUAL INC/ YLD AT
ACCRUED INCOME BE/MET

UNITS DESCRIPTION UNIT VALUE TOTAL VALUE
BOOK/MARKET BOOK MARKET GAIN/(LOSS)

FIXED INCOME INVESTMENTS
GOVERNMENT BONDS
U S AGENCIES

5,000,000.000

i0,000,000. 000

4,000,000.000

5,000,000.000

4,000,000.000

2,000,000.000

3,500,000.000

Z,165,000.000

FEDERAL FARM CR BKS CONS
6.4900% DUE 04/02/01

CUSlP # 31331HL96 ISSUED i0/01/00

FEDERAL FARM CR BKS CONS
5.1250% DUE 04/02/01

CUSlP # 31331HWJ2 ISSUED 04/01/99

FEDERAL HOME LN MTG CORP DISC NTS
DUE 05/04/01

CUSIP # 313397FD8 ISSUED 05/04/00

FEDERAL HOME LN MTG CORP DISC NTS
DUE 04/24/01

CUSIP # 313397ET4 ISSUED 04/24/00

FEDERAL HOME LN MTG CORP DISC NTS
DUE 05/08/01

CUSIP # 313397FH9 ISSUED 05/08/00

FEDERAL NATL MTGE ASSN DISCOUNT NT
DUE 06/07/01

CUSIP # 313589GP2 ISSUED 06/12/00

FEDERAL NATL MTGE ASSN DISCOUNT NT
DUE 04/13/01

CUSIP # 313589EG4 ISSUED 04/18/00

FEDERAL NATL MTGE ASSN DISCOUNT NT
DUE 04/09/01

CUSIP # 313589EC3 ISSUED 04/14/00

35,665,000.000 TOTAL U S AGENCIES

35,665,000.000 TOTAL GOVERNMENT BONDS

I00.000 5,000,000.00
I00.000 5,000,000.00

99.705 9,970,500.00
i00.000 i0,000,000.00

99.489 3,979,546.67
99.560 3,982,400.00

99.626 4,981,294.44
99.700 4,985,000.00

99.436 3,977,454.86
99.510 3,980,400.00

99.067 1,981,3~.44
99.130 1,982,600.00

99.271 3,474,479.17
99.850 3,494,750.00

99.329 2,150,476.46
99.900 2,162,835.00

35,515,096.04
35,587,985.00

35,515,096.04
35,587,985.00

0.00

Z9,500.00

Z,853.33

3,705.56

2,945.14

1,255.56

20,270.83

12,358.54

72,888.96

7Z,888.96

324,500.00 6.49
163,151.39 6.49

512,500.00 5.1~
256,250.00 5.13

188,799.97 4.74
3,146.67 4.74

240,500.06 4.83
3,340.28 4.82

188,750.00 4.75
3,145.83 4.74

92,002.02 4.64
1,533.33 4.64

183,749.89 5.29
19,395.83 5.26

113,662.49 5.29
11,997.71 5.26

1,844,464.43 5.19
461,961.04 5.18

1,844,464.43 5.19
%61,961.0~ 5.18
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LOS ANGELES METROPOLITAN TRANSPORTATION
LACMTA-INTERNAL MANAGER
ACCOUNT NUMBER 000220077
QUARTERLY REPORT / TRADE DATE BASIS
JANUARY 01, 2001 - MARCH 31, 2001

