Broker

/GARBAN CAPITAL

/MERRILL LYNCH

/DEUTSCHE

/BANK OF AMERICA

/BANK OF AMERICA

/MERRILL LYNCH

/BANK OF AMERICA NA

/BANK OF AMERICA

/FTN FINANCIAL

/FTN FINANCIAL

Run Date: 06-Mar-2007 02:31 pm
Print Date: 3/6/2007
Deal | ssuer
Fund: Money Market Fund
197541  CALYON NORTH AMERICA |
225016 COUNTY OF ORANGE /
226258 CIT GROUPINC
229783  SOUTHERN COMPANY FUND
233258  SOCIETE GENERALE N AMER
238191 BANK OF AMERICA NA
239325 CIT GROUPINC
241687 PACCAR FINANCIAL CORP
242441  CITIGROUP FUNDING INC
243917  FIRST TENNESSEE BANK
247616  FIRST TENNESSEE BANK
249873 BLACKROCK PROVIDENT TE /

Inst Maturity
Type Date

YCD 2/14/07

cou 4/2/07
MTN 2/15/07
MTN 2/1/07
CcP 2/20/07
CcD 2/20/07
MTN 8/24/07
CcP 2/9/07
CcP 2/9/07
CD 2/27/07
CD 2/20/07
TEM 3/6/07

County of Orange

Treasurer-Tax Collector's Office

Detail Transaction Report

Transaction Date From 01-Feb-2007 To 28-Feb-2007
Asat : 06-Mar-2007

Trans
Date

2/14/07

2/14107

2/1/07

2/1/07

2/15/07

2/15/07

2/1/07

2/1/07

2/20/07

2/20/07

2/20/07

2/26/07

2/9/07

2/9/07

2/27107

2/27/07

2/20/07

2/20/07

2/6/07
27107
2/8/07

2/9/07

Trans
Type

INT

MAT

INT

INT

MAT

INT

MAT
MAT

INT

MAT
INT

MAT
MAT

INT

MAT

INT

MAT

PURC

Coupon/
Yield(%)

5.0250 /

4.7180 /

5.3700 /

5.3000 /

5.1900 /

5.3150 /

5.4700 /

5.2300 /

5.2400 /

5.3200 /

5.3100 /

5.1700 /

5.0250

4.7180

5.1548

5.4608

5.3055

5.3150

5.3692

5.2977

5.3049

5.3200

5.3100

5.1700

Par Value

0.00

(50,000,000.00)

0.00

(105,990,520.00)

0.00

(41,075,000.00)

0.00

(3,500,000.00)

(14,000,000.00)

0.00

(13,000,000.00)

0.00

(26,000,000.00)

(5,000,000.00)

0.00

(50,000,000.00)

0.00

(15,000,000.00)

12,934,400.00
(3,129,000.00)
(15,000,000.00)

13,165,600.00

Cost

0.00

(50,000,000.00)

0.00

(105,990,520.00)

0.00

(41,120,182.50)

0.00

(3,495,275.00)

(13,695,231.67)

0.00

(13,000,000.00)

0.00

(25,667,604.44)

(4,938,866.67)

0.00

(50,000,000.00)

0.00

(15,000,000.00)

12,934,400.00
(3,129,000.00)
(15,000,000.00)

13,165,600.00

Pur chased
Interest

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
0.00
0.00

0.00

Page 1 of 15
User:  Ana
(Interest) Settlement
Amort / (Accret)
(Gain) / Loss
(2,547,395.83) 2,547,395.83
0.00 50,000,000.00
(251,405.18) 251,405.18
0.00 9,004,808.82
(585,073.44) 585,073.44
45,182.50 41,075,000.00
(92,750.00) 92,750.00
(4,725.00) 3,500,000.00
(304,768.33) 14,000,000.00
(230,316.67) 230,316.67
0.00 13,000,000.00
(426,133.33) 426,133.33
(332,395.56) 26,000,000.00
(61,133.33) 5,000,000.00
(665,000.00) 665,000.00
0.00 50,000,000.00
(137,175.00) 137,175.00
0.00 15,000,000.00
0.00 (12,934,400.00)
0.00 3,129,000.00
0.00 15,000,000.00
0.00 (13,165,600.00)



Run Date: 06-Mar-2007 02:31 pm

Print Date: 3/6/2007
Deal I ssuer Broker

Fund: Money Market Fund

251577 BGI PRIME MMF /
252359 THAMESASSET GLOBAL SEC /JP MORGAN CHASE & CO
252362 LOCKHART FUNDING LLC /ZIONS BANK
253964 KITTY HAWK FUNDING COR /BANK OF AMERICA
253966 RABOBANK USA FINANCIAL C  /LEHMAN BROTHERS
253967 RABOBANK USA FINANCIAL C  /LEHMAN BROTHERS
254110 ASPEN FUNDING CORP /DEUTSCHE
254180 GREENWICH CAPITAL MARK /GREENWICH

Inst
Type

BGI

cp
cp
cp
cp
cp
cp

REP

Maturity
Date

3/6/07

2/23/07
2/23/07
2/6/07
2/6/07
2/6/07
2/8/07

2/1/07

County of Orange

Treasurer-Tax Collector's Office

Detail Transaction Report

Transaction Date From 01-Feb-2007 To 28-Feb-2007

Trans
Date

2/12/07
2/13/07
2/14107

2/16/07

2/1/07
2/107
2/2/07
2/5/07
2/8/07
2/15/07
2/20/07
2/21/07
2/22/07
2/23/07
2/26/07
2/27/07
2/28/07

2/28/07

2/23/07

2/23/07

2/6/07

2/6/07

2/6/07

2/8/07

2/107

Trans
Type

PURC

PURC

PURC
PURC
PURC

PURC

MAT
MAT
MAT
MAT
MAT
MAT

INT

Asat : 06-Mar-2007

Coupon/
Yield(%)

(15,229,000.00)
2,449,700.00
5,226,500.00

(1,662,000.00)
51800/ 03985
9,256,457.00

(22,224,000.00)
289,680.00
(5,486,000.00)
(3,106,000.00)
2,360,039.00
341,200.00
11,445,000.00
2,289,408.00
(2,485,000.00)
(11,151,000.00)
605,400.00
359,900.00

(32,993.00)

52700/ 52948
(50,000,000.00)

52700/ 52948
(40,000,000.00)

52500/ 52554
(40,339,000.00)

52450/ 52504
(50,000,000.00)

52450/ 52504
(50,000,000.00)

52700/ 52770
(45,000,000.00)

53100/ 53100
0.00

Par Value

Cost

(15,229,000.00)
2,449,700.00
5,226,500.00

(1,662,000.00)

9,256,457.00
(22,224,000.00)
289,680.00
(5,486,000.00)
(3,106,000.00)
2,360,039.00
341,200.00
11,445,000.00
2,289,408.00
(2,485,000.00)
(11,151,000.00)
605,400.00
359,900.00

(32,993.00)

(49,765,777.78)

(39,812,622.22)

(40,297,820.60)

(49,949,006.94)

(49,949,006.94)

(44,940,712.50)

0.00

Purchased
Interest

0.00
0.00
0.00

0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

(Interest)
Amort / (Accret)
(Gain) / Loss

0.00
0.00
0.00

0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
(234,222.22)
(187,377.78)
(41,179.40)
(50,993.06)
(50,993.06)
(59,287.50)

(28,025.00)

Page 2 of 15

User: Ana

Settlement

15,229,000.00
(2,449,700.00)
(5,226,500.00)

1,662,000.00

(9,256,457.00)
22,224,000.00
(289,680.00)
5,486,000.00
3,106,000.00
(2,360,039.00)
(341,200.00)
(11,445,000.00)
(2,289,408.00)
2,485,000.00
11,151,000.00
(605,400.00)
(359,900.00)

