
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

December 31, 2009

In Thousands

U.S TREASURIES 55,931$        

ASSET-BACKED SECURITIES 20,318          

CERTIFICATES OF DEPOSIT 273,204        

COMMERCIAL PAPER 731,982        

U.S. GOVERNMENT AGENCIES 1,663,967     

MONEY MARKET FUNDS 400,403        

MEDIUM-TERM NOTES 207,476        

MUNICIPAL DEBT 158,988        

REPURCHASE AGREEMENT 232,497        

TOTAL 3,744,766$   

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 12/31/2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

December 31, 2009

In Thousands

U.S. TREASURIES 59,009$          

ASSET-BACKED SECURITIES 17,087            

CERTIFICATES OF DEPOSIT 230,807          

COMMERCIAL PAPER 555,047

U.S. GOVERNMENT AGENCIES 1,390,910

MONEY MARKET FUNDS 350,145

MEDIUM-TERM NOTES 146,240

MUNICIPAL DEBT 153,802

REPURCHASE AGREEMENT 516,367

TOTAL 3,419,414$     

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 12/31/2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
December 31, 2009

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

In Thousands % In Thousands %

1 TO 7 DAYS 687,561$      27.95% 1 TO 7 DAYS 947,251$      45.77%
8 TO 30 DAYS 860,680        34.98% 8 TO 30 DAYS 779,355        37.66%
31 TO 60 DAYS 465,212        18.91% 31 TO 60 DAYS 113,820        5.50%
61 TO 90 DAYS 46,852          1.91% 61 TO 90 DAYS -                    0.00%
91 TO 180 DAYS 90,800          3.69% 91 TO 180 DAYS 2,790            0.13%
181 TO 395 DAYS 309,065        12.56% 181 TO 395 DAYS 226,430        10.94%

TOTAL 2,460,170$   100.00% TOTAL 2,069,646$   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 12/31/2009 Floating Rate Notes comprise 29.61% and 19.73% 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 687,561$              27.95% 1 TO 7 DAYS 947,251$           45.77% 1 TO 7 DAYS 384,000$            14.61%
8 TO 30 DAYS 860,680                34.98% 8 TO 30 DAYS 779,355             37.66% 8 TO 30 DAYS 375,252              14.28%
31 TO 60 DAYS 465,212                18.91% 31 TO 60 DAYS 113,820             5.50% 31 TO 60 DAYS 47,300                1.80%
61 TO 90 DAYS 46,852                  1.91% 61 TO 90 DAYS -                         0.00% 61 TO 90 DAYS 101,500              3.86%
91 TO 180 DAYS 90,800                  3.69% 91 TO 180 DAYS 2,790                 0.13% 91 TO 180 DAYS 174,589              6.64%
181 TO 395 DAYS 309,065                12.56% 181 TO 395 DAYS 226,430             10.94% 181 TO 395 DAYS 235,675              8.97%

14 TO 18 MONTHS 316,350              12.04%
19 TO 24 MONTHS 384,845              14.63%

TOTAL 2,460,170$           100.00% TOTAL 2,069,646$        100.00% 25 TO 30 MONTHS 419,000              15.94%
31 TO 36 MONTHS 190,000              7.23%
37 TO 60 MONTHS -                          0.00%

TOTAL 2,628,511$         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 12/31/2009, Floating Rate Notes comprise 29.61%, 9.46%, and 19.73% 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
December 31, 2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY - EXTENDED FUND

MATURITIES DISTRIBUTION
December 31, 2009

ORANGE COUNTY
EXTENDED FUND

(includes Extended Fund B)

In Thousands %

1 TO 6 MOS 1,082,641$      41.19%

7 TO 13 MOS 235,675           8.97%

14 TO 18 MOS 316,350           12.04%

19 TO 24 MOS 384,845           14.63%

25 TO 30 MOS 419,000           15.94%

31 TO 36 MOS 190,000           7.23%

TOTAL 2,628,511$     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 12/31/2009, Floating Rate Notes comprise 9.46% of the O.C. Extended Fund.
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ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

December 31, 2009

In Thousands

U.S GOVERNMENT AGENCIES 17,613

COMMERCIAL PAPER 6,250

MUNICIPAL DEBT 4,000

MEDIUM-TERM NOTES 11,352

MONEY MARKET FUNDS 8,239

CERTIFICATES OF DEPOSIT 2,000

TOTAL 49,454$         

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

** Calculated Using Market Value at 12/31/2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

December 31, 2009

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS 9,989$              20.24%

8 TO 30 DAYS 18,532              37.55%

31 TO 60 DAYS 7,245                14.68%

61 TO 90 DAYS 2,830                5.74%

91 TO 180 DAYS 6,000                12.16%

181 TO 395 DAYS 4,750                9.63%

TOTAL 49,346$            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 12/31/2009, Floating Rate Notes comprise 31.27% of the John Wayne Airport  
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY MONEY MARKET FUND - ISSUER CONCENTRATION

December 31, 2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EXTENDED FUND - ISSUER CONCENTRATION

December 31, 2009
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL MONEY MARKET FUND - ISSUER CONCENTRATION

December 31, 2009
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