INVESTMENT HOLDINGS

000509

UNIT VALUE TOTAL VALUE
GAIN/(LOSS) ACCRUED INCOME

UNITS DESCRIPTION
BOOK/MARKET BOOK MARKET

I
UNREALIZED EST ANNUAL INC/ YLD AT I

BK/MKT

35,665,000.000 TOTAL FIXED INCOME INVESTMENTS

SHORT TERM INVESTMENTS
POOLED FUNDS & MUTUAL FUNDS

78,667.830 THE BANK OF NEW YORK CASH RESERVE
CUSIP # $87599610

20,259,095.130 AIM SHORT TERM INVESTMENT TRSY PRIVATE
CUSIP # $99990220

0.000 DREYFUS TREASURY CASH MGMT FUND ’B’ 673
CUSIP # $99991980

0.000 FIDELITY uS TRSY PORT III FD # 696
CUSIP # $99992760

20,337,762.960 TOTAL POOLED FUNDS & MUTUAL FUNDS

COMMERCIAL PAPER
4,000,000.000

~,000,000. 000

4,000,000.000

4,000,000.000

i0,082,000. 000

AMERICAN EXPRESS CR CORP CPDS CPDS
DUE 04/19/01

CUSIP # 02581RRKI ISSUED 01/19/01

AMERICAN EXPRESS CR CORP CPDS CPDS
DUE 04/12/01

CUSIP # 02581RRC9 ISSUED 03/21/01

AMERICAN EXPRESS CR CORP CPDS CPDS
DUE 04/13/01

CUSIP # 02581RRD7 ISSUED 01/03/01

AMERICAN EXPRESS CR CORP CPDS CPDS
DUE 0~/05/01

CUSIP # 02581RR54 ISSUED 03/20/01

DUKE PWR CO DISC C/P CPDS
DUE 04/02/01

CUSIP # 26440AR28 ISSUED 03/30/01

1.000
1.000

1.000
1.000

0.000
1.000

0.000
1.000

99.684
99.723

99.712
99.819

99.699
99.805

99.808
99.915

99.955
99.971

35,515,096.0%
35,587,985.00

78,667.85
78,667.83

20,Z59,095.13
20,259,095.13

0.00
0.00

0.00
0.00

20,337,76Z.96
ZO,337,76Z.96

3,987,375.56
3,986,169.96

3,988,496.67
3,987,288.23

3,987,948.89
3,986,738.23

3,992,331.11
3,991,140.23

I0,077,446.30
I0,076,046.47

72,888.96 1,84~,46@.@3 5.19
%61,961.04 5.18

0.00 2,871.37 3.65
31.43 3.65

0.00 964,332.92 ~.76
83,641.18 4.76

0.00 0.00 0.00
9,850.70 0.00

0.00 0.00 0.00
9,987.85 0.00

0.00 967,Z0%.Z9 4.76
103,511.16 ~.76

(I,205.60) 197,599.68 4.96
2,744.44 4.96

(I,208.4~) 197,199.72 4.9@
5,477.77 ~.95

(1,210.66) 197,199.72 4.94
5,477.77 4.95

(1,190.88) 197,199.72 4.94
5,477.77 4.94

(1,399.83) 546,444.00 5.42
3,035.80 5.42
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LOS ANGELES METROPOLITANTRANSPORTATION
LACMTA-INTERNAL MANAGER
ACCOUNT NUMBER O00ZZO077
QUARTERLY REPORT / TRADE DATE BASIS
JANUARY 01, ZOO1 - MARCH 31, Z001

IIWESTMENT HOLDINGS

000310

TRUST
COMPANY
TH£ BANKO~ NEW VOP~ CC~I~NV, ~C

UNITS DESCRIPTION UNIT VALUE
BOOK/MARKET

TOTAL VALUE
BOOK MARKET

UNREALIZED
GAIN/(LOSS)

