
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

May 31, 2010

In Thousands

U.S TREASURIES 175,451$      

ASSET-BACKED SECURITIES 18,772          

CERTIFICATES OF DEPOSIT 219,668        

COMMERCIAL PAPER 713,486        

U.S. GOVERNMENT AGENCIES 1,739,509     

MONEY MARKET FUNDS 2,048            

MEDIUM-TERM NOTES 364,883        

MUNICIPAL DEBT 110,421        

REPURCHASE AGREEMENT 143,654        

TOTAL 3,487,892$   

Investment Composition Is In Compliance With The Orange County Treasurer's Investment Policy Statement
*County Investment Pool Includes: Money Market Fund, Extended Fund, & Extended Fund B

** Calculated Using Market Value at 05/31/2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

May 31, 2010

In Thousands

U.S. TREASURIES 223,706$        

ASSET-BACKED SECURITIES 15,787            

CERTIFICATES OF DEPOSIT 147,997          

COMMERCIAL PAPER 503,864

U.S. GOVERNMENT AGENCIES 1,598,229

MONEY MARKET FUNDS 13,666

MEDIUM-TERM NOTES 280,503

MUNICIPAL DEBT 121,961

REPURCHASE AGREEMENT 35,116

TOTAL 2,940,829$     

Investment Composition Is In Compliance With The Orange County Treasurer's Investment Policy Statement
*Educational Investment Pool Includes: Money Market Fund, Extended Fund, & Extended Fund B

** Calculated Using Market Value at 05/31/2010

REPURCHASE
AGREEMENT 

1.19%

ASSET-BACKED
SECURITIES

0.54%

CERTIFICATES OF
DEPOSIT

5.03%

COMMERCIAL PAPER
17.13%U.S. GOVERNMENT 

AGENCIES 
54.35%

MONEY MARKET 
FUNDS
0.46%

MEDIUM -TERM NOTES
9.54%

MUNICIPAL DEBT
4.15%

U.S. TREASURIES
7.61%



ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
May 31, 2010

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

In Thousands % In Thousands %

1 TO 7 DAYS 542,202$      26.59% 1 TO 7 DAYS 380,472$      23.90%
8 TO 30 DAYS 975,400        47.84% 8 TO 30 DAYS 799,279        50.20%
31 TO 60 DAYS 146,292        7.18% 31 TO 60 DAYS 137,526        8.64%
61 TO 90 DAYS 104,877        5.14% 61 TO 90 DAYS 70,475          4.43%
91 TO 180 DAYS 32,409          1.59% 91 TO 180 DAYS 20,000          1.26%
181 TO 395 DAYS 237,730        11.66% 181 TO 395 DAYS 184,157        11.57%

TOTAL 2,038,910$   100.00% TOTAL 1,591,909$   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 05/31/2010 Floating Rate Notes comprise 35.46% and 37.66% of the O.C. Money Market Fund and Educational Money Market Fund respectively.
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O.C. INVESTMENT POOL O.C. EDUCATIONAL O.C. INVESTMENT POOL
MONEY MARKET FUND MONEY MARKET FUND EXTENDED FUND

(Included Extended Fund B)

In Thousands % In Thousands % In Thousands %

1 TO 7 DAYS 542,202$              26.59% 1 TO 7 DAYS 380,472$          23.90% 1 TO 7 DAYS 501,341$       17.96%
8 TO 30 DAYS 975,400                47.84% 8 TO 30 DAYS 799,279            50.20% 8 TO 30 DAYS 104,000         3.73%
31 TO 60 DAYS 146,292                7.18% 31 TO 60 DAYS 137,526            8.64% 31 TO 60 DAYS 54,802           1.96%
61 TO 90 DAYS 104,877                5.14% 61 TO 90 DAYS 70,475              4.43% 61 TO 90 DAYS 29,956           1.08%
91 TO 180 DAYS 32,409                  1.59% 91 TO 180 DAYS 20,000              1.26% 91 TO 180 DAYS 60,675           2.17%
181 TO 395 DAYS 237,730                11.66% 181 TO 395 DAYS 184,157            11.57% 181 TO 395 DAYS 311,350         11.15%

14 TO 18 MONTHS 135,520         4.86%
19 TO 24 MONTHS 493,775         17.69%

TOTAL 2,038,910$           100.00% TOTAL 1,591,909$       100% 25 TO 30 MONTHS 466,727         16.72%
31 TO 36 MONTHS 381,122         13.65%
37 TO 60 MONTHS 252,030         9.03%

TOTAL 2,791,298$    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 05/31/2010, Floating Rate Notes comprise 35.46%, 3.04%, and 37.66% of the O.C. Money Market Funds, Extended Funds, and Educational Money Market Fund respectively.

ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS

MATURITIES DISTRIBUTION
May 31, 2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY - EXTENDED FUND
MATURITIES DISTRIBUTION

May 31, 2010

ORANGE COUNTY
EXTENDED FUND

(includes Extended Fund B)

In Thousands %

1 TO 6 MOS 750,774$         26.90%

7 TO 13 MOS 311,350           11.15%

14 TO 18 MOS 135,520           4.86%

19 TO 24 MOS 493,775           17.69%

25 TO 30 MOS 466,727           16.72%

31 TO 36 MOS 381,122           13.65%

37 TO 60 MOS 252,030           9.03%

TOTAL 2,791,298$      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 05/31/2010, Floating Rate Notes comprise 3.04% of the O.C. Extended Fund.
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ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

May 31, 2010

In Thousands

U.S GOVERNMENT AGENCIES 15,895$        

COMMERCIAL PAPER 11,199

MUNICIPAL DEBT 3,864

MEDIUM-TERM NOTES 6,160

MONEY MARKET FUNDS 6,388

CERTIFICATES OF DEPOSIT 6,000

TOTAL 49,506$        

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

** Calculated Using Market Value at 05/31/2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

May 31, 2010

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS 23,978$           48.62%

8 TO 30 DAYS 14,555             29.51%

31 TO 60 DAYS 90                    0.18%

61 TO 90 DAYS 2,000               4.05%

91 TO 180 DAYS 2,100               4.26%

181 TO 395 DAYS 6,600               13.38%

TOTAL 49,323$           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 05/31/2010, Floating Rate Notes comprise 20.99% of the John Wayne Airport  
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ORANGE COUNTY TREASURER - TAX COLLECTOR
EDUCATIONAL MONEY MARKET FUND - ISSUER CONCENTRATION

May 31, 2010

NOTE:  See Non-Compliance Report for issuers over 5%
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EXTENDED FUND - ISSUER CONCENTRATION

May 31, 2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY MONEY MARKET FUND - ISSUER CONCENTRATION

May 31, 2010
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