32,993.00

50,000,000.00

40,000,000.00

40,339,000.00

50,000,000.00

50,000,000.00

45,000,000.00

28,025.00



Run Date: 06-Mar-2007 02:31 pm
Print Date: 3/6/2007
Deal | ssuer Broker
Fund: Money Market Fund
254437 GREENWICH CAPITAL MARK /GREENWICH
254648 GIRO FUNDING US CORP /IBANK OF AMERICA
254649  GREENWICH CAPITAL MARK /IGREENWICH
255053 GREENWICH CAPITAL MARK IGREENWICH CAPITAL
255110 GIRO BALANCED FUNDING C /IP MORGAN CHASE & CO
255113  GIRO BALANCED FUNDING C /IP MORGAN CHASE & CO
255237  GREENWICH CAPITAL MARK /IGREENWICH
255458  FORTISFUNDING /BANK OF AMERICA
255462 GREENWICH CAPITAL MARK IGREENWICH
255704  GREENWICH CAPITAL MARK /IGREENWICH
255770 GREENWICH CAPITAL MARK IGREENWICH

Inst
Type

REP

CcP

REP

REP

cP
cP

REP

cp

REP

REP

REP

Maturity
Date

2/2/07

2/16/07

2/5/07

2/6/07

3/6/07
3/6/07

27107

3/7/07

2/8/07

2/9/07

2/13/07

County of Orange

Treasurer-Tax Collector's Office

Detail Transaction Report

Transaction Date From 01-Feb-2007 To 28-Feb-2007
Asat : 06-Mar-2007

Trans
Date

2/107

2/107
2/2/07

2/2/07

2/2/07

2/16/07

2/2/07
2/5/07

2/5/07

2/5/07
2/6/07

2/6/07

2/6/07

2/6/07

2/6/07
27107

217107

217107

217107
2/8/07

2/8/07

2/8/07
2/9/07

2/9/07

Trans
Type

MAT

PURC
INT

MAT

PURC

MAT

PURC
INT

MAT

PURC
INT

MAT
PURC
PURC

PURC
INT

MAT
PURC

PURC
INT

MAT

PURC
INT

MAT

Coupon/
Yield(%)

5.2800 /

5.2600 /

5.2700 /

5.2700 /

5.2700 /

5.2700 /

5.2700 /

5.2500 /

5.2700 /

5.2800 /

5.2800 /

5.2800

5.2708

5.2700

5.2700

5.2917

5.2017

5.2700

5.2715

5.2700

5.2800

5.2800

Par Value

(190,000,000.00)

185,000,000.00
0.00

(185,000,000.00)

15,000,000.00

(15,000,000.00)

180,000,000.00
0.00

(180,000,000.00)

180,000,000.00
0.00

(180,000,000.00)

50,000,000.00

50,000,000.00

200,000,000.00
0.00

(200,000,000.00)

20,000,000.00

195,000,000.00
0.00

(195,000,000.00)

135,000,000.00
0.00

(135,000,000.00)

Cost

(190,000,000.00)

185,000,000.00
0.00

(185,000,000.00)

14,969,316.68

(14,969,316.67)

180,000,000.00
0.00

(180,000,000.00)

180,000,000.00
0.00

(180,000,000.00)

49,795,055.55

49,795,055.55

200,000,000.00
0.00

(200,000,000.00)

19,918,333.32

195,000,000.00
0.00

(195,000,000.00)

135,000,000.00
0.00

(135,000,000.00)

Purchased
Interest

0.00

0.00
0.00

0.00

0.00

0.00

0.00
0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00
0.00

0.00

0.00

0.00
0.00

0.00

0.00
0.00

0.00

Page 3 of 15
User: Ana
(Interest) Settlement
Amort / (Accret)
(Gain) / Loss

0.00 190,000,000.00

0.00 (185,000,000.00)
(27,133.33) 27,133.33
0.00 185,000,000.00

0.00 (14,969,316.67)
(30,683.33) 15,000,000.00
0.00 (180,000,000.00)
(79,050.00) 79,050.00
0.00 180,000,000.00

0.00 (180,000,000.00)
(26,350.00) 26,350.00
0.00 180,000,000.00

0.00 (49,795,055.56)

0.00 (49,795,055.56)

0.00 (200,000,000.00)
(29,277.78) 29,277.78
0.00 200,000,000.00

0.00 (19,918,333.33)

0.00 (195,000,000.00)
(28,545.83) 28,545.83
0.00 195,000,000.00

0.00 (135,000,000.00)
(19,800.00) 19,800.00
0.00 135,000,000.00



Run Date: 06-Mar-2007 02:31 pm
Print Date: 3/6/2007
Deal | ssuer Broker
Fund: Money Market Fund

256227  GREENWICH CAPITAL MARK IGREENWICH

256377 GREENWICH CAPITAL MARK /GREENWICH

256559  DEXIA DELAWARE I/MERRILL LYNCH

256560 DEXIA DELAWARE /MERRILL LYNCH

256562 GREENWICH CAPITAL MARK IGREENWICH

256863 AMSTERDAM FUNDING COR /LEHMAN BROTHERSINC

256864

256868

257091

257093

257096

GIRO FUNDING US CORP

GREENWICH CAPITAL MARK

UBSFINANCE (DE) LLC

FIRST TENNESSEE BANK

GREENWICH CAPITAL MARK

IMERRILL LYNCH

/GREENWICH

JUBSFINANCIAL SERVICES

/FTN FINANCIAL

/GREENWICH

Inst
Type

REP

REP

CcP

CcP

REP

cpP

cp

REP

cpP

CD

REP

Maturity
Date

2/14/07

2/15/07

3/21/07

3/21/07

2/16/07

2/20/07

2/20/07

2/20/07

3/30/07

3/22/07

2/21/07

County of Orange

Treasurer-Tax Collector's Office

Detail Transaction Report

Transaction Date From 01-Feb-2007 To 28-Feb-2007

Trans
Date

2/9/07
2/13/07

2/13/07

2/13/07
2/14/07

2/14/07

2/14/07
2/15/07

2/15/07

2/15/07

2/15/07

2/15/07
2/16/07

2/16/07

2/16/07

2/20/07

2/16/07

2/20/07

2/16/07
2/20/07

2/20/07

2/20/07

2/20/07

2/20/07

Trans
Type

PURC
INT

MAT

PURC
INT

MAT

PURC
INT

MAT
PURC
PURC

PURC
INT

MAT

PURC

MAT

PURC

MAT

PURC
INT

MAT

PURC

PURC

PURC

Asat : 06-Mar-2007

Coupon/
Yield(%)

5.2900 /

5.3000 /

5.2450 /

5.2450 /

5.3500 /

5.2600 /

5.2600 /

5.3000 /

5.2500 /

5.2800 /

5.3200 /

5.2900

5.3000

5.2711

5.2711

5.3500

5.2631

5.2631

5.3000

5.2793

5.2800

5.3200

Par Value

115,000,000.00
0.00

(115,000,000.00)

115,000,000.00
0.00

(115,000,000.00)

165,000,000.00
0.00

(165,000,000.00)

35,000,000.00

195,000,000.00
0.00

(195,000,000.00)

31,150,000.00

(31,150,000.00)

17,946,000.00

(17,946,000.00)

190,000,000.00
0.00

(190,000,000.00)

36,000,000.00

195,000,000.00

Cost

115,000,000.00
0.00

(115,000,000.00)

115,000,000.00
0.00

(115,000,000.00)

165,000,000.00
0.00

(165,000,000.00)

34,826,623.62

49,752,319.45

195,000,000.00
0.00

(195,000,000.00)

31,131,794.57

(31,131,794.56)

17,935,511.57

(17,935,511.56)

190,000,000.00
0.00

(190,000,000.00)