EST ANNUAL INC/ YLD AT
ACCRUED INCOME BK/MKT

8,000,000.000

3,000,000.000

3,000,000. 000

3,000,000. 000

3,000,000. 000

3,000,000. 000

5,000,000. 000

3,000,000. 000

3,000,000.000

3,000,000.000

INTERNATIONAL LEASE FIN C/P CPDS
DUE 04/18/01

CUSIP # 45974MRJ9 ISSUED 03/26/01

MERRILL LYNCH & CO DISC C/P CPDS
DUE 04/26/01

CUSIP # 59018JRS5 ISSUED 03/ZI/01

MERRILL LYNCH & CO DISC C/P CPDS
DUE

CUSIP # 59018JRPI ISSUED 03/21/01

MERRILL LYNCH & CO DISC C/P CPDS
DUE 04/25/01

CUSIP # 59018JRR7 ISSUED 03/21/01

SALOMON SMITH BARNEY DISC C/P CPDS
DUE 0~/09/01

CUSIP # 7954WOR98 ISSUED 01/30/01

SALOMON SMITH BARNEY DISC C/P CPDS
DUE 0&/25/01

CUSIP # 7954W0RR8 ISSUED 01/31/01

SALOMON SMITH BARNEY DISC C/P CPDS
DUE 04/30/01

CUSIP # 7954WORW7 ISSUED 03/30/01

SALOMON SMITH BARNEY DISC C/P CPDS
DUE 04/11/01

CUSIP # 7954WORB3 ISSUED 01/09/01

SALOMON SMITH BARNEY DISC C/P CPDS
DUE 04/23/01

CUSIP # 7954WORP2 ISSUED 01/22/01

SALOMON SMITH BARNEY DISC C/P CPDS
DUE 04/Z7/01

CUSIP # 7954WORT4 ISSUED 01/Z6/01

99.687
99.737

99.510
99.634

99.551
99.675

99.524
99.648

99.736
99.858

99.589
99.633

99.569
99.5?7

99.711
99.829

99.617
99.661

99.569
99.605

7,974,955.56
7,972,395.47

2,985,300.00
2,98~,538.54.

Z,986,525.00
Z,985,750.84

2,985,708.33
2,984,942.64

2,992,083.33
2,991,142.87

2,987,675.00
2,986,519.60

4,978,472.22
4,977,443.11

2,991,337.50
2,990,346.00

2,988,496.67
2,987,362.30

2,987,066.67
2,985,716.90

(2,560.09)

(761.46)

(774.16)

(765.69)

(94o.46)

(1,i55.40)

(i,ozg.ll)

(991.50)

(1,134.37)

(1,349.77)

391,999.68 4.92
6,533.33 4.92

146,999.88 4.92
4,491.66 4.93

146,999.88 4.92
4,491.66 4.9Z

146,999.88 4.92
4,491.66 4.92

149,999.76 5.01
4,583.33 5.01

147,899.88 4.95
2,465.00 4.95

249,999.84 5.02
1,388.89 5.02

148,500.00 4.96
4,537.50 4.97

147,899.88 4.95
2,465.00 4.95

145,499.76 4.87
2,425.00 4.87
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LOS ANGELES METROPOLITANTRANSPORTATION
LACMTA-INTERNAL MANAGER
ACCOUNT NUMBER 000220077
QUARTERLY REPORT / TRADE DATE BASIS
JANUARY 01, 2001." MARCH 31, 2001

INVESTMENT HOLDINGS

000311

UNIT VALUE TOTAL VALUE
GAIN/(LOSS)

