
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

March 31, 2008

In Thousands

CERTIFICATES OF DEPOSIT 230,091$     
 

COMMERCIAL PAPER 735,260       

U.S. GOVERNMENT AGENCIES 1,356,618    

MONEY MARKET FUNDS 65,321         

MEDIUM-TERM NOTES 534,928       

REPURCHASE AGREEMENTS 210,000       

MUNICIPAL DEBT 34,230         

U.S. TREASURIES 97,300         

TOTAL 3,263,748$  

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

** Calculated Using Market Value at 03/31/2008
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

March 31, 2008

In Thousands

CERTIFICATES OF DEPOSIT 160,028$       

COMMERCIAL PAPER 655,422          

U.S. GOVERNMENT AGENCIES 1,511,735      

MONEY MARKET FUNDS 31,691            

MEDIUM-TERM NOTES 450,707          

REPURCHASE AGREEMENTS 21,345            

MUNICIPAL DEBT 90,000            

U.S. TREASURIES 81,829$          

TOTAL 3,002,757$    

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

** Calculated Using Market Value at 03/31/2008
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
March 31, 2008

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

In Thousands % In Thousands %

1 TO 7 DAYS 349,325$      17.32% 1 TO 7 DAYS 403,895$      20.65%
8 TO 30 DAYS 1,219,412     60.45% 8 TO 30 DAYS 632,002        32.32%
31 TO 60 DAYS 275,128        13.64% 31 TO 60 DAYS 707,740        36.19%
61 TO 90 DAYS 90,000          4.46% 61 TO 90 DAYS 90,000          4.60%
91 TO 180 DAYS 83,250          4.13% 91 TO 180 DAYS 72,000          3.68%
181 TO 395 DAYS 0.00 0.00% 181 TO 395 DAYS 50,000          2.56%

TOTAL 2,017,115$   100.00% TOTAL 1,955,637$   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, 2008 Floating Rate Notes comprise 9.42% and 7.05% 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
March 31, 2008

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

In Thousands %

Money Market Fund 1 TO 7 DAYS 349,325$      8.09%
Money Market Fund 8 TO 30 DAYS 1,219,412     28.24%
Money Market Fund 31 TO 60 DAYS 275,128        6.37% In Thousands %
Money Market Fund 61 TO 90 DAYS 90,000          2.08%
Money Market Fund 91 TO 180 DAYS 83,250          1.93% 1 TO 7 DAYS 403,895$      20.65%
Money Market Fund 181 TO 395 DAYS 0.00 0.00% 8 TO 30 DAYS 632,002        32.32%
Extended Fund 1 TO 7 DAYS 0.00 0.00% 31 TO 60 DAYS 707,740        36.19%
Extended Fund 8 TO 30 DAYS 259,803        6.02% 61 TO 90 DAYS 90,000          4.60%
Extended Fund 31 TO 60 DAYS 167,300        3.87% 91 TO 180 DAYS 72,000          3.68%
Extended Fund 61 TO 90 DAYS 161,500        3.74% 181 TO 395 DAYS 50,000          2.56%
Extended Fund 91 TO 180 DAYS 228,867        5.30%
Extended Fund 181 TO 395 DAYS 163,095        3.78%
Extended Fund 14 TO 18 MONTHS 340,000        7.87% TOTAL 1,955,637$   100.00%
Extended Fund 19 TO 24 MONTHS 386,765        8.96%
Extended Fund 25 TO 30 MONTHS 344,840        7.98%
Extended Fund 31 TO 36 MONTHS 249,340        5.77%

TOTAL 4,318,625$   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, 2008, Floating Rate Notes comprise  11.08% and 7.05% 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
March 31, 2008

O.C. INVESTMENT POOL
EXTENDED FUND

In Thousands %

1 TO 6 MOS 817,470$         35.52%

7 TO 13 MOS 163,095           7.09%

14 TO 18 MOS 340,000           14.77%

19 TO 24 MOS 386,765           16.81%

25 TO 30 MOS 344,840           14.98%

31 TO 36 MOS 249,340           10.83%

TOTAL 2,301,510$      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, 2008, Floating Rate Notes comprise 12.54% of the O.C. Extended Fund.
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ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

March 31, 2008

In Thousands

CERTIFICATES OF DEPOSIT 6,001$          

COMMERCIAL PAPER 9,783            

U.S. GOVERNMENT AGENCIES 32,219          

MONEY MARKET FUNDS 8,067            

MEDIUM-TERM NOTES 1,067            

TOTAL 57,137$        

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

** Calculated Using Market Value at 03/31/2008
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

March 31, 2008

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS 19,067$           33.33%

8 TO 30 DAYS 20,820             36.39%

31 TO 60 DAYS 11,320             19.79%

61 TO 90 DAYS 4,000               6.99%

91 TO 180 DAYS 2,000               3.50%

181 TO 395 DAYS -                       0.00%

TOTAL 57,207$           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, 2008, Floating Rate Notes comprise 5.37% John Wayne Airport  
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL - ISSUER CONCENTRATION

March 31, 2008
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

March 31, 2008

4.61%

4.57%

4.57%

4.45%

4.44%

3.58%

3.48%

3.32%

3.05%

2.56%

2.30%

2.30%

2.05%

1.28%

1.28%

1.16%

1.09%

1.07%

0.77%

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

GREENWICH CAPITAL MARKETS

CATERPILLAR FIN SERV CRP

DEXIA DELAWARE

GENERAL ELEC CAP CORP

JOHNSON & JOHNSON

BANK OF THE WEST

WAL-MART STORES INC

NESTLE CAPITAL CORP

AMERICAN HONDA FINANCE

ROYAL BANK OF CANADA

DANSKE BANK A/S

UBS FINANCE (DE) LLC

BARCLAYS BANK PLC NY

SOUTHERN COMPANY

TOYOTA MOTOR CREDIT

MERRILL LYNCH & CO

COUNTY OF ORANGE

L'OREAL USA INC

IBM INTERNATIONAL GROUP

Issuers

Percent of Total Portfolio