35,800,499.99

195,000,000.00

Purchased
Interest

0.00
0.00

0.00

0.00
0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00

Page 4 of 15
User: Ana
(Interest) Settlement
Amort / (Accret)
(Gain) / Loss

0.00 (115,000,000.00)
(67,466.67) 67,466.67
0.00 115,000,000.00

0.00 (115,000,000.00)
(16,898.61) 16,898.61
0.00 115,000,000.00

0.00 (165,000,000.00)
(24,291.67) 24,291.67
0.00 165,000,000.00

0.00 (34,826,623.61)

0.00 (49,752,319.44)

0.00 (195,000,000.00)
(28,979.17) 28,979.17
0.00 195,000,000.00

0.00 (31,131,794.56)
(18,205.44) 31,150,000.00
0.00 (17,935,511.56)
(10,488.44) 17,946,000.00
0.00 (190,000,000.00)
(111,888.89) 111,888.89
0.00 190,000,000.00

0.00 (35,800,500.00)

0.00 (50,000,000.00)

0.00 (195,000,000.00)



Run Date: 06-Mar-2007 02:31 pm
Print Date: 3/6/2007
Deal | ssuer Broker
Fund: Money Market Fund

257481 CROWN POINT CAP /MORGAN STANLEY
257484  GREENWICH CAPITAL MARK IGREENWICH
257527 GREENWICH CAPITAL MARK /GREENWICH
257694  KFW INTERNATL FINANCE IDEUTSCHE
257756 LOCKHART FUNDINGLLC /ZIONS BANK
257758  FORTISFUNDING /IP MORGAN CHASE & CO
257937 GREENWICH CAPITAL MARK /IGREENWICH
258176  GREENWICH CAPITAL MARK IGREENWICH
258178  NEWPORT FUNDING CORP /IDEUTSCHE
258224  FIRST TENNESSEE BANK /FTN FINANCIAL
258225  FIRST TENNESSEE BANK /FTN FINANCIAL
258392 GREENWICH CAPITAL MARK /IGREENWICH

Inst

Type

cp

REP

REP

CcP

cP
cP

REP

REP

cP
CD
CD

REP

Maturity

Date

2/22/07

2/22/07

2/23/07

2/26/07

4/19/07
3/21/07

2/26/07

2/27/07

3/29/07
4/19/07
4/20/07

2/28/07

County of Orange

Treasurer-Tax Collector's Office

Detail Transaction Report

Transaction Date From 01-Feb-2007 To 28-Feb-2007
Asat : 06-Mar-2007

Trans
Date

2/21/07

2/21/07

2/21/07

2/22/07

2/21/07
2/22/07

2/22/07

2/22/07
2/23/07

2/23/07

2/22/07

2/26/07

2/23/07

2/23/07

2/23/07
2/26/07

2/26/07

2/26/07
2/27/07

2/27107

2/26/07

2/27107

2/27107

Trans
Type

INT

MAT

PURC

MAT

PURC
INT

MAT

PURC
INT

MAT

PURC

MAT
PURC
PURC

PURC
INT

MAT

PURC
INT

MAT
PURC
PURC

PURC

Coupon/
Yield(%)

5.2600 /

5.3000 /

5.2900 /

5.2500 /

5.2600 /

5.2600 /

5.2600 /

5.3000 /

5.2700 /

5.2850 /

5.2850 /

5.3000 /

5.2608

5.3000

5.2900

5.2531

5.3026

5.2801

5.2600

5.3000

5.2940

5.2850

5.2850

5.3000

Par Value

0.00

(195,000,000.00)

20,000,000.00

(20,000,000.00)

195,000,000.00
0.00

(195,000,000.00)

191,000,000.00
0.00

(191,000,000.00)

25,000,000.00

(25,000,000.00)

40,000,000.00

25,000,000.00

195,000,000.00
0.00

(195,000,000.00)

195,000,000.00
0.00

(195,000,000.00)

25,000,000.00

54,000,000.00

54,000,000.00

Cost

0.00

(195,000,000.00)

19,997,077.78

(19,997,077.78)

195,000,000.00
0.00

(195,000,000.00)

191,000,000.00
0.00

(191,000,000.00)

24,985,416.68

(24,985,416.67)

39,678,555.56

24,905,027.78

195,000,000.00
0.00

(195,000,000.00)

195,000,000.00
0.00

(195,000,000.00)

24,886,548.60

54,000,000.00

54,000,000.00

Purchased
Interest

0.00

0.00

0.00

0.00

0.00
0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00

0.00

0.00
0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00

Page 5 of 15
User: Ana
(Interest) Settlement
Amort / (Accret)
(Gain) / Loss

(28,816.67) 28,816.67
0.00 195,000,000.00

0.00 (19,997,077.78)
(2,922.22) 20,000,000.00
0.00 (195,000,000.00)
(28,708.33) 28,708.33
0.00 195,000,000.00

0.00 (191,000,000.00)
(28,066.39) 28,066.39
0.00 191,000,000.00

0.00 (24,985,416.67)
(14,583.33) 25,000,000.00
0.00 (39,678,555.56)

0.00 (24,905,027.78)

0.00 (195,000,000.00)
(85,475.00) 85,475.00
0.00 195,000,000.00

0.00 (195,000,000.00)
(28,708.33) 28,708.33
0.00 195,000,000.00

0.00 (24,886,548.61)

0.00 (54,000,000.00)

0.00 (54,000,000.00)



RunDate.  06-Mar-2007 02:31 pm County of Orange Page 6 of 15
Treasurer-Tax Collector's Office
Detail Transaction Report
Print Date: 3/6/2007 Ana
Transaction Date From 01-Feb-2007 To 28-Feb-2007
Asat : 06-Mar-2007
Deal | ssuer Broker Inst Maturity  Trans Trans Coupon/ Par Value Cost Pur chased (Interest) Settlement
Type Date Date Type Yield(%) Interest Amort / (Accret)
(Gain) / Loss
Fund: Money Market Fund

2/27/07 PURC 200,000,000.00 200,000,000.00 0.00 0.00 (200,000,000.00)
2/28/07 INT 0.00 0.00 0.00 (29,444.44) 29,444.44
2/28/07 MAT (200,000,000.00) (200,000,000.00) 0.00 0.00 200,000,000.00

258450  SOCIETE GENERALE N AMER /LEHMAN BROTHERS cP 3/1/07 53300, 5.3308
2/28/07 PURC 30,000,000.00 29,995,558.32 0.00 0.00 (29,995,558.33)

258455  GREENWICH CAPITAL MARK /GREENWICH REP 3/1/07 53600/ 5.3600
2/28/07 PURC 195,000,000.00 195,000,000.00 0.00 0.00 (195,000,000.00)

Sub Total: (93.686.229.00) (94.050.758.50) _0.00 (7.010,951.06) 4,075,998.36
Fund: Extended Fund

155879  FREDDIE MAC /UBS PAINE WEBBER AGN1 2/16/07 4.0100/ 4.0096
2/16/07 INT 0.00 0.00 0.00 (218,715.43) 218,715.43
2/16/07 MAT (21,817,000.00) (21,817,000.00) 0.00 0.00 21,817,000.00

158034 FREDDIE MAC /DEUTSCHE AGN1 2/15/07 36250/ 4.3799
2/15/07 INT 0.00 0.00 0.00 (362,500.00) 362,500.00
2/15/07 MAT (20,000,000.00) (19,979,000.00) 0.00 (21,000.00) 20,000,000.00

158035 FREDDIE MAC /MERRILL LYNCH AGN1 2/15/07 3.6250/ 4.3800
2/15/07 INT 0.00 0.00 0.00 (543,750.00) 543,750.00
2/15/07 MAT (30,000,000.00) (29,968,470.00) 0.00 (31,530.00) 30,000,000.00

203481 FANNIE MAE /FTN FINANCIAL AGN1 2/22/08 51000/ 5.2202
2/22/07 INT 0.00 0.00 0.00 (255,000.00) 255,000.00

225306 FED HM LN BK BD JUBSFINANCIAL SERVICES AGN1 8/3/09 57500/  5.7500
2/3/07 INT 0.00 0.00 0.00 (1,437,500.00) 1,437,500.00

