
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **
March 31, 2005

In Thousands

BANKERS' ACCEPTANCES $53,755

CERTIFICATES OF DEPOSIT 606,784
 

COMMERCIAL PAPER 904,771

U.S. GOVERNMENT AGENCIES 913,104

MONEY MARKET FUNDS 22,936

MEDIUM-TERM NOTES 416,899

REPURCHASE AGREEMENTS 175,000

TOTAL $3,093,249

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

** Calculated Based Upon Market Value at 03/31/2005
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

March 31, 2005

In Thousands

BANKERS' ACCEPTANCES $56,080

CERTIFICATES OF DEPOSIT 304,969

COMMERCIAL PAPER 853,125

U.S. GOVERNMENT AGENCIES 759,663

MONEY MARKET FUNDS 36,330

MEDIUM-TERM NOTES 372,849

REPURCHASE AGREEMENTS 90,000

TOTAL $2,473,016

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

** Calculated Based Upon Market Value at 03/31/2005
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
March 31, 2005

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

In Thousands % In Thousands %

1 TO 7 DAYS $322,186 14.76% 1 TO 7 DAYS $365,035 18.91%
8 TO 30 DAYS 1,006,320 46.09% 8 TO 30 DAYS 647,581 33.54%
31 TO 60 DAYS 360,265 16.50% 31 TO 60 DAYS 253,000 13.10%
61 TO 90 DAYS 173,000 7.92% 61 TO 90 DAYS 211,900 10.98%
91 TO 180 DAYS 231,145 10.58% 91 TO 180 DAYS 294,500 15.25%
181 TO 395 DAYS 90,542 4.15% 181 TO 395 DAYS 158,700 8.22%

TOTAL $2,183,458 100.00% TOTAL $1,930,716 100.00%

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 March 31, 2005, Floating Rate Notes comprise 9.48% and 12.28% of the O.C. Money Market Fund and Educational Money Market Fund respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - EXTENDED FUND

MATURITIES DISTRIBUTION
March 31, 2005

O.C. INVESTMENT POOL
EXTENDED FUND

In Thousands %

1 TO 6 MOS $446,028 30.32%

7 TO 13 MOS 394,165 26.80%

14 TO 18 MOS 241,650 16.43%
 
 

19 TO 24 MOS 339,115 23.05%

25 TO 30 MOS 50,000 3.40%

31 TO 36 MOS 0 0.00%

TOTAL $1,470,958 100.00%

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 March 31, 2005, Floating Rate Notes comprise 20.12% of the O.C. Extended Fund
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS

MATURITIES DISTRIBUTION
March 31, 2005

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

In Thousands %

Money Market Fund 1 TO 7 DAYS $322,186 8.81%
Money Market Fund 8 TO 30 DAYS 1,006,320 27.54%
Money Market Fund 31 TO 60 DAYS 360,265 9.86% In Thousands %
Money Market Fund 61 TO 90 DAYS 173,000 4.73%
Money Market Fund 91 TO 180 DAYS 231,145 6.33% 1 TO 7 DAYS $365,035 18.91%
Money Market Fund 181 TO 395 DAYS 90,542 2.48% 8 TO 30 DAYS 647,581 33.54%
Extended Fund 1 TO 7 DAYS 50,000 1.37% 31 TO 60 DAYS 253,000 13.10%
Extended Fund 8 TO 30 DAYS 31,000 0.85% 61 TO 90 DAYS 211,900 10.98%
Extended Fund 31 TO 60 DAYS 125,000 3.42% 91 TO 180 DAYS 294,500 15.25%
Extended Fund 61 TO 90 DAYS 140,000 3.83% 181 TO 395 DAYS 158,700 8.22%
Extended Fund 91 TO 180 DAYS 100,028 2.74%
Extended Fund 181 TO 395 DAYS 394,165 10.78%
Extended Fund 14 TO 18 MONTHS 241,650 6.61% TOTAL $1,930,716 100.00%
Extended Fund 19 TO 24 MONTHS 339,115 9.28%
Extended Fund 25 TO 30 MONTHS 50,000 1.37%
Extended Fund 31 TO 36 MONTHS 0 0.00%

TOTAL $3,654,416 100.00%

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 March 31, 2005, Floating Rate Notes comprise 13.76% and 12.28% of the O.C. Investment Pool and Educational Money Market Fund respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

March 31, 2005

In Thousands

CERTIFICATES OF DEPOSIT $7,898

COMMERCIAL PAPER 20,955

U.S. GOVERNMENT AGENCIES 15,671

MONEY MARKET FUNDS 4,223

TOTAL $48,747

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

** Calculated Based Upon Market Value at 03/31/05
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

March 31, 2005

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS $12,923 26.45%

8 TO 30 DAYS 12,750 26.10%

31 TO 60 DAYS 10,000 20.47%

61 TO 90 DAYS 6,000 12.28%

91 TO 180 DAYS 5,184 10.61%

181 TO 395 DAYS 2,000 4.09%

TOTAL $48,857 100.00%

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

March 31, 2005
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CITIGROUP GLOBAL MKTS

AMERICAN HONDA FINANCE

BNP PARIBAS NY BRANCH

GENERAL ELEC CAP CORP

SIGMA FIN INC

SCALDIS CAPITAL LLC

ROYAL BK OF SCOTLAND NY

SYNDICATED LOAN

TOYOTA MOTOR CREDIT
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HBOS Treasury Srvcs NY
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

March 31, 2005

NOTE:  See noncompliance report summary for issuers over 5%

5.19%

4.67%

4.40%

4.35%

4.15%

4.15%

4.14%

3.90%

3.83%

3.63%

3.39%

3.32%

3.16%

3.11%

2.91%

2.75%

2.59%

2.59%

2.59%

2.33%

1.71%

1.63%

1.30%

1.30%

1.24%

1.14%

1.11%

0.68%

0% 1% 2% 3% 4% 5% 6%

FIRST TENNESSEE BANK

GREENWICH CAPITAL MARKETS

CITIGROUP GLOBAL MKTS

EIFFEL FUNDING LLC

BANK OF THE WEST

SIGMA FIN INC

LOCKHART FUNDING LLC

TANGO FIN CORP

LIBERTY STREET FDG CO

SYNDICATED LOAN

SCALDIS CAPITAL LLC

AMERICAN HONDA FINANCE

L'OREAL USA INC

TOYOTA MOTOR CREDIT

WACHOVIA BANK N.A.

UBS FINANCE (DE) LLC

LLOYDS TSB BANK PLC NY

BNP PARIBAS NY BRANCH
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