TRUST
COMPANY

I~KOF NEW VOI~ CeMeNt,

ACCRUED INCOME
UNITS DESCRIPTION

BOOK/MARKET BOOK MARKET

I
UNREALIZED EST ANNUAL INC/ YLD AT ~

BK/MKT

~,000,000.000

67,082,000.000

BANKERS ACCEPTANCE
1,000,000.000

3,000,000. 000

3,000,000. 000

1,000,000.000

4,511,913.260

6,000,000. 000

18,511,913.260

U S AGENCIES
5,000,000.000

SALOMON SMITH BARNEY DISC C/P CPDS
DUE 04/02/01

CUSIP # 7954W0R23 ISSUED 01/26/01

TOTAL COMMERCIAL PAPER

BANK OF AMERICA N A B/A
DUE 04/11/01

CUSIP # BMNOB004B ISSUED 10/16/00

BANK OF AMERICA N A B/A
DUE 04/17/01

CUSIP # BMNOB004H ISSUED 02/14/01

BANK OF AMERICA N A B/A
DUE 04/02/01

CUSIP # BMNOB0042 ISSUED 10/05/00

BANK OF AMERICA N A B/A
DUE 04/05/01

CUSIP # BMNOB0045 ISSUED 01/16/01

FIRST UNION NATIONAL BANK B/A
DUE .04/04/01

CUSIP # FVROB0044 ISSUED I0/06/00

FIRST UNION NATIONAL BANK B/A
DUE 05/22/01

CUSIP # FVROB005N ISSUED 11/22/00

TOTAL BANKERS ACCEPTANCE

FEDERAL HOME LN MTG CORP DISC NTS
DUE 05/01/01

CUSIP # 313397FA4 ISSUED 05/01/00

99.955
99.956

96.896
96.896

99.084
99.746

99.168
99.945

98.784
98.784

97.968
99.919

98.739
99.283

99.564
99.610

3,998,Z00.00
3,997,034.40

66,889,418.81
66,870,575.79

968,955.56
968,955.56

2,972,513.33
2,971,997.78

2,975,033.33
2,973,829.78

987,842.78
987,842.78

4,420,221.16
4,418,876.99

5,924,350.00
5,924,671.60

18,248,916.16
18,246,174.49

4,978,183.34
4,978,516.67

(1,165.60) 216,000.00 5.40
1,200.00 5.40

(18,843.0Z) 3,374,441.28 5.04
61,286.58 5.05

0.00 63,500.00 6.55
29,280.55 6.55

(515.55) 159,599.88 5.37
20,393.32 5.37

(1,203.55) 160,499.88 5.39
24,520.82 5.40

0.00 55,400.00 5.61
11,541.66 5.61

(1,344.17) 279,738.36 6.33
89,360.87 6.33

321.60 306,000.00 5.17
32,300.00 5.16

(2,741.67) 1,024,738.12 5.62
207,397.22 5.62

333.33 237,999.60 4.78
1,983.33 4.78
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LOS ANGELES METROPOLITANTRANSPORTATION
LACMTA-INTERNAL MANAGER
ACCOUNT NUMBER 000220077
QUARTERLY REPORT / TRADE DATE BASIS
JANUARY 01, Z001 - MARCH 31, Z001

INVESTMENT HOLDINGS

000312

TRUST
COMPANY

UNITS DESCRIPTION UNIT VALUE
BOOK/MARKET

TOTAL VALUE
BOOK MARKET

UNREALIZED
GAIN/(LOSS)

I
EST ANNUAL INC/ YLD AT ~
ACCRUED INCOME BK/MKT

2,000,000.000

I0,000,000. 000

4, ,000,000. 000

II,000,000.000

5,000,000. 000

7,000,000.000

9,661,000.000

5,000,000.000

2,978,000.000

4- ,000,000. 000

FEDERAL HOME LN MTG CORP DISC NTS
DUE 04,/10/01

CUSIP # 313397ED9 ISSUED 04/10/00

FEDERAL HOME LOAN BANK DISCOUNT
DUE 04/27/01

CUSIP # 313385EW2 ISSUED 05/02/00

FEDERAL HOME LOAN BANK DISCOUNT
DUE 06/08/01

CUSIP # 313385GQ3 ISSUED 06/13/00

FEDERAL HOME LOAN BANK DISCOUNT
DUE 05/23/01

CUSIP # 313385FY7 ISSUED 05/28/00

FEDERAL HOME LOAN BANK DISCOUNT
DUE 04/20/01

CUSIP # 313385EP7 ISSUED 04/20/00

FEDERAL HOME LOAN BANK DISCOUNT
DUE 05/25/01

CUSIP # 313385GA8 ISSUED 05/30/00

FEDERAL HOME LOAN BANK DISCOUNT
DUE 04/02/01

CUSIP # 313385DV5 ISSUED 04/07/00

FEDERAL FARM CREDIT BANK DISCOUNT
DUE 04/25/01

CUSIP # 313313EU8 IssUED 04/Z5/00

FEDERAL HOME LN MTG CORP DISC NTS
DUE 04,/17/01

CUSIP # 313397ELI ISSUED 04/17/00

FEDERAL NATL MTGE ASSN DISCOUNT NT
DUE 06/21/01

CUSIP # 313589HD8 ISSUED 12/21/00

99.315
99.890

99.108
99.660

99.009
99.120

99.O35
99.310

99.673
99.750

98.723
99.280

99.958
I00.000

99.613
99.690

99.220
99.790

98.84,5
98.940

1,986,291.67
1,986,716.69

9,910,750.00
9,913,583.36

3,960,350.00
3,959,716.67

10,893,882.22
10,894,277.78

4,,983,666.67
4,,984,,097.22

6,910,64,3.06
6,913,268.07

9,656,974.58
9,658,316.39

4,,980,666.67
4,981,166.67

2,954,771.60
2,955,4,00.31

3,953,792.22
3,952,522.23

4,25.02

2,833.36

(633.33)

395.56

430.55

2,625.01

1,341.81

500.00

628.71

(1,269.99)

