
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **
March 31, 2006

In Thousands

CERTIFICATES OF DEPOSIT 507,946$     
 

COMMERCIAL PAPER 871,728       

U.S. GOVERNMENT AGENCIES 1,097,412    

MONEY MARKET FUNDS 3,019           

MEDIUM-TERM NOTES 346,261       

REPURCHASE AGREEMENTS 165,000       

MUNICIPAL DEBT 106,407       

TOTAL 3,097,773$  

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

** Calculated Using Market Value at 03/31/2006
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

March 31, 2006

In Thousands

CERTIFICATES OF DEPOSIT 534,930$       

COMMERCIAL PAPER 891,134         

U.S. GOVERNMENT AGENCIES 734,590         

MONEY MARKET FUNDS 8,878             

MEDIUM-TERM NOTES 262,815         

REPURCHASE AGREEMENTS 90,000           

TOTAL 2,522,347$    

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

** Calculated Using Market Value at 03/31/2006

CERTIFICATES OF
DEPOSIT 21.21%

COMMERCIAL
PAPER 35.33%

U.S. GOVERNMENT
AGENCIES 29.12%

MONEY MARKET
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MEDIUM-TERM
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REPURCHASE
AGREEMENTS 3.57%



ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
March 31, 2006

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

In Thousands % In Thousands %

1 TO 7 DAYS $607,569 31.04% 1 TO 7 DAYS $642,411 32.48%
8 TO 30 DAYS 819,176 41.85% 8 TO 30 DAYS 731,977 37.01%
31 TO 60 DAYS 409,107 20.93% 31 TO 60 DAYS 223,675 11.30%
61 TO 90 DAYS 55,000 2.81% 61 TO 90 DAYS 155,100 7.84%
91 TO 180 DAYS 0 0.00% 91 TO 180 DAYS 100,000 5.06%
181 TO 395 DAYS 66,000 3.37% 181 TO 395 DAYS 124,853 6.31%

TOTAL $1,956,852 100.00% TOTAL $1,978,016 100.00%

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, 2006, Floating Rate Notes comprise 11.55% and 7.54% 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, 2006

O.C. INVESTMENT POOL
EXTENDED FUND

In Thousands %

1 TO 6 MOS $766,731 44.96%

7 TO 13 MOS 615,932 36.11%

14 TO 18 MOS 172,850 10.14%
 
 

19 TO 24 MOS 80,000 4.69%

25 TO 30 MOS 20,000 1.17%

31 TO 36 MOS 50,000 2.93%

TOTAL $1,705,513 100.00%

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, 2006, Floating Rate Notes comprise 14.07% 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, 2006

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

In Thousands %

Money Market Fund 1 TO 7 DAYS $607,569 16.59%
Money Market Fund 8 TO 30 DAYS 819,176 22.36%
Money Market Fund 31 TO 60 DAYS 409,573 11.18% In Thousands %
Money Market Fund 61 TO 90 DAYS 55,000 1.50%
Money Market Fund 91 TO 180 DAYS 0 0.00% 1 TO 7 DAYS $642,411 32.48%
Money Market Fund 181 TO 395 DAYS 66,000 1.80% 8 TO 30 DAYS 731,977 37.01%
Extended Fund 1 TO 7 DAYS 0 0.00% 31 TO 60 DAYS 223,675 11.30%
Extended Fund 8 TO 30 DAYS 158,600 4.33% 61 TO 90 DAYS 155,100 7.84%
Extended Fund 31 TO 60 DAYS 175,000 4.78% 91 TO 180 DAYS 100,000 5.06%
Extended Fund 61 TO 90 DAYS 233,131 6.36% 181 TO 395 DAYS 124,853 6.31%
Extended Fund 91 TO 180 DAYS 200,000 5.46%
Extended Fund 181 TO 395 DAYS 615,932 16.82%
Extended Fund 14 TO 18 MONTHS 172,850 4.72% TOTAL $1,978,016 100.00%
Extended Fund 19 TO 24 MONTHS 80,000 2.18%
Extended Fund 25 TO 30 MONTHS 20,000 0.55%
Extended Fund 31 TO 36 MONTHS 50,000 1.37%

TOTAL $3,662,831 100.00%

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, 2006 Floating Rate Notes comprise 12.73% and 7.54% 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, 2006

In Thousands

CERTIFICATES OF DEPOSIT $11,992

COMMERCIAL PAPER 20,622

U.S. GOVERNMENT AGENCIES 9,966

MONEY MARKET FUNDS 8,976

TOTAL $51,556

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

** Calculated Using Market Value at 03/31/2006

U.S. GOVERNMENT
AGENCIES 19.33%

COMMERCIAL
PAPER 40.00%
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

March 31, 2006

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS $21,976 42.51%

8 TO 30 DAYS 10,521 20.35%

31 TO 60 DAYS 9,000 17.41%

61 TO 90 DAYS 6,200 11.99%

91 TO 180 DAYS 0 0.00%

181 TO 395 DAYS 4,000 7.74%

TOTAL $51,697 100.00%

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, 2006
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RABOBANK NEDERLAND

UBS FINANCE (DE) LLC

GREENWICH CAPITAL MARKETS

FIRST TENNESSEE BANK

SIGMA FIN INC

DANSKE BANK A/S NY

LOCKHART FUNDING LLC

COUNTY OF ORANGE

CALYON NORTH AMERICA INC. NEW YORK

CIT GROUP INC

GENERAL ELEC CAP CORP

TOYOTA MOTOR CREDIT

LEGACY CAPITAL CO, LLC

AMSTERDAM FUNDING CORP

FORTIS BANK NY

GANNETT CO

SOC GEN-DIRECT

DEUTSCHE BANK NY

SURREY FUNDING CORP

NESTLE CAPITAL CORP

CONCORD MINUTEMEN CAPITAL LLC

CATERPILLAR FIN SERV CRP

L'OREAL USA INC
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Percent of Total Portfolio



ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

March 31, 2006
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GREENWICH CAPITAL MARKETS

CALYON NORTH AMERICA INC. NEW YORK

LOCKHART FUNDING LLC

DANSKE BANK A/S NY

BARCLAYS BANK PLC NY

FIRST TENNESSEE BANK

GALLEON CAPITAL CORP

TOYOTA MOTOR CREDIT

SAN PAOLO IMI US FINL CO

RABOBANK NEDERLAND

DEUTSCHE BANK NY

ASPEN FUNDING CORP

FORTIS FUNDING

UBS FINANCE (DE) LLC

THAMES ASSET GLOBAL SEC

LEGACY CAPITAL CO, LLC

CIT GROUP INC

SOC GEN-DIRECT

WELLS FARGO BANK

HSBC BANK USA

SOCIETE GENERALE N AMER

CROWN POINT CAP

FORTIS BANK NY

GANNETT CO

LIBERTY STREET FDG CO

SIGMA FIN INC

AQUINAS FUNDING LLC

EIFFEL FUNDING LLC

SOUTHERN COMPANY

SURREY FUNDING CORP

LEHMAN BROTHERS HOLDINGS
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