225307 FANNIE MAE /A.G. EDWARDS AGN1 8/3/09 57500/  5.7500
2/3/07 INT 0.00 0.00 0.00 (1,437,500.00) 1,437,500.00

228683  FED FARM CR BK /UBSFINANCIAL SERVICES AGN1  2/23/09 55000/ 5.5000
2/8/07 SALE (40,375,000.00) (40,375,000.00) 0.00 (1,019,805.21) 41,394,805.21

229356  FREDDIE MAC /MERRILL LYNCH AGN1 8/28/09 54100/ 5.4100
2/28/07 INT 0.00 0.00 0.00 (676,250.00) 676,250.00

232206 FANNIE MAE /FTN FINANCIAL AGN1 8/28/09 54000, 5.4137
2/28/07 INT 0.00 0.00 0.00 (486,000.00) 486,000.00
2/28/07 SALE (18,000,000.00) (17,992,800.00) 0.00 (7,200.00) 18,000,000.00

240400 FANNIE MAE /UBS PAINE WEBBER AGN1 2/28/08 51250/ 5.2312
2/28/07 INT 0.00 0.00 0.00 (640,625.00) 640,625.00

241690 TANGO FIN CORP /MERRILL LYNCH MTN 11/12/08 5.3463/ 5.3463
2/12/07 INT 0.00 0.00 0.00 (675,706.60) 675,706.60

247322  FREDDIE MAC JUBSFINANCE (DE) LLC AGN1 8/17/07 4.0000/ 5.2099



RunDate.  06-Mar-2007 02:31 pm County of Orange Page7 of 15
Treasurer-Tax Collector's Office
Detail Transaction Report
Print Date: 3/6/2007 User:  Apa
Transaction Date From 01-Feb-2007 To 28-Feb-2007
Asat : 06-Mar-2007
Deal | ssuer Broker Inst Maturity  Trans Trans Coupon/ Par Value Cost Pur chased (Interest) Settlement
Type Date Date Type Yield(%) Interest Amort / (Accret)
(Gain) / Loss
Fund: Extended Fund

2/17/07 INT 0.00 0.00 0.00 (718,400.00) 718,400.00

249304 FANNIE MAE /MERRILL LYNCH AGN1 2/15/08 57500/ 5.1510
2/15/07 INT 0.00 0.00 0.00 (718,750.00) 718,750.00

249458  FREDDIE MAC /GREENWICH CAPITAL AGN1 2/25/08 3.2500/ 5.1560
2/25/07 INT 0.00 0.00 0.00 (243,425.00) 243,425.00

252378 K2 (USA)LLC /MERRILL LYNCH MTN 2/23/09 5.1800/ 6.3078
2/21/07 INT 0.00 0.00 0.00 (104,319.44) 104,319.44

255239 FED HM LN BK BD JUBSFINANCIAL SERVICES AGN1 2/5/09 53500/ 5.3421
2/6/07 PURC 25,000,000.00 25,000,000.00 3,715.28 0.00 (25,003,715.28)

255710 FREDDIE MAC /FTN FINANCIAL AGN1 6/23/08 42500/ 5.1553
2/8/07 PURC 40,590,000.00 40,106,167.20 215,634.38 0.00 (40,321,801.58)

255715 FED HM LN BK BD JUBSFINANCIAL SERVICES AGN1 2/5/09 53500/ 5.3167
2/8/07 PURC 40,000,000.00 40,018,800.00 17,833.33 0.00 (40,036,633.33)

255718  CC(USA) INC. /BANK OF AMERICA MTN 2/9/09 52575, 5.2575
2/8/07 PURC 50,000,000.00 50,000,000.00 0.00 0.00 (50,000,000.00)

Sub Total: 25,398,000.00 24,992,697.20 237,182.99 (9,.597,976.68) (15,631,903.51)
Fund: Schools Money Market Fund

197542  CALYON NORTH AMERICA | /GARBAN CAPITAL YCD 2/14/07 5.0250/ 5.0250
2/14/07 INT 0.00 0.00 0.00 (2,547,395.83) 2,547,395.83
2/14/07 MAT (50,000,000.00) (50,000,000.00) 0.00 0.00 50,000,000.00

199155 WELLSFARGO BANK /IGARBAN CAPITAL CD 2/27/07 5.0600; 5.0600
2/27/07 INT 0.00 0.00 0.00 (2,565,138.89) 2,565,138.89
2/27/07 MAT (50,000,000.00) (50,000,000.00) 0.00 0.00 50,000,000.00

211866 AMERICAN HONDA FINANCE /BARCLAYS CAPITAL MTN 5/11/07 51244 5.1244
2/12/07 INT 0.00 0.00 0.00 (674,442.71) 674,442.71

226475 BANK OF THE WEST /BANK OF THE WEST CD 2/6/07 54150/ 5.4150
2/6/07 INT 0.00 0.00 0.00 (676,875.00) 676,875.00
2/6/07 MAT (25,000,000.00) (25,000,000.00) 0.00 0.00 25,000,000.00

228090 FREDDIE DISCOUNT /3P MORGAN CHASE & CO AGD 2/13/07 51450/ 5.2778
2/13/07 MAT (12,000,000.00) (11,698,160.00) 0.00 (301,840.00) 12,000,000.00

228092 FREDDIE DISCOUNT /MERRILL LYNCH AGD 2/16/07 51590/ 5.2948
2/16/07 MAT (13,496,000.00) (13,149,804.73) 0.00 (346,195.27) 13,496,000.00

228448 FREDDIE MAC JUBSFINANCIAL SERVICES AGN1 8/15/07 5.3100/ 5.3086
2/15/07 INT 0.00 0.00 0.00 (1,327,500.00) 1,327,500.00

233259  SOCIETE GENERALE N AMER /BANK OF AMERICA CP 2/20/07 51900/ 5.3055
2/20/07 MAT (16,000,000.00) (15,651,693.33) 0.00 (348,306.67) 16,000,000.00

238192 BANK OF AMERICA NA /BANK OF AMERICA CD 2/20/07 53150/ 5.3150



/3P MORGAN CHASE & CO

/BANK OF AMERICA NA

/GOLDMAN SACHS GROUPIN

Run Date: 06-Mar-2007 02:31 pm
Print Date: 3/6/2007
Deal I ssuer Broker
Fund: Schools Money Market Fund
239326 CIT GROUPINC /MERRILL LYNCH
239327 CIT GROUPINC /MERRILL LYNCH
241510 GIRO BALANCED FUNDING C
241686 PACCAR FINANCIAL CORP
242444  CITIGROUP FUNDING INC /BANK OF AMERICA
243008 BARCLAYSBANK PLCNY /IBARCLAYSCAPITAL
243918  FIRST TENNESSEE BANK IFTN FINANCIAL
247050 AMERICAN HONDA FINANCE /MERRILL LYNCH
247326 PARK AVENUE RECEIVABLE /MORGAN STANLEY
247617  FIRST TENNESSEE BANK /FTN FINANCIAL
247921 BANK OF AMERICA NA /BANK OF AMERICA
247923 CROWN POINT CAP /MORGAN STANLEY
247924 BRYANT PARK FUNDING LLC /MORGAN STANLEY
247925 CROWN POINT CAP /MORGAN STANLEY
247928 AMERICAN HONDA FINANCE
248181 LOCKHART FUNDING LLC /ZIONS BANK