104,999.76 5.29
11,083.31 5.29

509,999.76 5.15
52,4,16.64, 5.14,

182,999.88 4.62
5,083.33 4,.62

797,4,10.35 7.32
29,822.22 7.32

244,999.80 4.92
3,4,02.78 4,.92

353,4,99.84 5.12
36,331.93 5.11

483,050.16 5.00
2,683.61 5.00

239,999.76 4,.82
¯ 3,333.33 4.82

154,855.80 5.24
16,34,5.89 5.24,

182,799.72 4,.62
5,077.77~ 4.62
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LOS ANGELES METROPOLITANTRANSPORTATION
LACMTA-INTERNAL MANAGER
ACCOUNT NUMBER 000220077
QUARTERLY REPORT / TRADE DATE BASIS
JANUARY 01, 2001 - MARCH 31, 2001

INVESTMENT HOLDINGS

000313

TRUST
COMPANY

UNITS DESCRIPTION UNIT VALUE
BOOK/MARKET

TOTAL VALUE
BOOK MARKET

UNREALIZED
GAIN/(LOSS)

EST ANNUAL INC/ YLD AT
ACCRUED INCOME BK/MKT

~,000,000.000

7,000,000.000

8,200,000.000

5,000,000. 000

9,000,000. 000

98,839,000.000

20~,770,676.220

2%0,~35,676.220

FEDERAL NATL MTGE ASSN DISCOUNT
DUE 0&/16/01

CUSIP # 313589EK5 ISSUED 0~/21/00

FEDERAL NATL MTGE ASSN DISCOUNT NT
DUE 0~/05/01

CUSIP # 313589DY6 ISSUED 0~/I0/00

FEDERAL NATL MTGE ASSN DISCOUNT NT
DUE 05/03/01

CUSIP # 313589FC2 ISSUED 05/08/00

FEDERAL NATL MTGE ASSN DISCOUNT NT
DUE 05/0&/01

CUSIP # 313589FD0 ISSUED 05/09/00

FEDERAL NATL MTGE ASSN DISCOUNT NT
DUE 06/i~/01

CUSIP # 313589GW7 ISSUED 06/19/00

TOTAL U S AGENCIES

TOTAL SHORT TERM INVESTMENTS

TOTAL INVESTMENTS

PAYABLES

RECEIVABLES

CASH

ACCRUED INCOME

99.258
99.810

98.383
99.960

99.223
99.580

99.501
99.560

98.971
99.0~0

3,970,302.27.
3,971,268.89

6,886,833.33
6,888,700.06

8,136,281.33
8,137,830.67

z~,975,036.11
z},972},715.28

8,907,370.56
8,906,563.89

98,0~5,795.58
98,056,660.85

203,521,893.51
203,511,17~.09

Z39,036,989.55
239,099,159.09

0.00
0.00

0.00
0.00

0.00

1,169,~01.35
1,169,%01.35

966.67

1,866.73

1,5~9.3%

(320.83)

(806.67)

10,865.27

(10,719.~Z)

62,169.5~

205,599.96 5.18
21,131.11 5.18

~19,999.76 6.10
i08,~99.9& 6.10

838,71~.86 10.31
27,729.33 10.31

236,~99.8~ ~.75
3,28~.72 ~.75

&50,163.17 5.05
7,036.11 5.05

5,6%3,592.02 5.76
335,2~5.35 5.76

11,009,975.71 5.%1
707,%~0.31 5.~1

12,85%,~0.I~ 5.38
1,169,~01.35 5.38
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LOS ANGELE3 METROPOLITANTRANSPORTATION
LACMTA-INTERNAL MANAGER
ACCOUNT NUMBER 000220077
QUARTERLY REPORT / TRADE DATE BASIS
JANUARY 01, ZOO1 - MARCH 31, ZOO1

UNITS DESCEIPTION

INVESTMENT HOLDINGS

UNIT VALUE TOTAL VALUE UNREALIZED
BOOK/MARKET BOOK MARKET GAIN/(LOSS)

I
EST ANNUAL INC/ YLD AT ]
ACCRUED INCOME BK/MKT

TOTAL FUND Z~0,Z06,390.90
Z~0,Z68,560.4~

IZ,85~,440.1~
1,169,401.35
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LOS ANGELES METROPOLITAN TRANSPORTATION
LACMTA-INTERNAL MANAGER
ACCOUNT NUMBER 000Z20077
QUARTERLY REPORT / TRADE DATE BASIS
JANUARY 01, Z001 - MARCH 31, Z001

