
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

May 31, 2007

In Thousands

CERTIFICATES OF DEPOSIT 726,970$     
 

COMMERCIAL PAPER 737,486       

U.S. GOVERNMENT AGENCIES 887,604       

MONEY MARKET FUNDS 10,733         

MEDIUM-TERM NOTES 545,082       

REPURCHASE AGREEMENTS 200,000       

MUNICIPAL DEBT 151,159       

TOTAL 3,259,034$  

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

** Calculated Using Market Value at 05/31/2007
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

May 31, 2007

In Thousands

CERTIFICATES OF DEPOSIT 697,976$       

COMMERCIAL PAPER 917,440          

U.S. GOVERNMENT AGENCIES 936,673          

MONEY MARKET FUNDS 12,446            

MEDIUM-TERM NOTES 555,799          

REPURCHASE AGREEMENTS 100,000          

MUNICIPAL DEBT 82,498            

TOTAL 3,302,832$    

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

** Calculated Using Market Value at 05/31/2007
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
May 31, 2007

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

In Thousands % In Thousands %

1 TO 7 DAYS 584,178$      28.63% 1 TO 7 DAYS 454,656$      20.15%
8 TO 30 DAYS 696,601        34.14% 8 TO 30 DAYS 990,430        43.90%
31 TO 60 DAYS 375,000        18.38% 31 TO 60 DAYS 315,000        13.96%
61 TO 90 DAYS 198,800        9.74% 61 TO 90 DAYS 188,000        8.33%
91 TO 180 DAYS 145,850        7.15% 91 TO 180 DAYS 200,000        8.87%
181 TO 395 DAYS 40,000          1.96% 181 TO 395 DAYS 108,000        4.79%

TOTAL 2,040,429$   100.00% TOTAL 2,256,086$   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 May 31, 2007, Floating Rate Notes comprise 6.39% and 10.55% 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
May 31, 2007

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

In Thousands %

Money Market Fund 1 TO 7 DAYS 584,178$      13.53%
Money Market Fund 8 TO 30 DAYS 696,601        16.14%
Money Market Fund 31 TO 60 DAYS 375,000        8.69% In Thousands %
Money Market Fund 61 TO 90 DAYS 198,800        4.61%
Money Market Fund 91 TO 180 DAYS 145,850        3.38% 1 TO 7 DAYS 454,656$      20.15%
Money Market Fund 181 TO 395 DAYS 40,000          0.92% 8 TO 30 DAYS 990,430        43.90%
Extended Fund 1 TO 7 DAYS 15,133          0.35% 31 TO 60 DAYS 315,000        13.96%
Extended Fund 8 TO 30 DAYS 265,000        6.14% 61 TO 90 DAYS 188,000        8.33%
Extended Fund 31 TO 60 DAYS 102,193        2.37% 91 TO 180 DAYS 200,000        8.87%
Extended Fund 61 TO 90 DAYS 85,920          1.99% 181 TO 395 DAYS 108,000        4.79%
Extended Fund 91 TO 180 DAYS 291,725        6.76%
Extended Fund 181 TO 395 DAYS 395,890        9.17%
Extended Fund 14 TO 18 MONTHS 249,822        5.79% TOTAL 2,256,086$   100.00%
Extended Fund 19 TO 24 MONTHS 345,000        7.99%
Extended Fund 25 TO 30 MONTHS 400,000        9.27%
Extended Fund 31 TO 36 MONTHS 125,000        2.90%

TOTAL 4,316,112$   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 May 31, 2007, Floating Rate Notes comprise 6.39% and 10.55% 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
May 31, 2007

O.C. INVESTMENT POOL
EXTENDED FUND

In Thousands %

1 TO 6 MOS 759,971$         33.39%

7 TO 13 MOS 395,890           17.39%

14 TO 18 MOS 249,822           10.98%

19 TO 24 MOS 345,000           15.16%

25 TO 30 MOS 400,000           17.58%

31 TO 36 MOS 125,000           5.50%

TOTAL 2,275,683$      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 May 31, 2007, Floating Rate Notes comprise 10.55% of the O.C. Extended Fund.

0%

5%

10%

15%

20%

25%

30%

35%

1 to 6 mos 7 to 13 mos 14 to 18 mos 19 to 24 mos 25 to 30 mos 31 to 36 mos



ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

May 31, 2007

In Thousands

CERTIFICATES OF DEPOSIT 10,000$        

COMMERCIAL PAPER 23,964          

U.S. GOVERNMENT AGENCIES 9,397            

MONEY MARKET FUNDS 7,398            

MEDIUM-TERM NOTES 4,002            

TOTAL 54,761$        

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

** Calculated Using Market Value at 05/31/07
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

May 31, 2007

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS 13,898$           25.29%

8 TO 30 DAYS 11,900             21.65%

31 TO 60 DAYS 15,003             27.30%

61 TO 90 DAYS 11,158             20.30%

91 TO 180 DAYS 1,000               1.82%

181 TO 395 DAYS 2,000               3.64%

TOTAL 54,959$           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 May 31, 2007, Floating Rate Notes comprise 3.64% John Wayne Airport  
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL - ISSUER CONCENTRATION

May 31, 2007

NOTE:  See noncompliance report summary for issuers over 5%
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

May 31, 2007

NOTE:  See noncompliance report summary for issuers over 5%
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