
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

August 31, 2006

In Thousands

CERTIFICATES OF DEPOSIT 594,974$     
 

COMMERCIAL PAPER 611,274       

U.S. GOVERNMENT AGENCIES 1,027,863    

MONEY MARKET FUNDS 23,672         

MEDIUM-TERM NOTES 339,891       

REPURCHASE AGREEMENTS 165,000       

MUNICIPAL DEBT 99,492         

TOTAL 2,862,166$  

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

** Calculated Using Market Value at 08/31/2006
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

August 31, 2006

In Thousands

CERTIFICATES OF DEPOSIT 619,792$       

COMMERCIAL PAPER 956,436          

U.S. GOVERNMENT AGENCIES 628,170          

MONEY MARKET FUNDS 10,842            

MEDIUM-TERM NOTES 379,166          

REPURCHASE AGREEMENTS 90,000            

TOTAL $2,684,406

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

** Calculated Using Market Value at 08/31/2006
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY INVESTMENT POOL - EXTENDED FUND

MATURITIES DISTRIBUTION
August 31, 2006

O.C. INVESTMENT POOL
EXTENDED FUND

In Thousands %

1 TO 6 MOS 613,467$         32.24%

7 TO 13 MOS 490,315           25.76%

14 TO 18 MOS 123,875           6.51%
 
 

19 TO 24 MOS 275,000           14.45%

25 TO 30 MOS 110,000           5.78%

31 TO 36 MOS 290,375           15.26%

TOTAL 1,903,032$      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 August 31, 2006, Floating Rate Notes comprise 8.67% of the O.C. Extended Fund.
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
August 31, 2006

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

In Thousands % In Thousands %

1 TO 7 DAYS 258,671$      15.99% 1 TO 7 DAYS 170,842$      8.36%
8 TO 30 DAYS 500,000        30.90% 8 TO 30 DAYS 890,921        43.59%
31 TO 60 DAYS 430,942        26.63% 31 TO 60 DAYS 335,675        16.42%
61 TO 90 DAYS 215,007        13.29% 61 TO 90 DAYS 263,100        12.87%
91 TO 180 DAYS 53,500          3.30% 91 TO 180 DAYS 215,349        10.54%
181 TO 395 DAYS 160,000        9.89% 181 TO 395 DAYS 168,000        8.22%

TOTAL 1,618,120$   100.00% TOTAL 2,043,887$   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 August 31, 2006, Floating Rate Notes comprise 13.63% and 7.88% of the O.C. Money Market Fund and Educational Money Market Fund respectively.
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ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

August 31, 2006

In Thousands

CERTIFICATES OF DEPOSIT 11,990$        

COMMERCIAL PAPER 21,104          

U.S. GOVERNMENT AGENCIES 3,996            

MONEY MARKET FUNDS 6,100            

MEDIUM-TERM NOTES 9,279            

TOTAL 52,469$        

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

** Calculated Using Market Value at 08/31/2006
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

August 31, 2006

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS 6,903$             13.12%

8 TO 30 DAYS 19,717             37.48%

31 TO 60 DAYS 8,030               15.26%

61 TO 90 DAYS 3,308               6.29%

91 TO 180 DAYS 8,404               15.97%

181 TO 395 DAYS 6,250               11.88%

TOTAL 52,612$           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

August 31, 2006
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GREENWICH CAPITAL MARKETS

SIGMA FIN INC

LOCKHART FUNDING LLC

BARCLAYS BANK PLC NY

TANGO FIN CORP

UBS FINANCE (DE) LLC

FIRST TENNESSEE BANK

COUNTY OF ORANGE

GIRO BALANCED FUNDING CORP.

SOCIETE GENERALE

TOYOTA MOTOR CREDIT

HBOS TREASURY SERVICES NY

GENERAL ELEC CAP CORP

GIRO FUNDING US CORP

DEUTSCHE BANK NY

CALYON NORTH AMERICA INC. NEW YORK

HSBC BANK USA

CIT GROUP INC

FORTIS BANK NY

PACCAR FINANCIAL CORP

AMSTERDAM FUNDING CORP

PRIVATE EXPORT FUND CORP

WELLS FARGO BANK

WAL-MART FUNDING CORP.

ING AMERICA INSURANCE HOLDINGS

SOUTHERN COMPANY

WACHOVIA CORP

CITIBANK NA

FOUNTAIN SQUARE COMM FUN

L'OREAL USA INC

SOUTHERN COMPANY FUNDING CORP

Issuers

Percent of Total Portfolio



ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

August 31, 2006
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UBS FINANCE (DE) LLC

SOCIETE GENERALE

BARCLAYS BANK PLC NY

DEUTSCHE BANK NY

GREENWICH CAPITAL MARKETS

LOCKHART FUNDING LLC

FORTIS BANK NY

BANK OF AMERICA NA

HSBC BANK USA

BANK OF THE WEST

GENERAL ELECTRIC CO

WELLS FARGO BANK

PARK AVENUE RECEIVABLES

AMSTERDAM FUNDING CORP

GALLEON CAPITAL CORP

PACCAR FINANCIAL CORP

GIRO FUNDING US CORP

AMERICAN HONDA FINANCE

CALYON NORTH AMERICA INC. NEW YORK

ASPEN FUNDING CORP

KITTY HAWK FUNDING CORP

FOUNTAIN SQUARE COMM FUN

FIRST TENNESSEE BANK

TANGO FIN CORP

PRIVATE EXPORT FUND CORP

GIRO BALANCED FUNDING CORP.

ING FUNDING

LIBERTY STREET FDG CO

TOYOTA MOTOR CREDIT

GENERAL ELEC CAP CORP

SCALDIS CAPITAL LLC

SAN PAOLO IMI US FINL CO

THAMES ASSET GLOBAL SEC

CITIBANK NA

CITIGROUP FUNDING INC

L'OREAL USA INC

BRYANT PARK FUNDING LLC

CONCORD MINUTEMEN CAPITAL  LLC
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