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

September 30, 2006

U.S. GOVERNMENT

COMMERCIAL
PAPER
20.96%

MEDIUM - TERM
MONEY MARKET NOTES

0.66%

REPURCHASE
AGREEMENTS
3.18%

TOTAL

MUNICIPAL [l cERTIFICATES OF DEPOSIT

DEBT

6.14% [ comMERCIAL PAPER
[l U-s. GOVERNMENT AGENCIES
[] MONEY MARKET FUNDS
[[] MEDIUM-TERM NOTES

CERTIFICATES OF
DEPOSIT [l REPURCHASE AGREEMENTS
19.81% O

MUNICIPAL DEBT

In Thousands

$ 565,068

597,983

985,096

18,734

419,713

90,711

175,000

$ 2,852,305

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

** Calculated Using Market Value at 09/30/2006




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

September 30, 2006

CERTIFICATES OF

DEPOSIT COMMERCIAL
22.29% PAPER
34.10%

CERTIFICATES OF DEPOSIT

REPURCHASE COMMERCIAL PAPER

AGREEMENTS

3.44% U.S. GOVERNMENT AGENCIES

MONEY MARKET FUNDS

MEDIUM-TERM NOTES

BEOCORNEN

MEDIUM-TERM REPURCHASE AGREEMENTS
NOTES
10.34%
U.S. GOVERNMENT TOTAL
MONEY MARKET AGENCIES
FUNDS 29.45%

0.38%

In Thousands

$ 582,854

891,636

770,379

9,840

270,345

90,000

$2,615,054

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

** Calculated Using Market Value at 09/30/2006




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

MATURITIES DISTRIBUTION
September 30, 2006

40%

35%

30% -

25% -

20%

15%

10% +

5% -

0%

1to 7 days 8 to 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 $ 274,901 16.99% 1TO 7 DAYS $ 245,840 12.57%
8 TO 30 DAYS 435,950 26.94% 8 TO 30 DAYS 512,779 26.22%
31 TO 60 DAYS 562,811 34.78% 31 TO 60 DAYS 528,100 27.00%
61 TO 90 DAYS 117,000 7.23% 61 TO 90 DAYS 168,000 8.59%
91 TO 180 DAYS 67,500 4.17% 91 TO 180 DAYS 393,074 20.10%
181 TO 395 DAYS 160,000 9.89% 181 TO 395 DAYS 108,000 5.52%
TOTAL $ 1,618,162 100.00% TOTAL $ 1,955,793 100.00%

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 September 30, 2006, Floating Rate Notes comprise 12.16% and 5.11% 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

September 30, 2006

30%

25%

20%

15%

10%

5% 4

0% -

]

1to 7 days 8 to 30 days 31to 60 days 61 to 90 days 91 to 180 days 181 to 395 days 14 to 18 mos 19 to 24 mos 25to 30 mos 31to 36 mos
O.C. INVESTMENT POOL O.C. EDUCATIONAL
MONEY MARKET FUND
In Thousands %
Money Market Fund 1TO 7 DAYS $ 274,901 7.79%
Money Market Fund 8 TO 30 DAYS 435,950 12.36%
Money Market Fund 31 TO 60 DAYS 562,811 15.96% In Thousands %
Money Market Fund 61 TO 90 DAYS 117,000 3.32%
Money Market Fund 91 TO 180 DAYS 67,500 1.91% 1TO 7 DAYS $ 245,840 12.57%
Money Market Fund 181 TO 395 DAYS 160,000 4.54% 8 TO 30 DAYS 512,779 26.22%
Extended Fund 1TO 7 DAYS 10,000 0.28% 31 TO 60 DAYS 528,100 27.00%
Extended Fund 8 TO 30 DAYS 75,000 2.13% 61 TO 90 DAYS 168,000 8.59%
Extended Fund 31 TO 60 DAYS 100,000 2.84% 91 TO 180 DAYS 393,074 20.10%
Extended Fund 61 TO 90 DAYS 221,650 6.28% 181 TO 395 DAYS 108,000 5.52%
Extended Fund 91 TO 180 DAYS 204,282 5.79%
Extended Fund 181 TO 395 DAYS 476,725 13.51%
Extended Fund 14 TO 18 MONTHS 50,000 1.42% TOTAL $ 1,955,793 100.00%
Extended Fund 19 TO 24 MONTHS 280,000 7.94%
Extended Fund 25 TO 30 MONTHS 148,470 4.21%
Extended Fund 31 TO 36 MONTHS 343,000 9.72%
TOTAL $ 3,527,289 100.00%

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 September 30, 2006, Floating Rate Notes comprise 10.26% and 5.11% of the O.C. Investment Pool and Educational Money Market Fund respectively.




