ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL
PORTFOLIO COMPOSITION - COMBINED **

May 31, 2009
MEDIUM - TERM NOTES MUNICIPAL DEBT U.S. TREASURIES
18.17% 3.89% 0.16%

ASSET - BACKED
SECURITIES
0.83%

CERTIFICATES OF
DEPOSIT
2.98%

MONEY MARKET FUNDS
9.86%

COMMERCIAL PAPER
7.79%

U.S. GOVERNMENT
AGENCIES
56.32%

ORCDOONENE[

ASSET - BACKED SECURITIES

CERTIFICATES OF DEPOSIT

COMMERCIAL PAPER

U.S. GOVERNMENT AGENCIES

MONEY MARKET FUNDS

MEDIUM-TERM NOTES

MUNICIPAL DEBT

U.S. TREASURIES

TOTAL

In Thousands

$ 26,517

95,066

248,910

1,799,036

315,148

580,543

124,317

4,994

$ 3,194,531

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 5/31/2009




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL
PORTFOLIO COMPOSITION - COMBINED **

May 31, 2009

MEDIUM-TERM NOTES
! MUNICIPAL DEBT |, o rpeASURIES
19.22% 2.42% 1750 ASSET - BACKED

SECURITIES In Thousands
0.77%

MONEY MARKET FUNDS
8.28%

[ ] ASSET-BACKED SECURITES $ 22,301

CERTIFICATES OF
R Il CERTIFICATES OF DEPOSIT 63,039

2.16%
I comMERCIAL PAPER 150,532
COMMERCIAL PAPER Il us. GOVERNMENT AGENCIES 1,754,665
5.17%

] MONEY MARKET FUNDS 241,366
] MEDIUM-TERM NOTES 559,840
Il VvuniciPAL DEBT 70,527
[] u.s. TREASURIES 50,976
U.S. GOVERNMENT TOTAL $ 2,913,246

AGENCIES
60.23%

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 5/31/2009




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
May 31, 2009
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1to 7 days 8to 30 days 31to 60 days 61 to 90 days 91 to 180 days 181 to 395 days
O.C. INVESTMENT POOL O.C. EDUCATIONAL

MONEY MARKET FUND MONEY MARKET FUND
In Thousands % In Thousands %
1TO 7 DAYS $ 477,748 24.77% 1TO 7 DAYS $ 331,366 21.29%
8 TO 30 DAYS 594,178 30.79% 8 TO 30 DAYS 700,627 45.02%
31 TO 60 DAYS 294,300 15.26% 31 TO 60 DAYS 74,050 4.76%
61 TO 90 DAYS 306,805 15.91% 61 TO 90 DAYS 172,000 11.05%
91 TO 180 DAYS 121,055 6.28% 91 TO 180 DAYS 181,620 11.67%
181 TO 395 DAYS 134,766 6.99% 181 TO 395 DAYS 96,668 6.21%
TOTAL $ 1,928,852 100.00% TOTAL $ 1,556,331 100.00%

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 5/31/2009 Floating Rate Notes comprise 35.26% and 35.22% of the O.C. Money Market Fund and Educational Money Market Fund respectively.




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS

MATURITIES DISTRIBUTION

May 31, 2009
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O.C. INVESTMENT POOL O.C. EDUCATIONAL
(includes MMF, Extended Fund, & Extended Fund B) MONEY MARKET FUNC

In Thousands

Money Market Fund 1 TO 7 DAYS $ 477,748
Money Market Fund 8 TO 30 DAYS 594,178
Money Market Fund 31 TO 60 DAYS 294,300
Money Market Fund 61 TO 90 DAYS 306,805
Money Market Fund 91 TO 180 DAYS 121,055
Money Market Fund 181 TO 395 DAYS 134,766
Extended Fund 1TO 7 DAYS 100,000
Extended Fund 8 TO 30 DAYS 519,232
Extended Fund 31 TO 60 DAYS 304,803
Extended Fund 61 TO 90 DAYS 109,896
Extended Fund 91 TO 180 DAYS 35,000
Extended Fund 181 TO 395 DAYS 320,521
Extended Fund 14 TO 18 MONTHS 135,675
Extended Fund 19 TO 24 MONTHS 420,000
Extended Fund 25 TO 30 MONTHS 174,325
Extended Fund 31 MOS OVER 485,000

