
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **
April 30, 2006

In Thousands

CERTIFICATES OF DEPOSIT 687,903$     
 

COMMERCIAL PAPER 877,922       

U.S. GOVERNMENT AGENCIES 1,208,954    

MONEY MARKET FUNDS 85,084         

MEDIUM-TERM NOTES 363,828       

REPURCHASE AGREEMENTS 195,000       

MUNICIPAL DEBT 106,873       

TOTAL 3,525,564$  

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

** Calculated Using Market Value at 04/30/2006
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

April 30, 2006

In Thousands

CERTIFICATES OF DEPOSIT 524,867$       

COMMERCIAL PAPER 977,926         

U.S. GOVERNMENT AGENCIES 890,517         

MONEY MARKET FUNDS 29,424           

MEDIUM-TERM NOTES 270,260         

REPURCHASE AGREEMENTS 95,000           

TOTAL 2,787,994$    

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

** Calculated Using Market Value at 04/30/2006
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
April 30, 2006

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

In Thousands % In Thousands %

1 TO 7 DAYS 778,873$      32.81% 1 TO 7 DAYS 615,549$      27.42%
8 TO 30 DAYS 1,052,286     44.34% 8 TO 30 DAYS 684,897        30.51%
31 TO 60 DAYS 361,287        15.22% 31 TO 60 DAYS 669,850        29.83%
61 TO 90 DAYS 115,000        4.85% 61 TO 90 DAYS 50,000          2.23%
91 TO 180 DAYS 0 0.00% 91 TO 180 DAYS 100,000        4.45%
181 TO 395 DAYS 66,000          2.78% 181 TO 395 DAYS 124,853        5.56%

TOTAL 2,373,446$   100.00% TOTAL 2,245,149$   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 April 30, 2006, Floating Rate Notes comprise 9.55% and 6.64% 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
April 30, 2006

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

In Thousands %

Money Market Fund 1 TO 7 DAYS 778,873$      19.04%
Money Market Fund 8 TO 30 DAYS 1,052,287     25.73%
Money Market Fund 31 TO 60 DAYS 361,287        8.83% In Thousands %
Money Market Fund 61 TO 90 DAYS 115,000        2.81%
Money Market Fund 91 TO 180 DAYS 0 0.00% 1 TO 7 DAYS 615,549$      27.42%
Money Market Fund 181 TO 395 DAYS 66,000          1.61% 8 TO 30 DAYS 684,897        30.51%
Extended Fund 1 TO 7 DAYS 75,000          1.83% 31 TO 60 DAYS 669,850        29.83%
Extended Fund 8 TO 30 DAYS 100,000        2.45% 61 TO 90 DAYS 50,000          2.23%
Extended Fund 31 TO 60 DAYS 233,131        5.70% 91 TO 180 DAYS 100,000        4.45%
Extended Fund 61 TO 90 DAYS 125,000        3.06% 181 TO 395 DAYS 124,853        5.56%
Extended Fund 91 TO 180 DAYS 245,000        5.99%
Extended Fund 181 TO 395 DAYS 520,932        12.74%
Extended Fund 14 TO 18 MONTHS 227,850        5.57% TOTAL 2,245,149$   100.00%
Extended Fund 19 TO 24 MONTHS 90,000          2.20%
Extended Fund 25 TO 30 MONTHS 0 0.00%
Extended Fund 31 TO 36 MONTHS 100,000        2.44%

TOTAL 4,090,360$   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 April 30, 2006 Floating Rate Notes comprise 11.41% and 6.64% 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
April 30, 2006

O.C. INVESTMENT POOL
EXTENDED FUND

In Thousands %

1 TO 6 MOS 778,131$         45.32%

7 TO 13 MOS 520,932           30.34%

14 TO 18 MOS 227,850           13.27%
 
 

19 TO 24 MOS 90,000             5.24%

25 TO 30 MOS 0 0.00%

31 TO 36 MOS 100,000           5.83%

TOTAL 1,716,913$      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 April 30, 2006, Floating Rate Notes comprise 11.41% of the O.C. Extended Fund.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

April 30, 2006

In Thousands

CERTIFICATES OF DEPOSIT 9,992$          

COMMERCIAL PAPER 20,126

U.S. GOVERNMENT AGENCIES 19,631

MONEY MARKET FUNDS 2,033

TOTAL 51,782$        

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

** Calculated Using Market Value at 04/30/2006
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

April 30, 2006

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS $10,033 19.32%

8 TO 30 DAYS 27,000 51.99%

31 TO 60 DAYS 8,200 15.79%

61 TO 90 DAYS 2,700 5.20%

91 TO 180 DAYS 2,000 3.85%

181 TO 395 DAYS 2,000 3.85%

TOTAL $51,933 100.00%

Maturity Limits Are In Compliance With The Orange County Treasurer's Investment Policy Statement
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL - ISSUER CONCENTRATION

April 30, 2006
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BANK OF THE WEST

GREENWICH CAPITAL MARKETS

FORTIS BANK NY

FIRST TENNESSEE BANK

LOCKHART FUNDING LLC

SIGMA FIN INC

PARK AVENUE RECEIVABLES

COUNTY OF ORANGE

AMSTERDAM FUNDING CORP

LIBERTY STREET FDG CO

CIT GROUP INC

GENERAL ELEC CAP CORP

RABOBANK NEDERLAND

UBS FINANCE (DE) LLC

TOYOTA MOTOR CREDIT

CALYON NORTH AMERICA INC. NEW YORK

CONCORD MINUTEMEN CAPITAL  LLC

DANSKE BANK A/S NY

SOC GEN-DIRECT

L'OREAL USA INC

AMERICAN HONDA FINANCE

FOUNTAIN SQUARE COMM FUN

LEHMAN BROTHERS

ROYAL BK OF SCOTLAND NY

TANGO FIN CORP

THAMES ASSET GLOBAL SEC

WACHOVIA BANK N.A.

Issuers
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

April 30, 2006
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MERRILL LYNCH

GREENWICH CAPITAL MARKETS

CIT GROUP INC

SURREY FUNDING CORP

RABOBANK NEDERLAND

ROYAL BK OF SCOTLAND NY

FIRST TENNESSEE BANK

BARCLAYS BANK PLC NY

TOYOTA MOTOR CREDIT

SAN PAOLO IMI US FINL CO

BANK OF THE WEST

FORTIS FUNDING

LOCKHART FUNDING LLC

L'OREAL USA INC

GANNETT CO

FORTIS BANK NY

DEUTSCHE BANK NY

WELLS FARGO BANK

GIRO FUNDING US CORP

CALYON NORTH AMERICA INC. NEW YORK

SOCIETE GENERALE N AMER

CITIGROUP FUNDING INC

CALYON NA

LIBERTY STREET FDG CO

SOUTHERN COMPANY

SOC GEN-DIRECT

LEGACY CAPITAL CO, LLC

CONCORD MINUTEMEN CAPITAL  LLC

SIGMA FIN INC

HSBC BANK USA

EDISON ASSET SECUR LLC

GALLEON CAPITAL CORP

NESTLE CAPITAL CORP
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