
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

February 28, 2009

In Thousands

CERTIFICATES OF DEPOSIT 165,000$     
 

COMMERCIAL PAPER 274,927       

U.S. GOVERNMENT AGENCIES 1,777,511    

MONEY MARKET FUNDS 393,051       

MEDIUM-TERM NOTES 506,988       

MUNICIPAL DEBT 99,967         

U.S. TREASURIES 4,372            

TOTAL 3,221,815$  

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 2/28/2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

February 28, 2009

In Thousands

CERTIFICATES OF DEPOSIT 100,000$       

COMMERCIAL PAPER 199,014          

U.S. GOVERNMENT AGENCIES 1,703,624      

MONEY MARKET FUNDS 317,560          

MEDIUM-TERM NOTES 525,550          

MUNICIPAL DEBT 75,572            

U.S. TREASURIES 5,663              

TOTAL 2,926,982$    

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 2/28/2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
February 28, 2009

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

In Thousands % In Thousands %

1 TO 7 DAYS 706,248$      32.58% 1 TO 7 DAYS 467,560$      29.66%
8 TO 30 DAYS 573,435        26.45% 8 TO 30 DAYS 515,620        32.71%
31 TO 60 DAYS 230,400        10.62% 31 TO 60 DAYS 184,670        11.71%
61 TO 90 DAYS 390,000        17.99% 61 TO 90 DAYS 110,083        6.98%
91 TO 180 DAYS 100,000        4.61% 91 TO 180 DAYS 103,883        6.59%
181 TO 395 DAYS 167,966        7.75% 181 TO 395 DAYS 194,668        12.35%

TOTAL 2,168,049$   100.00% TOTAL 1,576,484$   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 February 28, 2009 Floating Rate Notes comprise 21.9% and 24.64% of the O.C. Money Market Fund and Educational Money Market Fund respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS

MATURITIES DISTRIBUTION
February 28, 2009

O.C. INVESTMENT POOL O.C. EDUCATIONAL
(includes MMF, Extended Fund, & Extended Fund B) MONEY MARKET FUND

In Thousands %

Money Market Fund 1 TO 7 DAYS 706,248$      15.46%
Money Market Fund 8 TO 30 DAYS 573,435        12.55%
Money Market Fund 31 TO 60 DAYS 230,400        5.04% In Thousands %
Money Market Fund 61 TO 90 DAYS 390,000        8.53%
Money Market Fund 91 TO 180 DAYS 100,000        2.19% 1 TO 7 DAYS 467,560$      29.66%
Money Market Fund 181 TO 395 DAYS 167,966        3.68% 8 TO 30 DAYS 515,620        32.71%
Extended Fund 1 TO 7 DAYS 223,367        4.89% 31 TO 60 DAYS 184,670        11.71%
Extended Fund 8 TO 30 DAYS 394,000        8.62% 61 TO 90 DAYS 110,083        6.98%
Extended Fund 31 TO 60 DAYS 114,803        2.51% 91 TO 180 DAYS 103,883        6.59%
Extended Fund 61 TO 90 DAYS 172,300        3.77% 181 TO 395 DAYS 194,668        12.35%
Extended Fund 91 TO 180 DAYS 331,373        7.25%
Extended Fund 181 TO 395 DAYS 183,635        4.02%
Extended Fund 14 TO 18 MONTHS 150,000        3.28% TOTAL 1,576,484$   100.00%
Extended Fund 19 TO 24 MONTHS 398,000        8.71%
Extended Fund 25 TO 30 MONTHS 75,000          1.64%
Extended Fund 31  MOS OVER 359,325        7.86%

TOTAL 4,569,852$   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 February 28, 2009, Floating Rate Notes comprise 28.11% and 24.64% of the O.C. Investment Pool and Educational Money Market Fund respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - EXTENDED FUND

MATURITIES DISTRIBUTION
February 28, 2009

O.C. INVESTMENT POOL
EXTENDED FUND

(includes Extended Fund B)

In Thousands %

1 TO 6 MOS 1,235,843$      51.45%

7 TO 13 MOS 183,635           7.65%

14 TO 18 MOS 150,000           6.25%

19 TO 24 MOS 398,000           16.57%

25 TO 30 MOS 75,000             3.12%

31 TO 36 MOS 359,325           14.96%

TOTAL 2,401,803$      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 February 28, 2009, Floating Rate Notes comprise 33.72% of the O.C. Extended Fund.
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ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

February 28, 2009

In Thousands

CERTIFICATES OF DEPOSIT 2,000$          

COMMERCIAL PAPER 8,697            

MONEY MARKET FUNDS 5,263            

U.S. GOVERNMENT AGENCIES 36,246          

MEDIUM-TERM NOTES 5,955            

TOTAL 58,161$        

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

** Calculated Using Market Value at 2/28/2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

February 28, 2009

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS 11,609$           19.95%

8 TO 30 DAYS 22,097             37.96%

31 TO 60 DAYS 11,900             20.44%

61 TO 90 DAYS 6,100               10.48%

91 TO 180 DAYS 2,500               4.30%

181 TO 395 DAYS 4,000               6.87%

TOTAL 58,206$           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 February 28, 2009, Floating Rate Notes comprise 22.33% of the John Wayne Airport  
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY MONEY MARKET FUND - ISSUER CONCENTRATION

February 28, 2009

4.61%

4.15%

2.90%

2.61%

2.61%

2.30%

2.30%

2.30%

1.15%

1.15%

1.15%

4.61%

0% 1% 2% 3% 4% 5%

TOYOTA MOTO CREDIT

PROTER & GAMBLE

ROYAL BANK OF CANADA

BANK OF AMERICA CORP

WELLS FARGO BANK

COUNTY OF ORANGE

RABOBANK USA FINANCIAL CORP

AMERICAN HONDA FINANCE

MICROSOFT CORP

BNP PARIBAS NY BRANCH

GENERAL ELECTRIC CO

COCA-COLA CO

Issuers

Percent of Total Portfolio



ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EXTENDED FUND - ISSUER CONCENTRATION

February 28, 2009

Note: Extended Fund includes Extended Fund B
Issuer Limit exceeding the 5% threshold is documented within the Non Compliance narrative of this report
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL MONEY MARKET FUND - ISSUER CONCENTRATION

February 28, 2009

Issuer Limit exceeding the 5% threshold is documented within the Non Compliance narrative of this report
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