ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL
PORTFOLIO COMPOSITION - COMBINED **

March 31, 2010

REPURCHASE
MUNICIPAL DEBT  pAGREEMENT

5.09% 10.72%

U.S. TREASURIES
2.49%

ASSET - BACKED
SECURITIES
0.55%

MEDIUM - TERM NOTES
8.98%

CERTIFICATES OF
DEPOSIT
5.14%

MONEY MARKET
FUNDS
1.00%

COMMERCIAL PAPER

U.S. GOVERNMENT 19.01%

AGENCIES
47.02%
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OROO0OREN

U.S TREASURIES

ASSET-BACKED SECURITIES

CERTIFICATES OF DEPOSIT

COMMERCIAL PAPER

U.S. GOVERNMENT AGENCIES

MONEY MARKET FUNDS

MEDIUM-TERM NOTES

MUNICIPAL DEBT

REPURCHASE AGREEMENT

TOTAL

In Thousands

$ 89,753

19,607

184,996

684,326

1,692,689

36,004

323,070

183,277

385,919

$ 3,599,641

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 03/31/2010




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

March 31, 2010

MUNICIPAL DEBT U.S. TREASURIES
MEDIUM -TERM NOTES 6.57% 3.13% REPURCHASE
10.24% AGREEMENT
3.26%

[] u.s. TREASURIES

MONEY MARKET
FUNDS
2.67%

ASSET-BACKED SECURITIES
ASSET-BACKED

SECURITIES

CERTIFICATES OF DEPOSIT
0.61%

COMMERCIAL PAPER
CERTIFICATES OF

DEPOSIT
5.32%

U.S. GOVERNMENT AGENCIES

MONEY MARKET FUNDS

MEDIUM-TERM NOTES

COMMERCIAL PAPER MUNICIPAL DEBT

CHCOONE RO

11.61%
U.S. GOVERNMENT REPURCHASE AGREEMENT
AGENCIES
56.59% TOTAL

In Thousands

$ 85,426

16,489

145,000

316,458

1,542,342

72,760

279,080

179,061

88,828

$ 2,725,444

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 03/31/2010




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

MATURITIES DISTRIBUTION
March 31, 2010

45%

40%

35% -

30% -

25%

20% -+

15% A

10% A

5% -

1to 7 days

8to 30 days

31to 60 days

61 to 90 days

91 to 180 days

181 to 395 days

1TO 7 DAYS
8 TO 30 DAYS

TOTAL

31 TO 60 DAYS
61 TO 90 DAYS
91 TO 180 DAYS
181 TO 395 DAYS

O.C. INVESTMENT POOL

MONEY MARKET FUND

In Thousands

%

$ 902,223 41.39%
736,241 33.78%
91,642 4.20%
130,500 5.99%
109,065 5.00%
210,054 9.64%
$ 2,179,725 100.00%

TOTAL

O.C. EDUCATIONAL
MONEY MARKET FUND

In Thousands %
1TO 7 DAYS $ 471,513 34.24%
8 TO 30 DAYS 442,530 32.15%
31 TO 60 DAYS 92,820 6.74%
61 TO 90 DAYS 125,490 9.12%
91 TO 180 DAYS 114,475 8.32%
181 TO 395 DAYS 129,755 9.43%

$ 1,376,583 100.00%

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 03/31/2010 Floating Rate Notes comprise 31.94% and 42.48% of the O.C. Money Market Fund and Educational Money Market Fund respectively.




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY AND EDUCATIONAL INVESTMENT POOLS

MATURITIES DISTRIBUTION
March 31, 2010

45%

400 T — =

35% +—

30% -

25%

20% 1+

15% A

10% +—

5%

0%

1to 7 days 8to 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 25 to 30 mos 31to 36 mos 37 to 60 mos

O.C. INVESTMENT POOL 0O.C. EDUCATIONAL 0O.C. INVESTMENT POOL

MONEY MARKET FUND MONEY MARKET FUND EXTENDED FUND
(Included Extended Fund B)

In Thousands % In Thousands % In Thousands %
1TO 7 DAYS $ 902,223 41.39% 1TO 7 DAYS $ 471,513 34.24% 1TO 7 DAYS $ 249,762 9.03%
8 TO 30 DAYS 736,241 33.78% 8 TO 30 DAYS 442,530 32.15% 8 TO 30 DAYS 99,803 3.61%
31 TO 60 DAYS 91,642 4.20% 31 TO 60 DAYS 92,820 6.74% 31 TO 60 DAYS 22,300 0.81%
61 TO 90 DAYS 130,500 5.99% 61 TO 90 DAYS 125,490 9.12% 61 TO 90 DAYS 97,853 3.54%
91 TO 180 DAYS 109,065 5.00% 91 TO 180 DAYS 114,475 8.32% 91 TO 180 DAYS 85,675 3.10%
181 TO 395 DAYS 210,054 9.64% 181 TO 395 DAYS 129,755 9.43% 181 TO 395 DAYS 275,000 9.95%
14 TO 18 MONTHS 121,870 4.41%
19 TO 24 MONTHS 618,325 22.36%
TOTAL $ 2,179,725 100.00% TOTAL $ 1,376,583 100.00% 25 TO 30 MONTHS 543,695 19.66%
31 TO 36 MONTHS 425,520 15.39%
37 TO 60 MONTHS 225,000 8.14%
TOTAL $ 2,764,803 100.00%