Inst
Type

MTN
MTN
cP
cP
cP

YCD

CD

MTN

cP

CD

CD

cP
cP
cP
cP

cp

Maturity
Date

8/24/07
8/24/07
2/8/07
2/9/07
2/9/07

2/21/07

2/27/07

11/15/07
2/1/07

2/20/07

2/23/07

2/7/07
2/22/07
2/7/07
2/26/07

2/2/07

County of Orange

Treasurer-Tax Collector's Office

Detail Transaction Report

Transaction Date From 01-Feb-2007 To 28-Feb-2007
Asat : 06-Mar-2007

Trans
Date

2/20/07

2/20/07

2/26/07

2/26/07

2/8/07

2/9/07

2/9/07

2/21/07

2/21/07

2/27/07

2/27107

2/15/07

2/1/07

2/20/07

2/20/07

2/23/07

2/23/07

217107

2/22/07

217107

2/26/07

Trans
Type

INT

MAT
INT
INT
MAT
MAT
MAT

INT

MAT

INT

MAT
INT
MAT

INT

MAT

INT

MAT
MAT
MAT
MAT

MAT

Coupon/
Yield(%)

5.4700 /

5.4700 /

5.2600 /

5.2300 /

5.2400 /

5.3000 /

5.3200 /

5.4038 /

5.2700 /

5.3100 /

5.3000 /

5.2900 /

5.2700 /

5.2900 /

5.2400 /

5.3000 /

5.3692

5.3692

5.3277

5.2977

5.3049

5.3000

5.3200

5.3400

5.3042

5.3100

5.3000

5.3276

5.3191

5.3276

5.2916

5.3330

Par Value

0.00

(21,000,000.00)

0.00

0.00

(21,270,000.00)

(26,000,000.00)

(35,000,000.00)

0.00

(50,000,000.00)

0.00

(20,000,000.00)

0.00

(25,000,000.00)

0.00

(40,000,000.00)

0.00

(30,000,000.00)

(10,000,000.00)

(40,000,000.00)

(50,000,000.00)

(31,650,000.00)

Cost

0.00

(21,000,000.00)

0.00

0.00

(20,999,622.85)

(25,667,604.44)

(34,572,066.67)

0.00

(50,000,000.00)

0.00

(20,000,000.00)

0.00

(24,838,972.22)

0.00

(40,000,000.00)

0.00

(30,000,000.00)

(9,929,466.67)

(39,631,100.00)

(49,647,333.33)

(31,341,342.17)

Purchased

Interest

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

(Interest)
Amort / (Accret)
(Gain) / Loss

(372,050.00)

0.00

(710,222.22)

(355,111.11)

(270,377.15)

(332,395.56)

(427,933.33)

(677,222.22)

0.00

(266,000.00)

0.00

(110,476.67)

(161,027.78)

(365,800.00)

0.00

(282,666.67)

0.00

(70,533.33)

(368,900.00)

(352,666.67)

(308,657.83)

Page 8 of 15

User:

Ana

Settlement

372,050.00

21,000,000.00

710,222.22

355,111.11

21,270,000.00

26,000,000.00

35,000,000.00

677,222.22

266,000.00

20,000,000.00

110,476.67

25,000,000.00

365,800.00

40,000,000.00

282,666.67

10,000,000.00

31,650,000.00



Run Date: 06-Mar-2007 02:31 pm
Print Date: 3/6/2007
Deal I ssuer Broker
Fund: Schools Money Market Fund
248182 LOCKHART FUNDING LLC /ZIONS BANK
249804 LOCKHART FUNDINGLLC /ZIONS BANK

249876  BLACKROCK PROVIDENT TE /

251783  BGI PRIME MMF /

253965  KITTY HAWK FUNDING COR

/BANK OF AMERICA

Inst
Type

cp
cp

TEM

BGI

CcP

Maturity
Date

2/5/07
2/12/07

3/6/07

3/6/07

2/6/07

County of Orange

Treasurer-Tax Collector's Office

Detail Transaction Report

Transaction Date From 01-Feb-2007 To 28-Feb-2007

Trans
Date

2/2/07

2/5/07

2/12/07

2/6/07
217107
2/8/07
2/9/07
2/12/07
2/13/07
2/14107
2/16/07
2/27/07
2/28/07
2/28/07

2/28/07

2/1/07

2/2/07

2/5/07

2/15/07
2/20/07
2/21/07
2/22/07
2/23/07
2/26/07
2/27/07
2/28/07

2/28/07

Trans
Type

MAT
MAT
MAT

PURC
SALE
SALE

SALE

PURC
PURC

PURC

PURC

SALE

PURC
PURC

PURC

Asat : 06-Mar-2007

Coupon/ Par Value

Yield(%)

(20,000,000.00)
53000/ 53353

(21,000,000.00)
52700/ 53010

(10,000,000.00)
51700/ 25850

24,405,000.00

(3,529,000.00)
(4,243,000.00)
(4,124,000.00)
(2,359,000.00)

7,451,100.00
(3,936,000.00)

(14,697,000.00)
50,000,000.00
50,000,000.00

371,403.00

(50,000,000.00)
51800/ 03700
12,019,100.00

(1,547,925.00)
(10,377,000.00)
896,857.00
572,100.00
51,741,000.00
(39,985,897.00)
(17,602,000.00)
(598,000.00)
50,900,000.00
34,211,000.00

(34,211,000.00)

52500/ 5.2554

Cost

(19,876,333.33)

(20,860,875.00)

(9,941,444.44)

24,405,000.00
(3,529,000.00)
(4,243,000.00)
(4,124,000.00)
(2,359,000.00)
7,451,100.00
(3,936,000.00)
(14,697,000.00)
50,000,000.00
50,000,000.00
371,403.00

(50,000,000.00)

12,019,100.00
(1,547,925.00)
(10,377,000.00)
896,857.00
572,100.00
51,741,000.00
(39,985,897.00)
(17,602,000.00)
(598,000.00)
50,900,000.00
34,211,000.00

(34,211,000.00)

Purchased
Interest

0.00

0.00

0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00

(Interest)
Amort / (Accret)
(Gain) / Loss

(123,666.67)
(139,125.00)
(58,555.56)

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
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User: Ana

Settlement

20,000,000.00

21,000,000.00

10,000,000.00

(24,405,000.00)
3,529,000.00
4,243,000.00
4,124,000.00
2,359,000.00

(7,451,100.00)
3,936,000.00
14,697,000.00

(50,000,000.00)

(50,000,000.00)
(371,403.00)

50,000,000.00

(12,019,100.00)
1,547,925.00
10,377,000.00
(896,857.00)
(572,100.00)
(51,741,000.00)
39,985,897.00
17,602,000.00
598,000.00
(50,900,000.00)
(34,211,000.00)

34,211,000.00



Broker

/LEHMAN BROTHERS

/LEHMAN BROTHERS

/DEUTSCHE

/GREENWICH

/GREENWICH

/GREENWICH

/BANK OF AMERICA

/ZIONS BANK

/GREENWICH CAPITAL

/3P MORGAN CHASE & CO

/LEHMAN BROTHERS INC

/GOLDMAN SACHS GROUPIN

/MERRILL LYNCH

Run Date: 06-Mar-2007 02:31 pm
Print Date: 3/6/2007
Deal I ssuer
Fund: Schools Money Market Fund
253968 RABOBANK USA FINANCIAL C
253969 RABOBANK USA FINANCIAL C
254111  ASPEN FUNDING CORP
254179 GREENWICH CAPITAL MARK
254438  GREENWICH CAPITAL MARK
254647 GREENWICH CAPITAL MARK
254650 GIRO FUNDING US CORP
255052 LOCKHART FUNDINGLLC
255054  GREENWICH CAPITAL MARK
255108 GIRO FUNDING US CORP
255109 DEXIA DELAWARE
255111 DEXIA DELAWARE
255112  INTESA FUNDING LLC
255238 GREENWICH CAPITAL MARK

