ORANGE COUNTY TREASURER-TAX COLLECTOR
INVESTMENT POOL STATISTICS

FOR THE MONTH, QUARTER AND FISCAL YEAR ENDED: JUNE 30, 2010

INVESTMENT STATISTICS - By Investment Fund*

DESCRIPTION

Days to Current Average Average
CURRENT BALANCES Maturity Yield Yield Yield

Average MONTH || QUARTER| ANNUAL

Average
Yield

Current NAV

O.C. Money Market Fund

1,706,187,007 58 0.46%
1,708,419,223
1,782,812,516 0.34%
2,329,603,243 0.30%
2,240,243,037
1,706,166,717

MARKET Value

COST (Capital)

MONTHLY AVG Balance
QUARTERLY AVG Balance
ANNUAL AVG Balance

R

BOOK Value

0.33%

1.00

O.C. Educational
Money Market Fund

1,349,698,395 55 0.37%
1,350,175,417
1,404,750,904 0.39%
1,492,781,151 0.35%
1,386,458,184
1,349,322,706

MARKET Value

COST (Capital)

MONTHLY AVG Balance
QUARTERLY AVG Balance
ANNUAL AVG Balance

R

BOOK Value

0.41%

1.00

Extended Fund

2,799,555,894 557 1.44%
2,791,589,379
2,812,762,011 1.55%
2,773,922,911 2.09%
2,644,145,143
2,786,352,424

MARKET Value

COST (Capital)

MONTHLY AVG Balance
QUARTERLY AVG Balance
ANNUAL AVG Balance

R

BOOK Value

2.22%

1.00

OC Extended Fund B

MARKET Value $ 33,560,112 340 NA NA NA
COsT (Capital) $ 44,491,022

NA

0.75

Allocation of Extended Funds

Extended Fund (X Fund)

County's Share of X Fund

Educational Share of X Fund

OC Extended Fund B

County's Share

Educational Share

1,466,085,557 557 1.44%
1,461,913,612
1,462,762,011 1.55%
1,423,922,911 2.11%
1,294,145,143
1,459,171,097

MARKET Value

COST (Capital)

MONTHLY AVG Balance
QUARTERLY AVG Balance
ANNUAL AVG Balance

R e

BOOK Value

1,333,470,337 557 1.44%
1,329,675,767
1,350,000,000 1.56%
1,350,000,000 2.08%
1,350,000,000
1,327,181,327

MARKET Value

COST (Capital)

MONTHLY AVG Balance
QUARTERLY AVG Balance
ANNUAL AVG Balance

R

BOOK Value

18,229,299 340 NA NA NA
24,166,789

MARKET Value

» B

COST (Capital)

MARKET Value $ 15,330,813 340 NA NA NA
COsT (Capital) $ 20,324,233

2.22%

2.21%

NA

NA

1.00

1.00

0.75

0.75
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ORANGE COUNTY TREASURER-TAX COLLECTOR

INVESTMENT POOL STATISTICS
FOR THE MONTH, QUARTER AND FISCAL YEAR ENDED: JUNE 30, 2010

INVESTMENT STATISTICS - By Investment Pool***

Average MONTH || QUARTER|[ ANNUAL
Days to Current Average Average Average
DESCRIPTION CURRENT BALANCES Maturity Yield Yield Yield Yield Current NAV
COMBINED POOL
BALANCES
County Pool MARKETvalie $  3,190,501,863 | 288 0.90% 1.00
cosT (capital) $  3,194,499,624
MONTHLY AVG Balance $  3,245,574,527 0.89%
QUARTERLY AVG Balance $  3,753,526,154 0.99%
ANNUAL AVG Balance $  3,534,388,180 1.02%
Book value $  3,189,504,603
Educational Pool MARKETvalue $  2,698,499,545 304 0.89% 1.00
cosT (capital) $  2,700,175,417
MONTHLY AVG Balance $  2,754,750,904 0.96%
QUARTERLY AVG Balance $  2,842,781,151 1.16%
ANNUAL AVG Balance $  2,736,458,184 1.30%
BoOoK value $ 2,696,828,266
INVESTMENT STATISTICS - Non Pooled Investments **
DESCRIPTION CURRENT BALANCE BOOK BALANCE BY INVESTMENT TYPE
Specific Investment Money Market Funds $ 16,458,257
Funds: MARKET Value $ 67,148,986 | Repurchase Agreements 1,081,500
100, 112, 161, 283, 480, 482 CcOST (Capital) $ 67,254,347 | John Wayne Airport Investment Pool 49,586,226
483, 494, 497, 505, 510, 514,546 MONTHLY AVG Balance $ 67,262,006 || GNMA Mortgage-Backed Security 128,364
15B QUARTERLY AVG Balance $ 67,264,908
ANNUAL AVG Balance $ 90,492,294

$ 67,254,347

FISCAL YEAR END TOTALS

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

$ 1,708,419,223
4,597,596
1,350,175,417
2,791,589,379
44,491,022
8,864,775
67,254,347

County Funds
School Funds
Specific Investments

$ 5,975,391,759

$ 3,199,097,220
2,709,040,192
67,254,347

$ 5,975,391,759

* 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.

***The Combined Pool Balances include the County and Educational Money Market Fund, and portions of the Extended Fund and Extended Fund B
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