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 03/31/2010, Floating Rate Notes comprise 31.94%, 2.79%, and 42.48% of the O.C. Money Market Funds, Extended Funds, and Educational Money Market Fund respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL
PORTFOLIO COMPOSITION **

March 31, 2010

U.S. GOVERNMENT
AGENCIES
36.66%

In Thousands

CERTIFICATES OF

DEPOSIT Il U.S GOVERNMENT AGENCIES $18,139

UNICIPAL DEBT 10.82% 4.04%

I coMMERCIAL PAPER 9,999

Il vuniciPAL DEBT 5,355

[] MEDIUM-TERM NOTES 7,105

[[] MONEY MARKET FUNDS 6,883

MONEY MARKET FUNDS Il cERTIFICATES OF DEPOSIT 2,000
COMMERCIAL PAPER —_—

13.91% .
20.21% TOTAL $ 49481

MEDIUM-TERM NOTES
14.36%

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

** Calculated Using Market Value at 03/31/2010




ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION
March 31, 2010

0,
50% JOHN WAYNE AIRPORT
45% In Thousands %
40% - 1TO 7 DAYS $ 16,238 32.94%
35% -
8 TO 30 DAYS 24176 49.04%
30%
31 TO 60 DAYS = 0.00%
25%
20% - 61 TO 90 DAYS 90 0.18%
15% -
91 TO 180 DAYS 2,440 4.95%
10% -
181 TO 395 DAYS 6,350  12.89%
5% -
0% - TOTAL $ 49,294  100.00%
1to 7 days 8 to 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 03/31/2010, Floating Rate Notes comprise 29.12% of the John Wayne Airport




ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY MONEY MARKET FUND - ISSUER CONCENTRATION

March 31, 2010

Issuers

NY ERIE CNTY TOBACCO SEC. CORP

0.14%

TRIBOROUGH BRDG & TUNL AUTH

NEW MEXICO EDUCATIONAL ASSISTANCE

PRIVATE EXPORT FUND CORP

TORONTO DOMINION BANK NY

COCA-COLACO

WAL-MART FUNDING CORP

PROCTER & GAMBLE

BERKSHIRE HATHAWAY INC

BAY AREA TOLL AUTHORITY

WELLS FARGO BANK

GENERAL ELEC CAP CORP

IBM CORP

NETJETS INC.

TOYOTA MOTOR CREDIT

COUNTY OF ORANGE

BANK OF AMERICA CORP

RABOBANK NEDERLAND

1.:83%

13.88%

2.08%

2.23%

2.24%

2.29%

2.51%

2.61%

3.03%

3.21%

NESTLE CAPITAL CORP 4.12%
ROYAL BANK OF CANADA 4.13%
JP MORGAN CHASE & CO 4.18%

BNP PARIBAS FINANCE 8.22%

‘ 1 1 : : : : 1 1
0% 1% 2% 3% 4% 5% 6% 7% 8%
Percent of Total Portfolio
NOTE: See Non-Compliance Report for issuers over 5%




ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY EXTENDED FUND - ISSUER CONCENTRATION
March 31, 2010

WIS BADGER TOBACCO ASSET SEC. CORP 0.05%

CHEVRON FUNDING 0.72%

JP MORGAN CHASE & CO 0.92%

GENERAL ELEC CAP CORP 1.52%

Issuers

TOYOTA MOTOR CREDIT 2.20%

BERKSHIRE HATHAWAY INC 2.56%

OC TRANSPORTATION AUTHORITY 3.62%

BNP PARIBAS FINANCE 4.34%

0% 1% 2% 3% 4% 5%
Percent of Total Portfolio




ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL MONEY MARKET FUND - ISSUER CONCENTRATION
March 31, 2010

AK NORTHERN TOBACCO SEC. CORP. 0.20%
BANK OF AMERICA NA

OC BOARD OF EDUCATION 1.36%
TRIBOROUGH BRDG & TUNL AUTH

NETJETS INC.

BERKSHIRE HATHAWAY INC

BAY AREA TOLL AUTHORITY

GENERAL ELEC CAP CORP

TOYOTA MOTOR CREDIT

Issuers RABOBANK NEDERLAND
WELLS FARGO BANK

JP MORGAN CHASE & CO

IBM CORP 3.13%

WAL-MART FUNDING CORP.
TORONTO DOMINION BANK NY
COUNTY OF ORANGE

ROYAL BANK OF CANADA

BNP PARIBAS FINANCE

NESTLE CAPITAL CORP .08%

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

Percent of Total Portfolio

NOTE: See Non-Compliance Report for issuers over 5%




	County Pie
	School Pie
	Co_Sch Bar
	Combination Bar
	Ext Bar
	JWA Pie
	JWA Bar
	ISSR0310.pdf
	C_graph
	XFund_graph
	S_graph