TOTAL $ 4,533,304

%

10.54%
13.11%
6.49%
6.77%
2.67%
2.97%
2.21%
11.45%
6.72%
2.42%
0.78%
7.07%
2.99%
9.26%
3.85%
10.70%

100.00%

In Thousands

1TO 7 DAYS $ 331,366
8 TO 30 DAYS 700,627
31 TO 60 DAYS 74,050
61 TO 90 DAYS 172,000
91 TO 180 DAYS 181,620
181 TO 395 DAYS 96,668

TOTAL $ 1,556,331

I i R e e M R, 00

%

21.29%
45.02%
4.76%
11.05%
11.67%
6.21%

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 5/31/2009, Floating Rate Notes comprise 32.01% and 35.22% of the O.C. Investment Pool and Educational Money Market Fund respectively.




ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - EXTENDED FUND
MATURITIES DISTRIBUTION

May 31, 2009
45% O.C. INVESTMENT POOL
EXTENDED FUND
40% - (includes Extended Fund B)
In Thousands %
35% -
1TO 6 MOS $ 1,068,930 41.04%
30% -
7 TO 13 MOS 320,521 12.31%
25% +
14 TO 18 MOS 135,675 5.21%
20% el R e e e e L e il L Lt
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5% +--Vz7724 ——————-—————~——~—~—"—~"—~—~~—~—~"—"—~"—~"—~—~"—~"—~"—~\—~"—~\—~"V¥; ;- —————————————————— ==
25 TO 30 MOS 174,325 6.69%
10% +--Fzzzzzz77 —-—-—-— Vi) - ——————————————~——~—~-~V - —————————————————— ==
31 TO 36 MOS 485,000 18.62%
% -z -—-——— V- - - —— - - - - - - - - ==
TOTAL $ 2,604,451 100.00%
0%
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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 05/31/2009, Floating Rate Notes comprise 29.61% of the O.C. Extended Fund.




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY MONEY MARKET FUND - ISSUER CONCENTRATION

May 31, 2009

Issuers

IBM CORP || 0.01%

WAL-MART STORES INC 0.10%

TORONTO DOMINION BANK NY

WELLS FARGO BANK

NESTLE CAPITAL CORP.

ROYAL BANK OF CANADA

PROCTER & GAMBLE

COCA-COLA CO

BANK OF AMERICA CORP

JP MORGAN CHASE & CO

CHEVRON FUNDING

PRIVATE EXPORT FUND CORP

AMERICAN HONDA FINANCE

GENERAL ELECTRIC CO

RABOBANK USA FINANCIAL CORP

TOYOTA MOTOR CREDIT

COUNTY OF ORANGE

0.26%

1.18%

1.29%

1.30%

1.56%

1.81%
|

2.05%

2.07%

2.33%

2.54%

2.59%

2.85%

3.37%

3.61%

0%

1% 2% 3%

Percent of Total Portfolio

5%




ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY EXTENDED FUND - ISSUER CONCENTRATION
May 31, 2009

T T
| |
WHISTLEJACKET CAPITAL LLC |0.01% } }
| |
K2 (USA)LLC 0.95%
SERPENTINE FUNDING LIMITED 1.86%
TANGO FIN CORP 1.91%
WELLS FARGO BANK 2.53%
JP MORGAN CHASE & CO 2.89%
Issuers
OC TRANSPORTATION AUTHORITY 3.82%

|
|
|
|
BANK OF AMERICA CORP 3.85%
|

CITIGROUP FUNDING INC 3.87‘%
I

|
CHEVRON CORP 3.94%

TOYOTA MOTOR CREDIT 4.22%

GENERAL ELECTRIC CO 4.89%

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

Percent of Total Portfolio

Note: Extended Fund includes Extended Fund B




ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL MONEY MARKET FUND - ISSUER CONCENTRATION
May 31, 2009

IBM CORP

WAL-MART STORES INC .30%

U.S. BANK
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ROYAL BANK OF CANADA . EEA

Issuers
WELLS FARGO BANK
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