
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

January 31, 2010

In Thousands

U.S TREASURIES 104,898$      

ASSET-BACKED SECURITIES 20,151          

CERTIFICATES OF DEPOSIT 268,336        

COMMERCIAL PAPER 689,271        

U.S. GOVERNMENT AGENCIES 1,645,378     

MONEY MARKET FUNDS 163,061        

MEDIUM-TERM NOTES 200,913        

MUNICIPAL DEBT 161,379        

REPURCHASE AGREEMENT 141,411        

TOTAL 3,394,798$   

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 01/31/2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

January 31, 2010

In Thousands

U.S. TREASURIES 110,511$        

ASSET-BACKED SECURITIES 16,947            

CERTIFICATES OF DEPOSIT 245,649          

COMMERCIAL PAPER 555,244

U.S. GOVERNMENT AGENCIES 1,454,693

MONEY MARKET FUNDS 147,478

MEDIUM-TERM NOTES 190,519

MUNICIPAL DEBT 156,796

REPURCHASE AGREEMENT 232,613

TOTAL 3,110,450$     

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 01/31/2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
January 31, 2010

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

In Thousands % In Thousands %

1 TO 7 DAYS 755,972$      35.92% 1 TO 7 DAYS 642,181$      36.57%
8 TO 30 DAYS 715,027        33.98% 8 TO 30 DAYS 600,915        34.22%
31 TO 60 DAYS 201,182        9.56% 31 TO 60 DAYS 162,500        9.25%
61 TO 90 DAYS 85,300          4.05% 61 TO 90 DAYS 12,261          0.70%
91 TO 180 DAYS 96,000          4.56% 91 TO 180 DAYS 96,990          5.52%
181 TO 395 DAYS 251,050        11.93% 181 TO 395 DAYS 241,249        13.74%

TOTAL 2,104,531$   100.00% TOTAL 1,756,096$   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 01/31/2010 Floating Rate Notes comprise 31.45% and 24.68% 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 755,972$         35.92% 1 TO 7 DAYS 642,181$      36.57% 1 TO 7 DAYS 160,000$       6.08%
8 TO 30 DAYS 715,027           33.98% 8 TO 30 DAYS 600,915        34.22% 8 TO 30 DAYS 221,800         8.43%
31 TO 60 DAYS 201,182           9.56% 31 TO 60 DAYS 162,500        9.25% 31 TO 60 DAYS 151,500         5.76%
61 TO 90 DAYS 85,300             4.05% 61 TO 90 DAYS 12,261          0.70% 61 TO 90 DAYS 179,803         6.83%
91 TO 180 DAYS 96,000             4.56% 91 TO 180 DAYS 96,990          5.52% 91 TO 180 DAYS 99,182           3.78%
181 TO 395 DAYS 251,050           11.93% 181 TO 395 DAYS 241,249        13.74% 181 TO 395 DAYS 445,675         16.94%

14 TO 18 MONTHS 141,350         5.37%
19 TO 24 MONTHS 647,545         24.61%

TOTAL 2,104,531$      100.00% TOTAL 1,756,096$   100.00% 25 TO 30 MONTHS 344,000         13.08%
31 TO 36 MONTHS 190,000         7.22%
37 TO 60 MONTHS 50,000           1.90%

TOTAL 2,630,855$    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 01/31/2010, Floating Rate Notes comprise 19.23%, 9.45%, and 24.68% 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
January 31, 2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY - EXTENDED FUND

MATURITIES DISTRIBUTION
January 31, 2010

ORANGE COUNTY
EXTENDED FUND

(includes Extended Fund B)

In Thousands %

1 TO 6 MOS 812,285$         30.88%

7 TO 13 MOS 445,675           16.94%

14 TO 18 MOS 141,350           5.37%

19 TO 24 MOS 647,545           24.61%

25 TO 30 MOS 344,000           13.08%

31 TO 36 MOS 190,000           7.22%

37 TO 60 MOS 50,000             1.90%

TOTAL 2,630,855$     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 01/31/2010, Floating Rate Notes comprise 9.45% of the O.C. Extended Fund.
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ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

January 31, 2010

In Thousands

U.S GOVERNMENT AGENCIES 18,220$      

COMMERCIAL PAPER 7,840

MUNICIPAL DEBT 4,000

MEDIUM-TERM NOTES 10,865

MONEY MARKET FUNDS 6,543

CERTIFICATES OF DEPOSIT 2,000

TOTAL 49,468$         

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

** Calculated Using Market Value at 01/31/2010

U.S. GOVERNMENT 
AGENCIES 

36.83%

COMMERCIAL PAPER 
15.85%MEDIUM-TERM NOTES 

21.96%

MONEY MARKET FUNDS 
13.23%

MUNICIPAL DEBT 8.09%

CERTIFICATES OF 
DEPOSIT

4.04%



ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

January 31, 2010

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS 12,735$            25.80%

8 TO 30 DAYS 22,445              45.47%

31 TO 60 DAYS 2,830                5.73%

61 TO 90 DAYS 6,000                12.16%

91 TO 180 DAYS 5,250                10.64%

181 TO 395 DAYS 100                   0.20%

TOTAL 49,360$            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 01/31/2010, Floating Rate Notes comprise 36.84% of the John Wayne Airport  
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY MONEY MARKET FUND - ISSUER CONCENTRATION

January 31, 2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EXTENDED FUND - ISSUER CONCENTRATION

January 31, 2010
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL MONEY MARKET FUND - ISSUER CONCENTRATION

January 31, 2010
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