INVESTMENT POOL STATISTICS
FOR THE MONTH ENDED MAY 31, 2010

ORANGE COUNTY TREASURER-TAX COLLECTOR

INVESTMENT STATISTICS - By Investment Fund*

Average MONTH
Days to Current Average
DESCRIPTION CURRENT BALANCES Maturity Yield Yield Current NAV
MARKET Value $ 2,041,335,609 55 0.29% 1.00
0.C. Money Market Fund COST (Capital) $ 2,043,576,242
MONTHLY AVG Balance $ 2,191,639,996 0.32%
BOOK Value $ 2,041,330,409
MARKET Value $ 1,593,064,172 57 0.32% 1.00
O.C. Educational COST (Capital) $ 1,594,359,827
Money Market Fund MONTHLY AVG Balance $ 1,707,751,100 0.35%
BOOK Value $ 1,592,792,906
MARKET Value $ 2,759,762,530 584 1.53% 1.00
Extended Fund COST (Capital) $ 2,753,738,622
- MONTHLY AVG Balance $ 2,743,064,295 2.85%
BOOK Value $ 2,749,061,257
OC Extended Fund B MARKET Value $ 34,559,137 5 NA NA 0.75
(Serpentine Holdings) COST (Capital) $ 45,815,442
ALLOCATION OF EXTENDED FUNDS
Extended Fund (X Fund)
County's Share of X Fund MARKET Value $ 1,427,784,387 584 1.53% 1.00
COST (Capital) $ 1,424,667,872
MONTHLY AVG Balance $ 1,393,064,295 2.90%
BOOK Value $ 1,422,248,001
Educational Share of X Fund MARKET Value $ 1,331,978,143 584 1.53% 1.00
COST (Capital) $ 1,329,070,750
MONTHLY AVG Balance $ 1,350,000,000 2.80%
BOOK Value $ 1,326,813,256
OC Extended Fund B
County's Share MARKET Value $ 18,771,953 5 NA NA 0.75
COST (Capital) $ 24,886,191
Educational Share MARKET Value $ 15,787,185 5 NA NA 0.75
COST (Capital) $ 20,929,250
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ORANGE COUNTY TREASURER-TAX COLLECTOR

INVESTMENT POOL STATISTICS
FOR THE MONTH ENDED MAY 31, 2010

INVESTMENT STATISTICS - By Investment Pool***

Average MONTH
Days to Current Average
DESCRIPTION CURRENT BALANCES Maturity Yield Yield Current NAV
COMBINED POOL BALANCES
MARKET Value $ 3,487,891,949 270 0.77% 1.00
COST (Capital) $ 3,493,130,305
County Pool
y MONTHLY AVG Balance $ 3,584,704,291 1.32%
BOOK Value $ 3,488,464,602
Educational Pool MARKET Value $ 2,940,829,499 294 0.85% 1.00
COST (Capital) $ 2,944,359,827
MONTHLY AVG Balance $ 3,057,751,100 1.43%
BOOK Value $ 2,940,535,412

INVESTMENT STATISTICS - Non Pooled Investments **

DESCRIPTION

CURRENT BALANCE

BOOK BALANCE BY INVESTMENT TYPE

Specific Investment
Funds:

112, 283, 480, 482, 483, 494, 497
505, 510, 514, 546, 15B

MARKET Value $
COST (Capital) $
MONTHLY AVG Balance $

67,173,492

67,265,381
67,287,069

Money Market Funds
Repurchase Agreement

John Wayne Airport Investment Pool
GNMA Mortgage-Backed Security

$ 16,457,187
1,081,500
49,597,996

128,697

$ 67,265,381

MONTH END TOTAL S****

INVESTMENTS & CASH

FUND ACCOUNTING & SPECIFIC INVESTMENTS

County Money Market Fund
County Cash

Educational Money Market Fund
Extended Fund

OC Extended Fund B
School Cash
Non Pooled Investments @ Cost

$ 2,043,576,242
3,457,077
1,594,359,827
2,753,738,622
45,815,442
3,201,311
67,265,381

$ 6,511,413,901

County Funds
School Funds
Specific Investments

$ 3,496,587,382
2,947,561,138
67,265,381

$ 6,511,413,901

* Book Value is computed as Cost reduced by amortization of premium and increased by the accretion
of discount of the Investment Portfolio. Net Asset Value (NAV) is equal to Market Value divided by Book Value.
** Specific non pooled investments are reported in compliance with Government Code Section 53646 (b)(1). Detailed
descriptions are included in the inventory listing in Section VII of this report.
**The Combined Pool Balances include the County and Educational Money Market Funds and their respective portions of the Extended Fund and

Extended Fund B

Page 2 of 2




	A (2)