NET INCOME COLLECTED

000315

DESCRIPTION

PAYABLE
DATE UNITS INCOME

~I~ED INCOME INVESTMENTS
GOVERNMENT BONDS

INTEREST ON REDEMPTIONS

FEDERAL HOME LN MTG CORP DISC NTS
DUE 01/25/01

CUSIP# 313397BA8 ISSUED 01/25/00

FEDERAL FARM CR BKS CONS
6.500 DUE 01/02/01

CUSIP# 31331NL88 ISSUED 10/02/00

FEDERAL FARM CR BKS CONS
6.5Z0 DUE 03/01/01

CUSlP# 31331HLGZ ISSUED 09/01/00

FEDERAL NATL MTGE ASSN DISCOUNT NT
DUE 02/06/01

CUSIP# 313589BN2 ISSUED 02/12/00

TOTAL INTEREST ON REDEMPTIONS

TOTAL GOVERNMENT BONDS

TOTAL FIXED INCOME INVESTMENTS

01/25/01

01/OZ/Ol

o31OllOi

o21o61ol

2,014,000.000

5,000,000.000

5,000,000.000

7,000,000.000

24,782.27

81,250.00

163,000.00

50,306.67

318,338.9~

319,338.9~

319,338.9%
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LOS ANGELES METROPOLITAN TRANSPORTATION
LACMTA-CAPRA Z
ACCOUNT NUMBER 000ZZ0078
QUARTERLY REPORT / TRADE DATE BASIS
JANUARY 01, 2001 - MARCH 31, 2001

INVESTMENT ~ HOLDINGS

UNITS DESCRIPTION UNIT VALUE TOTAL VALUE UNREALIZED
BOOK/MARKET BOOK MARKET GAIN/(LOSS)

I
EST ANNUAL INC/ YLD AT I
ACCRUED INCOME BE/MET I

FIXED INCOME INVESTMENTS
GOVERNMENT BONDS
U S AGENCIES

3,700,000.000 FEDERAL HOME LN MTG CORP DISC NTS
DUE

CUSIP # 313397FX4

3,500,000.000 FEDERAL HOME LN MTG CORP DISC NTS
DUE 04/24/01

CUSIP # 313397ET4 ISSUED 04/24/00

3,500,000.000 FEDERAL NATL MTGE ASSN DISCOUNT NT
DUE 04/19/01

CUSIP # 313589EN9 ISSUED 04/24/00

99.274 3,673,149.31
99.320 3,674,840.00

99. 633 3,487,137.50
99. 700 3,489,500.00

98.729 3,455,518.89
99.770 3,491,950.00

1,690.69

2,363.50

36,431. II

175,749.97 4.78
1,952.78 4.78

171,500.00 4.92
1,905.56 4.91

186,Z00.00 5.39
35,171.11 5.33

10,700,000.000

10,700,000.000

10,700,000.000

SHORT TERM INVESTMENTS
POOLED FUNDS & MUTUAL FUNDS

1,609,268.700 AIM SHORT TERM INVESTMENT TRSY PRIVATE

1,609,Z68.700

COMMERCIAL PAPER
1,000,000.000

TOTAL U S AGENCIES

TOTAL GOVERNMENT BONDS

TOTAL FIXED INCOME INVESTMENTS

CUSIP # S99990ZZ0

TOTAL POOLED FUNDS & MUTUAL FUNDS

NICOR INC DISC C/P CPDS
DUE 04/02/01

CUSIP # 6zgI3cRz7 ISSUED 03/05/01

1.000
1.000

99.596
99.957

10,615,805.70
10,656,Z90.00

10,615,805.70
I0,656,Z90.00

10,615,805.70
10,656,Z90.00

1,609,268.70
1,609,7.68.70

1,609,Z68.70
1,609,Z68.70

995,955.55
995,667.21

40,484.30

40,484.30

40,484.30

0.00

0.00

(288.34)

533,~49.97 5.03
39,0Z9.45 5.01

533,449.~7 5.03
39,0Z9.45 5.01

533,449.97 5.03
39,0Z9.45 5.01

76,601.19 4.76
5,597.04 4.76

76,601.19 4.76
5,597.04 4.76

51,999.84 5.22
3,899.99 5.22~
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