INVESTMENT POOL STATISTICS
FOR THE MONTH ENDED OCTOBER 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 $ 1,391,396,900 57 0.28% 1.00
0.C. Money Market Fund COST (Capital) $ 1,392,800,128
MONTHLY AVG Balance $ 1,237,712,491 0.30%
BOOK Value $ 1,391,340,370
MARKET Value $ 1,388,575,150 54 0.34% 1.00
O.C. Educational COST (Capital) $ 1,389,753,010
Money Market Fund MONTHLY AVG Balance $  1,344,189,404 0.31%
BOOK Value $ 1,388,599,389
MARKET Value $ 3,083,068,752 736 1.44% 1.00
Extended Fund COST (Capital) $ 3,063,937,587
MONTHLY AVG Balance $ 3,089,406,809 1.27%
BOOK Value $ 3,059,173,926
MARKET Value $ - N/A - N/A
OC Extended Fund B COST (Capital) $ )
MONTHLY AVG Balance $ - -
BOOK Value $ -
ALLOCATION OF EXTENDED FUNDS
Extended Fund (X Fund)
County's Share of X Fund MARKET Value $ 1,724,639,379 736 1.44% 1.00
COST (Capital) $ 1,713,937,587
MONTHLY AVG Balance $ 1,739,406,809 -1.53%
BOOK Value $ 1,711,272,840
Educational Share of X Fund MARKET Value $ 1,358,429,373 736 1.44% 1.00
COST (Capital) $ 1,350,000,000
MONTHLY AVG Balance $ 1,350,000,000 1.77%
BOOK Value $ 1,347,901,086
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ORANGE COUNTY TREASURER-TAX COLLECTOR

INVESTMENT POOL STATISTICS
FOR THE MONTH ENDED OCTOBER 31, 2010

INVESTMENT STATISTICS - By Investment Pool***

Average MONTH
Days to Current Average
DESCRIPTION CURRENT BALANCES Maturity Yield Yield** Current NAV
COMBINED POOL BALANCES
(includes the Extended Fund &
Extended Fund B)
MARKET Value $ 3,116,036,278 431 0.96% 1.00
COST (Capital 3,106,737,714
County Pool (Capital)
MONTHLY AVG Balance $ 2,977,119,299 -0.77%
BOOK Value $ 3,102,613,210
Educational Pool MARKET Value $ 2,747,004,523 390 0.89% 1.00
COST (Capital) $ 2,739,753,010
MONTHLY AVG Balance $ 2,694,189,404 -0.73%
BOOK Value $ 2,736,500,475

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 $ 66,812,209
COST (Capital) $ 66,921,306
MONTHLY AVG Balance $ 66,861,528

Money Market Funds
Repurchase Agreement
John Wayne Airport Investment Poo

GNMA Mortgage-Backed Security

$ 15,962,700
1,081,500
49,750,708

126,398

$ 66,921,306

MONTH END TOTALS

INVESTMENTS & CASH

FUND ACCOUNTING & SPECIFIC INVESTMENTS

County Money Market Fund
County Cash

Educational Money Market Fund
Extended Fund

School Cash

Non Pooled Investments @ Cost

$ 1,392,800,128
(4,701,603)
1,389,753,010
3,063,937,587
7,912,087
66,921,306

$ 5,916,622,514

County Funds
School Funds

Specific Investments

$ 3,102,036,111
2,747,665,097
66,921,306

$ 5,916,622,514

* 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 VIl of this report.

***The Combined Pool Balances include the County and Educational Money Market Funds and their respective portions of the Extended Funds.

*** The Combined Month Average Yield includes a $7,622,716 loss attributed to the sale of Serpentine.

Page 2 of 2