/GREENWICH

Inst
Type

cp
cp
cp

REP

REP

REP

cp

cP

REP

cp
cp
cp
cp

REP

Maturity
Date

2/6/07
2/6/07
2/8/07

2/1/07

2/2/07

2/5/07

2/16/07

4/10/07

2/6/07

3/2/07
4/10/07
4/9/07
4/6/07

2/7/07

County of Orange

Treasurer-Tax Collector's Office

Detail Transaction Report

Transaction Date From 01-Feb-2007 To 28-Feb-2007
Asat : 06-Mar-2007

Trans
Date

2/6/07

2/6/07

2/6/07

2/8/07

2/107

2/1/07

2/1/07
2/2/07

2/2/07

2/2/07
2/5/07

2/5/07

2/2/07

2/16/07

2/5/07

2/5/07
2/6/07

2/6/07

2/6/07

2/6/07

2/6/07

2/6/07

Trans
Type

MAT
MAT
MAT
MAT

INT

MAT

PURC
INT

MAT

PURC
INT

MAT

PURC

MAT
PURC

PURC
INT

MAT

PURC
PURC
PURC

PURC

Coupon/
Yield(%)

5.2450 /

5.2450 /

5.2700 /

5.3100 /

5.2800 /

5.2700 /

5.2600 /

5.2700 /

5.2700 /

5.2700 /

5.2350 /

5.2400 /

5.2300 /

5.2700 /

5.2504

5.2504

5.2770

5.3100

5.2800

5.2700

5.2708

5.3198

5.2700

5.2886

5.2834

5.2877

5.2752

5.2700

Par Value

(40,000,000.00)

(50,000,000.00)

(50,000,000.00)

(45,675,000.00)

0.00

(100,000,000.00)

105,000,000.00
0.00

(105,000,000.00)

105,000,000.00
0.00

(105,000,000.00)

15,000,000.00

(15,000,000.00)

21,000,000.00

105,000,000.00
0.00

(105,000,000.00)

44,905,000.00

Cost

(39,959,166.67)

(49,949,006.94)

(49,949,006.94)

(45,614,823.19)

0.00

(100,000,000.00)

105,000,000.00
0.00

(105,000,000.00)

105,000,000.00
0.00

(105,000,000.00)

14,969,316.68

(14,969,316.67)

20,803,253.33

105,000,000.00
0.00

(105,000,000.00)

44,747,233.78

49,541,937.50

49,548,777.80

49,571,430.55

Purchased
Interest

0.00

0.00

0.00

0.00

0.00

0.00

0.00
0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00

0.00
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User:  Ana
(Interest) Settlement
Amort / (Accret)
(Gain) / Loss

(40,833.33) 40,000,000.00
(50,993.06) 50,000,000.00
(50,993.06) 50,000,000.00
(60,176.81) 45,675,000.00
(14,750.00) 14,750.00
0.00 100,000,000.00

0.00 (105,000,000.00)
(15,400.00) 15,400.00
0.00 105,000,000.00

0.00 (105,000,000.00)
(46,112.50) 46,112.50
0.00 105,000,000.00

0.00 (14,969,316.67)
(30,683.33) 15,000,000.00
0.00 (20,803,253.33)

0.00 (105,000,000.00)
(15,370.83) 15,370.83
0.00 105,000,000.00

0.00 (44,747,233.77)

0.00 (49,541,937.50)

0.00 (49,548,777.78)

0.00 (49,571,430.56)



Run Date: 06-Mar-2007 02:31 pm
Print Date: 3/6/2007
Deal I ssuer Broker Inst
Type
Fund: Schools Money Market Fund

255457  UBSFINANCE (DE) LLC /UBS FINANCIAL SERVICES CP
255461  GREENWICH CAPITAL MARK IGREENWICH REP
255705 GREENWICH CAPITAL MARK /GREENWICH REP
255719  GIRO BALANCED FUNDING C IDEUTSCHE CP
255720 GIRO BALANCED FUNDING C IDEUTSCHE CP
255771  GREENWICH CAPITAL MARK IGREENWICH REP
256229 GREENWICH CAPITAL MARK /GREENWICH REP
256233 AMSTERDAM FUNDING COR /GOLDMAN SACHS GROUP IN CP
256234  FOUNTAIN SQOUARE COMM F /IBANK OF AMERICA CP
256373  FNMA DISCOUNT /MERRILL LYNCH AGD
256374  FNMA DISCOUNT /MERRILL LYNCH AGD

Maturity
Date

3/30/07

2/8/07

2/9/07

3/7/07
3/7/07

2/13/07

2/14/07

4/3/07
4/12/07

2/15/07

2/15/07

County of Orange

Treasurer-Tax Collector's Office

Detail Transaction Report

Transaction Date From 01-Feb-2007 To 28-Feb-2007

Trans
Date

2/6/07
217107

27107

27107

27107
2/8/07

2/8/07

2/8/07
2/9/07

2/9/07

2/8/07

2/8/07

2/9/07
2/13/07

2/13/07

2/13/07
2/14/07

2/14107

2/13/07

2/13/07

2/14107

2/15/07

2/14/07

2/15/07

Trans
Type

PURC
INT

MAT
PURC

PURC
INT

MAT

PURC
INT

MAT
PURC
PURC

PURC
INT

MAT

PURC
INT

MAT
PURC
PURC

PURC

MAT

PURC

MAT

Asat : 06-Mar-2007

Coupon/
Yield(%)

5.2400 /

5.2700 /

5.2800 /

5.2700 /

5.2700 /

5.2800 /

5.2900 /

5.2500 /

5.2500 /

5.1500 /

5.1500 /

5.2792

5.2700

5.2800

5.2909

5.2909

5.2800

5.2900

5.2878

5.2948

5.1507

5.1507

Par Value

105,000,000.00
0.00

(105,000,000.00)

25,000,000.00

105,000,000.00
0.00

(105,000,000.00)

105,000,000.00
0.00

(105,000,000.00)

10,000,000.00

100,000,000.00
0.00

(100,000,000.00)

105,000,000.00
0.00

(105,000,000.00)

37,423,000.00

(50,000,000.00)

5,000,000.00

(5,000,000.00)

Cost

105,000,000.00
0.00

(105,000,000.00)

24,814,416.68

105,000,000.00
0.00

(105,000,000.00)

105,000,000.00
0.00

(105,000,000.00)

49,802,375.00

9,960,475.00

100,000,000.00
0.00

(100,000,000.00)

105,000,000.00
0.00

(105,000,000.00)

37,155,581.49

29,746,250.01

49,992,847.20

(49,992,847.22)

4,999,284.72

(4,999,284.72)

Purchased
Interest

0.00
0.00

0.00

0.00

0.00
0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00
0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

Page 11 of 15
User: Ana
(Interest) Settlement
Amort / (Accret)
(Gain) / Loss

0.00 (105,000,000.00)
(15,370.83) 15,370.83
0.00 105,000,000.00

0.00 (24,814,416.67)

0.00 (105,000,000.00)
(15,370.83) 15,370.83
0.00 105,000,000.00

0.00 (105,000,000.00)
(15,400.00) 15,400.00
0.00 105,000,000.00

0.00 (49,802,375.00)

0.00 (9,960,475.00)

0.00 (100,000,000.00)
(58,666.67) 58,666.67
0.00 100,000,000.00

0.00 (105,000,000.00)
(15,429.17) 15,429.17
0.00 105,000,000.00

0.00 (37,155,581.48)

0.00 (29,746,250.00)

0.00 (49,992,847.22)
(7,152.78) 50,000,000.00
0.00 (4,999,284.72)
(715.28) 5,000,000.00



Broker

/GREENWICH

/GREENWICH

/DEUTSCHE

/DEUTSCHE

/LEHMAN BROTHERS INC

Run Date: 06-Mar-2007 02:31 pm
Print Date: 3/6/2007
Deal | ssuer
Fund: Schools Money Market Fund
256376  GREENWICH CAPITAL MARK
256561 GREENWICH CAPITAL MARK
256769 DEUTSCHE BANK NY
256770 DEUTSCHE BANK NY
256865 LIBERTY STREET FDG CO
256866 AMSTERDAM FUNDING COR