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL
PORTFOLIO COMPOSITION **

September 30, 2006

MEDIUM-TERM
NOTES CERTIFICATES OF
13.83% DEPOSIT
26.58%

MONEY MARKET

FUNDS [l cerTIFICATES OF DEPOSIT

8.39%
[ coMMERCIAL PAPER
Il us GOVERNMENT AGENCIES
] MONEY MARKET FUNDS
[] MEDIUM-TERM NOTES

U.S. GOVERNMENT
AGENCIES TOTAL
5.69%

COMMERCIAL
PAPER
45.51%

In Thousands

$ 13,993

23,962

2,997

4,416

7,278

$ 52,646

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

** Calculated Using Market Value at 09/30/2006




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION
September 30, 2006

35% JOHN WAYNE AIRPORT

In Thousands %

30% +
1TO 7 DAYS $ 8,416 15.95%

25%
8 TO 30 DAYS 16,385 31.05%

20%
31 TO 60 DAYS 9,308 17.64%

15% -
61 TO 90 DAYS 5,404 10.24%

10% -
91 TO 180 DAYS 9,000 17.06%

04
5% 181 TO 395 DAYS 4,250 8.06%
0% - TOTAL $ 52,763 100.00%

1to 7 days 8to 30 days 31to 60 days 61 to 90 days 91 to 180 days 181 to 395 days

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 September 30, 2006, Floating Rate Notes comprise 2.84% John Wayne Airport




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL - ISSUER CONCENTRATION

September 30, 2006

SOUTHERN COMPANY FUNDING CORP
CONCORD MINUTEMEN CAPITAL LLC ]
FOUNTAIN SQUARE COMM FUN ]
SOCIETE GENERALE N AMER ]
AMERICAN HONDA FINANCE ]
WACHOVIA CORP ]
GIRO BALANCED FUNDING CORP. ]
ING AMERICA INSURANCE HOLDINGS ]
WAL-MART FUNDING CORP. ]
SOUTHERN COMPANY
PACCAR FINANCIAL CORP ]
LIBERTY STREET FDG CO ]
BANK OF THE WEST ]
FORTIS FUNDING ]
CIT GROUP INC ]
|SSU ers CALYON NORTH AMERICA INC. NEW YORK :
HSBC BANK USA
FORTIS BANK NY |
BANK OF AMERICA NA ]
AMSTERDAM FUNDING CORP ]
GENERAL ELEC CAP CORP ]
HBOS TREASURY SERVICES NY ]
TOYOTA MOTOR CREDIT ]
COUNTY OF ORANGE ]
FIRST TENNESSEE BANK ]
LOCKHART FUNDING LLC ]
TANGO FIN CORP ]
UBS FINANCE (DE) LLC ]
SIGMA FIN INC |
BARCLAYS BANK PLC NY ]

GREENWICH CAPITAL MARKETS

] 0.10%

:| 0.28%

:| 0.28%
— LT
— L
[ 0.45%
—
—

0.71%

] 0.92%
|

] 0.93%
I

] 1.01%
?
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] 1.42%

| 1.42%

| 1.42%

| 1.48%

] 1.51%

|
] 1.85%

|
] 1.99%

] 2.12%

] 2.58%

| 3.89%

] 4.16%

] 4.26%

] 4.52%

| 4.55%

] 4.83%4

| #.97%
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION
September 30, 2006

T 0.76% | | |
s | |

CITIGROUP FUNDING INC

CROWN POINT CAP
L'OREAL USA INC [

SAN PAOLO IMIUS FINL CO [ 1.01%

SCALDIS CAPITALLLC [ 1.01%

INGFUNDING 1.50%

PRIVATE EXPORT FUND CORP |- i

i
|
|
|
|
|
I
|
|
|
|
] 1.74% |

[
SOUTHERN COMPANY FUNDING CORP |20 2o = = 1.92%

ALCON CAPITAL CORP [ 94%

TANGOFINCORP === .95%

BMW US CAPITAL CORP - 204%
KITTY HAWK FUNDING CORP - .56%
CALYON NORTH AMERICA INC. NEW YORK - .56%

WELLS FARGO BANK .56%

-
e
=
-

|
|

AMERICAN HONDA FINANCE .57%

|
|

Issuers
PACCAR FINANCIAL CORP

GALLEON CAPITAL CORP

SOCIETE GENERALE N AMER

BANK OF THE WEST

FIRST TENNESSEE BANK

LOCKHART FUNDING LLC

HSBC BANK USA

HBOS TREASURY SERVICES NY
BARCLAYS BANK PLC NY

CONCORD MINUTEMEN CAPITAL LLC

AMSTERDAM FUNDING CORP

FORTIS BANK NY ; .
. s

GREENWICH CAPITAL MARKETS

UBS FINANCE (DE) LLC e Gl .07%
LIBERTY STREET FDG CO - - 47%
0% 1% 2% 3% 4% 5% 6%

Percent of Total Portfolio

NOTE: See noncompliance report summary for issuers over 5%




