
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

November 30, 2009

In Thousands

U.S TREASURIES 80,170$        

ASSET-BACKED SECURITIES 20,394          

CERTIFICATES OF DEPOSIT 65,020          

COMMERCIAL PAPER 1,083,086     

U.S. GOVERNMENT AGENCIES 1,495,818     

MONEY MARKET FUNDS 341,401        

MEDIUM-TERM NOTES 229,155        

MUNICIPAL DEBT 153,282        

REPURCHASE AGREEMENT 27,154          

TOTAL 3,495,480$   

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 11/30/2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

November 30, 2009

In Thousands

U.S. TREASURIES 84,765$          

ASSET-BACKED SECURITIES 17,151            

CERTIFICATES OF DEPOSIT 40,014            

COMMERCIAL PAPER 645,683

U.S. GOVERNMENT AGENCIES 1,166,244

MONEY MARKET FUNDS 159,802

MEDIUM-TERM NOTES 189,836

MUNICIPAL DEBT 129,966

REPURCHASE AGREEMENT 74,717

TOTAL 2,508,178$     

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 11/30/2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
November 30, 2009

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

In Thousands % In Thousands %

1 TO 7 DAYS 688,055$      31.12% 1 TO 7 DAYS 375,918$      32.54%
8 TO 30 DAYS 726,382        32.85% 8 TO 30 DAYS 345,895        29.94%
31 TO 60 DAYS 193,339        8.75% 31 TO 60 DAYS 72,820          6.30%
61 TO 90 DAYS 311,212        14.08% 61 TO 90 DAYS 163,820        14.18%
91 TO 180 DAYS 44,652          2.02% 91 TO 180 DAYS 178,265        15.43%
181 TO 395 DAYS 247,065        11.18% 181 TO 395 DAYS 18,455          1.61%

TOTAL 2,210,705$   100.00% TOTAL 1,155,173$   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 11/30/2009 Floating Rate Notes comprise 30.69% and 31.13% of the O.C. Money Market Fund and Educational Money Market Fund respectively.
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O.C. INVESTMENT POOL O.C. EDUCATIONAL O.C. INVESTMENT POOL
MONEY MARKET FUND MONEY MARKET FUND EXTENDED FUND

(Included Extended Fund B)

In Thousands % In Thousands % In Thousands %

1 TO 7 DAYS 688,055$              31.12% 1 TO 7 DAYS 375,918$           32.54% 1 TO 7 DAYS 643,100$            24.49%
8 TO 30 DAYS 726,382                32.85% 8 TO 30 DAYS 345,895             29.94% 8 TO 30 DAYS 360,043              13.71%
31 TO 60 DAYS 193,339                8.75% 31 TO 60 DAYS 72,820               6.30% 31 TO 60 DAYS 163,438              6.22%
61 TO 90 DAYS 311,212                14.08% 61 TO 90 DAYS 163,820             14.18% 61 TO 90 DAYS 47,300                1.80%
91 TO 180 DAYS 44,652                  2.02% 91 TO 180 DAYS 178,265             15.43% 91 TO 180 DAYS 115,000              4.38%
181 TO 395 DAYS 247,065                11.18% 181 TO 395 DAYS 18,455               1.61% 181 TO 395 DAYS 235,449              8.97%

14 TO 18 MONTHS 281,350              10.72%
19 TO 24 MONTHS 269,845              10.28%

TOTAL 2,210,705$           100.00% TOTAL 1,155,173$        100.00% 25 TO 30 MONTHS 295,000              11.24%
31 TO 36 MONTHS 215,000              8.19%
37 TO 60 MONTHS -                          0.00%

TOTAL 2,625,525$         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 11/30/2009, Floating Rate Notes comprise 30.69%, 11.37%, and 31.13% of the O.C. Investment Pool, Extended Funds, and Educational Money Market Fund respectively.

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

MATURITIES DISTRIBUTION
November 30, 2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY - EXTENDED FUND

MATURITIES DISTRIBUTION
November 30, 2009

ORANGE COUNTY
EXTENDED FUND

(includes Extended Fund B)

In Thousands %

1 TO 6 MOS 1,328,881$      50.60%

7 TO 13 MOS 235,449           8.97%

14 TO 18 MOS 281,350           10.72%

19 TO 24 MOS 269,845           10.28%

25 TO 30 MOS 295,000           11.24%

31 TO 36 MOS 215,000           8.19%

37 TO 60 MOS -                       0.00%

TOTAL 2,625,525$     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 11/30/2009, Floating Rate Notes comprise 11.37% of the O.C. Extended Fund.

0%

5%

10%

15%

20%

25%

30%

35%

40%

45%

50%

55%

1 to 6 mos 7 to 13 mos 14 to 18 mos 19 to 24 mos 25 to 30 mos 31 to 36 mos 37 to 60 mos



ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

November 30, 2009

In Thousands

U.S GOVERNMENT AGENCIES 17,122

COMMERCIAL PAPER 8,849

MUNICIPAL DEBT 4,000

MEDIUM-TERM NOTES 11,356

MONEY MARKET FUNDS 8,034

TOTAL 49,361$         

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

** Calculated Using Market Value at 11/30/2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

November 30, 2009

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS 13,104$            26.61%

8 TO 30 DAYS 16,080              32.65%

31 TO 60 DAYS 1,962                3.98%

61 TO 90 DAYS 6,995                14.21%

91 TO 180 DAYS 8,600                17.47%

181 TO 395 DAYS 2,500                5.08%

TOTAL 49,241$            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 11/30/2009, Floating Rate Notes comprise 31.34% of the John Wayne Airport  
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY MONEY MARKET FUND - ISSUER CONCENTRATION

November 30, 2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EXTENDED FUND - ISSUER CONCENTRATION

November 30, 2009

Note: Extended Fund includes Extended Fund B
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL MONEY MARKET FUND - ISSUER CONCENTRATION

November 30, 2009

NOTE:  See Compliance Deficiency/Technical Memo for issuers over 5%
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