256869

257090

257092

257094

257097

257485

GREENWICH CAPITAL MARK

CROWN POINT CAP

UBSFINANCE (DE) LLC

FIRST TENNESSEE BANK

GREENWICH CAPITAL MARK

GREENWICH CAPITAL MARK

/MERRILL LYNCH

/GREENWICH

/JP MORGAN CHASE & CO

JUBSFINANCIAL SERVICES

/FTN FINANCIAL

/GREENWICH

/GREENWICH

Inst
Type

REP

REP

YCD
YCD

cP

cpP

REP

cP

cpP
CD

REP

REP

Maturity
Date

2/15/07

2/16/07

6/15/07

6/15/07

2/20/07

2/20/07

2/20/07

2/21/07

3/30/07

5/21/07

2/21/07

2/22/07

County of Orange

Treasurer-Tax Collector's Office

Detail Transaction Report

Transaction Date From 01-Feb-2007 To 28-Feb-2007
Asat : 06-Mar-2007

Trans
Date

2/14/07

2/15/07

2/15/07

2/15/07

2/16/07

2/16/07

2/15/07

2/15/07

2/16/07

2/20/07

2/16/07

2/20/07

2/16/07

2/20/07

2/20/07

2/20/07

2/21/07

2/20/07

2/20/07

2/20/07

2/21/07

2/21/07

2/21/07

Trans Coupon/
Type Yield(%)
53000/ 5.3000

PURC

INT

MAT
53500/ 5.3500

PURC

INT

MAT
53000/ 5.3000

PURC
53000/ 5.3000

PURC
52600/ 52631

PURC

MAT
52600/ 5.2631

PURC

MAT
53000/ 5.3000

PURC

INT

MAT
53000/ 5.3008

PURC

MAT
52500/ 5.2793

PURC
53100/ 5.3100

PURC
5.3200/ 5.3200

PURC

INT

MAT
53000/ 5.3000

PURC

Par Value

105,000,000.00
0.00

(105,000,000.00)

100,000,000.00
0.00

(100,000,000.00)

50,000,000.00

2,000,000.00

17,152,000.00

(17,152,000.00)

20,000,000.00

(20,000,000.00)

100,000,000.00
0.00

(100,000,000.00)

50,000,000.00

(50,000,000.00)

10,000,000.00

100,000,000.00
0.00

(100,000,000.00)

100,000,000.00

Cost

105,000,000.00
0.00

(105,000,000.00)

100,000,000.00
0.00

(100,000,000.00)

50,000,000.00

2,000,000.00

17,141,975.62

(17,141,975.61)

19,988,311.12

(19,988,311.11)

100,000,000.00
0.00

(100,000,000.00)

49,992,638.90

(49,992,638.89)

9,944,583.33

100,000,000.00
0.00

(100,000,000.00)

100,000,000.00

Purchased
Interest

0.00
0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00

0.00

0.00
0.00

0.00

0.00

Page 12 of 15
User: Ana
(Interest) Settlement
Amort / (Accret)
(Gain) / Loss
0.00 (105,000,000.00)
(15,458.33) 15,458.33
0.00 105,000,000.00
0.00 (100,000,000.00)
(14,861.11) 14,861.11
0.00 100,000,000.00
0.00 (50,000,000.00)
0.00 (2,000,000.00)
0.00 (17,141,975.61)
(10,024.39) 17,152,000.00
0.00 (19,988,311.11)
(11,688.89) 20,000,000.00
0.00 (100,000,000.00)
(58,888.89) 58,888.89
0.00 100,000,000.00
0.00 (49,992,638.89)
(7,361.11) 50,000,000.00
0.00 (9,944,583.33)
0.00 (40,000,000.00)
0.00 (100,000,000.00)
(14,777.78) 14,777.78
0.00 100,000,000.00
0.00 (100,000,000.00)



Broker

/LEHMAN BROTHERS INC

/GREENWICH

/MORGAN STANLEY

/DEUTSCHE

Run Date: 06-Mar-2007 02:31 pm
Print Date: 3/6/2007
Deal | ssuer
Fund: Schools Money Market Fund
257487 SIGMA FIN INC
257525 GREENWICH CAPITAL MARK
257526 RABOBANK USA FINANCIAL C
257695 KFW INTERNATL FINANCE
257708  WHISTLEJACKET CAPITAL L

257757

257936

257994

258177

258179

258391

258393

FHLB DISC CORP

GREENWICH CAPITAL MARK

LIBERTY STREET FDG CO

GREENWICH CAPITAL MARK

FIVE FINANCE, INC

GREENWICH CAPITAL MARK

CALYON NORTH AMERICA |

IMERRILL LYNCH

/BANK OF AMERICA

/GREENWICH

/IMERRILL LYNCH

/GREENWICH

/LEHMAN BROTHERS

/GREENWICH

/DEUTSCHE

Inst
Type

MTN

REP

cP

cp

cp
AGD

REP

cP

REP

cp

REP

YCD

Maturity
Date

2/21/08

2/23/07

2/23/07

2/26/07

3/30/07
3/23/07

2/26/07

3/26/07

2/27/07

3/22/07

2/28/07

4/30/07

County of Orange

Treasurer-Tax Collector's Office

Detail Transaction Report

Transaction Date From 01-Feb-2007 To 28-Feb-2007
Asat : 06-Mar-2007

Trans
Date

2/22/07

2/22/07

2/21/07

2/22/07
2/23/07

2/23/07

2/22/07

2/23/07

2/22/07

2/26/07

2/22/07

2/23/07

2/23/07
2/26/07

2/26/07

2/26/07

2/26/07
2/27/07

2/27/07

2/26/07

2/27/07
2/28/07

2/28/07

Trans
Type

INT

MAT
PURC

PURC
INT

MAT

PURC

MAT

PURC

MAT
PURC
PURC

PURC
INT

MAT
PURC

PURC
INT

MAT
PURC

PURC
INT

MAT

Coupon/
Yield(%)

5.3500 /

5.2900 /

5.2400 /

5.2500 /

5.2700 /

5.2000 /

5.2600 /

5.2700 /

5.3000 /

5.2700 /

5.3000 /

5.2850 /

5.2767

5.2900

5.2408

5.2531

5.2979

5.2211

5.2600

5.2017

5.3000

5.2886

5.3000

5.2850

Par Value

0.00

(100,000,000.00)

100,000,000.00
0.00

(100,000,000.00)

10,000,000.00

(10,000,000.00)

27,561,000.00

(27,561,000.00)

40,883,000.00

100,000,000.00
0.00

(100,000,000.00)

30,000,000.00

100,000,000.00
0.00

(100,000,000.00)

19,920,000.00

100,000,000.00
0.00

(100,000,000.00)

Cost

0.00

(100,000,000.00)

100,000,000.00
0.00

(100,000,000.00)

9,998,544.44

(9,998,544.44)

27,544,922.76

(27,544,922.75)

40,667,546.59

29,878,666.68

100,000,000.00
0.00

(100,000,000.00)

29,877,033.33

100,000,000.00
0.00

(100,000,000.00)

19,850,014.41

100,000,000.00
0.00

(100,000,000.00)

Purchased
Interest

0.00

0.00

0.00

0.00
0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
0.00

0.00

0.00

0.00
0.00

0.00

0.00

0.00
0.00

0.00

Page 13 of 15
User: Ana
(Interest) Settlement
Amort / (Accret)
(Gain) / Loss

(14,722.22) 14,722.22
0.00 100,000,000.00

0.00 (50,000,000.00)

0.00 (100,000,000.00)
(14,694.44) 14,694.44
0.00 100,000,000.00

0.00 (9,998,544.44)
(1,455.56) 10,000,000.00
0.00 (27,544,922.75)
(16,077.25) 27,561,000.00
0.00 (40,667,546.59)

0.00 (29,878,666.67)

