
ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

December 31, 2010

In Thousands

U.S TREASURIES 235,622$     

REPURCHASE AGREEMENT 15,697         

CERTIFICATES OF DEPOSIT 278,242       

COMMERCIAL PAPER 675,837       

U.S. GOVERNMENT AGENCIES 1,663,185    

MONEY MARKET FUNDS 91,980         

MEDIUM-TERM NOTES 522,789       

MUNICIPAL DEBT 70,685         

TOTAL 3,554,037$ 

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

** Calculated Using Market Value at 12/31/2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

December 31, 2010

In Thousands

U.S. TREASURIES 134,903$       

REPURCHASE AGREEMENT 139,547

CERTIFICATES OF DEPOSIT 331,454          

COMMERCIAL PAPER 859,329

U.S. GOVERNMENT AGENCIES 1,523,713

MONEY MARKET FUNDS 157,407

MEDIUM-TERM NOTES 437,575

MUNICIPAL DEBT 84,377

TOTAL 3,668,305$   

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

** Calculated Using Market Value at 12/31/2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

December 31, 2010

In Thousands

U.S GOVERNMENT AGENCIES 22,429$         

COMMERCIAL PAPER 14,109

MUNICIPAL DEBT 1,355

MEDIUM-TERM NOTES 3,536

MONEY MARKET FUNDS 3,174

CERTIFICATES OF DEPOSIT 4 999

MEDIUM-TERM NOTES 
7.13%

MONEY MARKET FUNDS 
6.40%

MUNICIPAL DEBT
2.73%

U.S. GOVERNMENT 
AGENCIES 

45.22%

CERTIFICATES OF DEPOSIT 4,999

TOTAL 49,602$        

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

** Calculated Using Market Value at 12/31/2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

December 31, 2010

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS 13,974$           28.20%

8 TO 30 DAYS 21,038             42.45%

31 TO 60 DAYS 6,328               12.77%

61 TO 90 DAYS 2,134               4.31%

91 TO 180 DAYS 800                  1.61%

181 TO 395 DAYS 5,280               10.66%

TOTAL 49,554$           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 12/31/2010, Floating Rate Notes comprise 35.98% of the John Wayne Airport  
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS

MATURITIES DISTRIBUTION

December 31, 2010
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O.C. INVESTMENT POOL O.C. EDUCATIONAL O.C. INVESTMENT POOL
MONEY MARKET FUND MONEY MARKET FUND EXTENDED FUND

In Thousands % In Thousands % In Thousands %

1 TO 7 DAYS 533,977$     29.11% 1 TO 7 DAYS 969,305$       41.83% 1 TO 7 DAYS -$                     0.00%
8 TO 30 DAYS 661,917       36.08% 8 TO 30 DAYS 604,061         26.07% 8 TO 30 DAYS 209,915           6.89%
31 TO 60 DAYS 363,804       19.83% 31 TO 60 DAYS 319,727         13.80% 31 TO 60 DAYS 219,258           7.20%
61 TO 90 DAYS 74,363         4.06% 61 TO 90 DAYS 125,202         5.40% 61 TO 90 DAYS 54,600             1.79%
91 TO 180 DAYS 20,000         1.09% 91 TO 180 DAYS 38,710           1.67% 91 TO 180 DAYS 131,150           4.31%
181 TO 395 DAYS 180,396       9.83% 181 TO 395 DAYS 260,185         11.23% 181 TO 395 DAYS 696,388           22.86%

14 TO 18 MONTHS 311,075           10.21%
19 TO 24 MONTHS 233,673           7.67%

TOTAL 1,834,457$  100.00% TOTAL 2,317,190$    100% 25 TO 30 MONTHS 245,067           8.04%

31 TO 36 MONTHS 284,928           9.35%
37 TO 60 MONTHS 660,520 21.68%

TOTAL 3,046,574$     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 12/31/2010, Floating Rate Notes comprise 28.15%, 6.90%, and 22.94% of the O.C. Money Market Fund, Extended Fund, and Educational Money Market Fund respectively.



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY - EXTENDED FUND

MATURITIES DISTRIBUTION

December 31, 2010

ORANGE COUNTY
EXTENDED FUND

In Thousands %

1 TO 6 MOS 614,923$         20.19%

7 TO 13 MOS 696,388           22.86%

14 TO 18 MOS 311,075           10.21%

19 TO 24 MOS 233,673           7.67%

25 TO 30 MOS 245,067           8.04%

31 TO 36 MOS 284,928           9.35%

37 TO 60 MOS 660,520           21.68%

TOTAL 3,046,574$     100.00%

Maturity Limits Are In Compliance With The Orange County Treasurer's Investment Policy Statemen

Floating Rate Notes are deemed to have a maturity date equal to their next interest reset date. 
At 12/31/2010, Floating Rate Notes comprise 6.90% of the O.C. Extended Fund
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION

December 31, 2010
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In Thousands % In Thousands %

1 TO 7 DAYS 533,977$      29.11% 1 TO 7 DAYS 969,305$      41.83%
8 TO 30 DAYS 661,917        36.08% 8 TO 30 DAYS 604,061        26.07%
31 TO 60 DAYS 363,804        19.83% 31 TO 60 DAYS 319,727        13.80%
61 TO 90 DAYS 74,363          4.06% 61 TO 90 DAYS 125,202        5.40%
91 TO 180 DAYS 20,000          1.09% 91 TO 180 DAYS 38,710          1.67%
181 TO 395 DAYS 180,396        9.83% 181 TO 395 DAYS 260,185        11.23%

TOTAL 1,834,457$   100.00% TOTAL 2,317,190$   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 12/31/2010 Floating Rate Notes comprise 28.15% and 22.94% of the O.C. Money Market Fund and Educational Money Market Fund respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND - ISSUER CONCENTRATION

December 31, 2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY EXTENDED FUND - ISSUER CONCENTRATION

December 31, 2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL MONEY MARKET FUND - ISSUER CONCENTRATION

December 31, 2010
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