
ORANGE COUNTY TREASURER-TAX COLLECTOR
INVESTMENT POLICY COMPLIANCE

August 31, 2010

Guidelines
Percent of
Portfolio Investment Type Market Value of Percent of Market Value of Percent of Market Value of Percent of Market Value of Percent of

(See Notes) Investments Portfolio Investments Portfolio Investments Portfolio Investments Portfolio
100% U.S. Treasuries 149,988,993$        10.59% 149,921,875$        4.84% 39,995,657$         2.79% 3,999,686$       8.07%
40% Bankers' Acceptances - - -                             - -                            - -                        -
30% Negotiable Certificates of Deposit 129,989,910          9.18% -                             - 147,989,102         10.33% 3,999,428         8.07%
45% Commercial Paper 253,070,102          17.87% 49,914,450            1.61% 218,803,000         15.28% 13,193,660       26.61%
100% U.S. Government Agencies 562,332,641          39.70% 2,522,150,977       81.34% 695,895,774         48.59% 18,235,883       36.79%
20% Money Market Funds 37,801,997            2.67% -                             - 33,724,018           2.36% 1,681,741         3.39%
30% Medium-Term Notes 225,427,280          15.91% 242,565,577          7.82% 225,743,848         15.76% 4,603,660         9.29%
50% Repurchase Agreements 2,822,904              0.20% -                             - 101,386                0.01% -                        -
30% Municipal Debt 54,900,000            3.88% 101,403,500          3.27% 69,902,261           4.88% 3,855,000         7.78%
10% Asset Backed Securities -                             - 34,698,133            1.12% -                            - -                        -

1,416,333,827$    100.00% 3,100,654,512$    100.00% 1,432,155,046$   100.00% 49,569,058$    100.00%
 

Compliance Category
 (Yes/No)

Percentage Limits Yes Yes
Maturity Limits Yes Yes
Quality Limits Yes Yes
Net Asset Value Limits Yes Yes

Notes: (1) The Money Market Fund (MMF) is authorized to purchase an additional 5-percent of its total assets in any authorized investment type, except commercial paper,
for a period not to exceed 30 business days.

(2) The Money Market Fund (MMF) is authorized to purchase up to 12.5 percent of its total assets in any authorized issuer for a period not to exceed 3 business days.
(3) The Extended Fund includes the Extended Fund and OC Extended Fund B.
(4) The Extended Fund is limited to Commercial Paper holdings of 40%, while the Money Market Fund is limited to Commercial Paper holdings of 45%
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Noncompliance Report Summary 
For the Month Ended August 31, 2010 

 
 
 
During August, the Orange County Money Market Fund, Orange County Educational 
Money Market Fund, Extended Fund, John Wayne Airport, and the Children and 
Families Commission Investment Pools were all free of noncompliance incidents.  
 
Although certain Investment Policy Statement (IPS) guidelines were temporarily 
exceeded during the month in the Orange County Money Market Fund, the Treasurer 
believes these technical incidents did not cause any material impact of a negative nature. 
 
 
 
 
 
 

 
 