0.00 (100,000,000.00)
(43,833.33) 43,833.33
0.00 100,000,000.00

0.00 (29,877,033.33)

0.00 (100,000,000.00)
(14,722.22) 14,722.22
0.00 100,000,000.00

0.00 (19,850,014.40)

0.00 (100,000,000.00)
(14,722.22) 14,722.22
0.00 100,000,000.00



RunDate  06-Mar-2007 02:31 pm County of Orange Page 14 of 15
Treasurer-Tax Collector's Office
Detail Transaction Report
Print Date: 3/6/2007 User:  Apa
Transaction Date From 01-Feb-2007 To 28-Feb-2007
Asat : 06-Mar-2007
Deal | ssuer Broker Inst Maturity  Trans Trans Coupon/ Par Value Cost Pur chased (Interest) Settlement
Type Date Date Type Yield(%) Interest Amort / (Accret)
(Gain) / Loss
Fund: Schools Money Market Fund

2/27/07 PURC 22,000,000.00 22,000,000.00 0.00 0.00 (22,000,000.00)

258394 CALYON NORTH AMERICA | /DEUTSCHE YCD 4/30/07 5.2850 / 5.2850
2/27/07 PURC 50,000,000.00 50,000,000.00 0.00 0.00 (50,000,000.00)

258449  LEGACY CAPITALCO,LLC /MERRILL LYNCH CP 3/1/07 53400/ 5.3408
2/28/07 PURC 20,594,000.00 20,590,945.23 0.00 0.00 (20,590,945.22)

258451  SOCIETE GENERALE N AMER /LEHMAN BROTHERS CP 3/1/07 53300/ 5.3308
2/28/07 PURC 14,000,000.00 13,997,927.22 0.00 0.00 (13,997,927.22)

258452  SOCIETE GENERALE N AMER /LEHMAN BROTHERS CP 3/1/07 53300/ 5.3308
2/28/07 PURC 50,000,000.00 49,992,597.20 0.00 0.00 (49,992,597.22)

258456 GREENWICH CAPITAL MARK /GREENWICH REP 3/1/07 53600/ 5.3600
2/28/07 PURC 110,000,000.00 110,000,000.00 0.00 0.00 (110,000,000.00)

Sub Total: 99,991,738.00 100,570,960.22 _0.00 (15,247,788.36) (85,323,171.79)
Fund: 283-John Wayne Airport

199156 WELLSFARGO BANK /GARBAN CAPITAL CD 2/27/07 5.0600 ; 5.0600
2/27/07 INT 0.00 0.00 0.00 (102,605.56) 102,605.56
2/27/07 MAT (2,000,000.00) (2,000,000.00) 0.00 0.00 2,000,000.00

217442  DEUTSCHE BANK NY /CITIGROUP GLOBAL MARKET YCD 2/14/07 5.0300/ 5.5300
2/14/07 INT 0.00 0.00 0.00 (76,497.92) 76,497.92
2/14/07 MAT (1,500,000.00) (1,494,184.50) 0.00 (5,815.50) 1,500,000.00

228044 GOLDMAN SACHS GROUPIN /GOLDMAN SACHS GROUP IN MTN 5/11/07 55038/ 5.3727
2/12/07 INT 0.00 0.00 0.00 (20,764.11) 20,764.11

229780  SOUTHERN COMPANY FUND /DEUTSCHE MTN 2/1/07 5.3000/ 5.4608
2/1/07 INT 0.00 0.00 0.00 (39,750.00) 39,750.00
2/1/07 MAT (1,500,000.00) (1,497,975.00) 0.00 (2,025.00) 1,500,000.00

238195 BANK OF AMERICA NA /BANK OF AMERICA CD 2/20/07 53150/ 5.3150
2/20/07 INT 0.00 0.00 0.00 (35,433.33) 35,433.33
2/20/07 MAT (2,000,000.00) (2,000,000.00) 0.00 0.00 2,000,000.00

242442  CITIGROUP FUNDING INC /BANK OF AMERICA CP 2/9/07 52400/ 5.3049
2/9/07 MAT (2,000,000.00) (1,975,546.67) 0.00 (24,453.33) 2,000,000.00

242443  LIBERTY STREET FDG CO /MERRILL LYNCH CP 2/12/07 52500/ 53175
2/12/07 MAT (1,000,000.00) (987,312.50) 0.00 (12,687.50) 1,000,000.00

243006 AMERICAN HONDA FINANCE /BANK OF AMERICA CP 2/9/07 52300/ 5.2915
2/9/07 MAT (2,000,000.00) (1,976,755.56) 0.00 (23,244.44) 2,000,000.00

249881 BLACKROCK PROVIDENT TE / TEM 3/6/07 51700/ 25850
2/9/07 PURC 257,858.11 257,858.11 0.00 0.00 (257,858.11)
2/12/07 PURC 1,020,764.11 1,020,764.11 0.00 0.00 (1,020,764.11)



RunDate.  06-Mar-2007 02:31 pm County of Orange Page 15 of 15
Treasurer-Tax Collector's Office
Detail Transaction Report
Print Date: 3/6/2007 User:  Ana

Transaction Date From 01-Feb-2007 To 28-Feb-2007
Asat : 06-Mar-2007

Deal | ssuer Broker Inst Maturity  Trans Trans Coupon/ Par Value Cost Pur chased (Interest) Settlement
Type Date Date Type Yield(%) Interest Amort / (Accret)
(Gain) / Loss
Fund: 283-John Wayne Airport

2/14/07 SALE (423,215.97) (423,215.97) 0.00 0.00 423,215.97

2/27/07 PURC 102,605.56 102,605.56 0.00 0.00 (102,605.56)
249884 BGI PRIME MMF / BGI 3/6/07 51800/ 2.5900

2/1/07 PURC 1,539,750.00 1,539,750.00 0.00 0.00 (1,539,750.00)

2/20/07 PURC 35,433.33 35,433.33 0.00 0.00 (35,433.33)
255765 UBSFINANCE (DE) LLC /LEHMAN BROTHERSINC cP 6/1/07 52250, 53113

2/9/07 PURC 2,500,000.00 2,459,361.11 0.00 0.00 (2,459,361.11)
255766  GALAXY FUNDING INC /MORGAN STANLEY cP 5/11/07 5.2400/ 5.3103

2/9/07 PURC 1,300,000.00 1,282,780.78 0.00 0.00 (1,282,780.78)
256375  FNMA DISCOUNT /MERRILL LYNCH AGD 2/15/07 51500/ 5.1507

2/14/07 PURC 2,000,000.00 1,999,713.89 0.00 0.00 (1,999,713.89)

2/15/07 MAT (2,000,000.00) (1,999,713.89) 0.00 (286.11) 2,000,000.00
256773  DEUTSCHE BANK NY /DEUTSCHE YCD 6/15/07 5.3000/ 5.3000

2/15/07 PURC 2,000,000.00 2,000,000.00 0.00 0.00 (2,000,000.00)
257095  FIRST TENNESSEE BANK /FTN FINANCIAL CD 5/21/07 53100/ 5.3100

2/20/07 PURC 2,000,000.00 2,000,000.00 0.00 0.00 (2,000,000.00)
258395 CALYON NORTH AMERICA | /DEUTSCHE YCD 4/30/07 52850/ 5.2850

2/27/07 PURC 2,000,000.00 2,000,000.00 0.00 0.00 (2,000,000.00)

Sub Total: 333,195.14 343,562.80 0.00 (343,562.80) 0.00
Fund: 505-Foothill Rnch 87-4 DS

26091 BAYERISCHE LANDESBK Gl / BAY 8/15/19 6.2000/ 6.1759

2/12/07 INT 0.00 0.00 0.00 (33,899.02) 33,899.02

Sub Total: 0.00 0.00 0.00 (33,899.02) 33,899.02

Grand Total: 32,036,704.14 31,856,461.71 237,182.99 (32,234,177.92) (96,845,177.92)




