
ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED **

December 31, 2007

In Thousands

CERTIFICATES OF DEPOSIT 329,997$     
 

COMMERCIAL PAPER 964,414       

U.S. GOVERNMENT AGENCIES 1,073,144    

MONEY MARKET FUNDS 53,685         

MEDIUM-TERM NOTES 720,455       

REPURCHASE AGREEMENTS 190,000       

MUNICIPAL DEBT 67,626         

TOTAL 3,399,321$  

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

** Calculated Using Market Value at 12/31/2007
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY EDUCATIONAL INVESTMENT POOL

PORTFOLIO COMPOSITION - COMBINED ** 

December 31, 2007

In Thousands

CERTIFICATES OF DEPOSIT 382,988$       

COMMERCIAL PAPER 641,131          

U.S. GOVERNMENT AGENCIES 1,547,851      

MONEY MARKET FUNDS 43,534            

MEDIUM-TERM NOTES 637,009          

REPURCHASE AGREEMENTS 100,000          

MUNICIPAL DEBT 42,170            

TOTAL 3,394,683$    

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

** Calculated Using Market Value at 12/31/2007
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ORANGE COUNTY TREASURER - TAX COLLECTOR

ORANGE COUNTY MONEY MARKET FUND AND EDUCATIONAL MONEY MARKET FUND

MATURITIES DISTRIBUTION
December 31, 2007

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

In Thousands % In Thousands %

1 TO 7 DAYS 759,140$      33.81% 1 TO 7 DAYS 581,972$      24.73%
8 TO 30 DAYS 1,044,109     46.50% 8 TO 30 DAYS 730,873        31.06%
31 TO 60 DAYS 323,945        14.43% 31 TO 60 DAYS 990,376        42.09%
61 TO 90 DAYS 115,000        5.12% 61 TO 90 DAYS 50,000          2.12%
91 TO 180 DAYS -                    0.00% 91 TO 180 DAYS -                    0.00%
181 TO 395 DAYS 3,250            0.14% 181 TO 395 DAYS -                    0.00%

TOTAL 2,245,444$   100.00% TOTAL 2,353,221$   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 December 31, 2007 Floating Rate Notes comprise 11.79% and 7.56% 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
December 31, 2007

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

In Thousands %

Money Market Fund 1 TO 7 DAYS 759,140$      17.02%
Money Market Fund 8 TO 30 DAYS 1,044,109     23.41%
Money Market Fund 31 TO 60 DAYS 323,945        7.27% In Thousands %
Money Market Fund 61 TO 90 DAYS 115,000        2.58%
Money Market Fund 91 TO 180 DAYS -                    0.00% 1 TO 7 DAYS 581,972$      24.73%
Money Market Fund 181 TO 395 DAYS 3,250            0.07% 8 TO 30 DAYS 730,873        31.06%
Extended Fund 1 TO 7 DAYS -                    0.00% 31 TO 60 DAYS 990,376        42.09%
Extended Fund 8 TO 30 DAYS 278,000        6.23% 61 TO 90 DAYS 50,000          2.12%
Extended Fund 31 TO 60 DAYS 142,280        3.19% 91 TO 180 DAYS -                    0.00%
Extended Fund 61 TO 90 DAYS 104,095        2.34% 181 TO 395 DAYS -                    0.00%
Extended Fund 91 TO 180 DAYS 223,365        5.01%
Extended Fund 181 TO 395 DAYS 232,072        5.20%
Extended Fund 14 TO 18 MONTHS 290,000        6.50% TOTAL 2,353,221$   100.00%
Extended Fund 19 TO 24 MONTHS 381,000        8.54%
Extended Fund 25 TO 30 MONTHS 371,030        8.32%
Extended Fund 31 TO 36 MONTHS 192,825        4.32%

TOTAL 4,460,111$   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 December 31, 2007, Floating Rate Notes comprise  11.96% and 7.56% 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
December 31, 2007

O.C. INVESTMENT POOL
EXTENDED FUND

In Thousands %

1 TO 6 MOS 747,740$         33.77%

7 TO 13 MOS 232,072           10.48%

14 TO 18 MOS 290,000           13.09%

19 TO 24 MOS 381,000           17.20%

25 TO 30 MOS 371,030           16.75%

31 TO 36 MOS 192,825           8.71%

TOTAL 2,214,667$      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 December 31, 2007, Floating Rate Notes comprise 12.14% of the O.C. Extended Fund.
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ORANGE COUNTY TREASURER - TAX COLLECTOR
JOHN WAYNE AIRPORT INVESTMENT POOL

PORTFOLIO COMPOSITION **

December 31, 2007

In Thousands

CERTIFICATES OF DEPOSIT 10,000$        

COMMERCIAL PAPER 17,130          

U.S. GOVERNMENT AGENCIES 18,430          

MONEY MARKET FUNDS 7,844            

MEDIUM-TERM NOTES 3,037            

TOTAL 56,441$        

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

** Calculated Using Market Value at 12/31/07
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ORANGE COUNTY TREASURER - TAX COLLECTOR

JOHN WAYNE AIRPORT INVESTMENT POOL

MATURITIES DISTRIBUTION

December 31, 2007

JOHN WAYNE AIRPORT

In Thousands %

1 TO 7 DAYS 11,519$           20.35%

8 TO 30 DAYS 26,000             45.94%

31 TO 60 DAYS 13,270             23.45%

61 TO 90 DAYS 5,808               10.26%

91 TO 180 DAYS -                       0.00%

181 TO 395 DAYS -                       0.00%

TOTAL 56,597$           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 December 31, 2007, Floating Rate Notes comprise 5.42% John Wayne Airport  
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ORANGE COUNTY TREASURER - TAX COLLECTOR
ORANGE COUNTY INVESTMENT POOL - ISSUER CONCENTRATION

December 31, 2007
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GREENWICH CAPITAL MARKETS

LOCKHART FUNDING LLC

BANK OF AMERICA 

ALPINE SECURITIZATION CORP

TANGO FIN CORP

SAN PAOLO IMI US FINL CO

K2 (USA)LLC

SIGMA FIN INC

FIVE FINANCE, INC

CALYON NEW YORK

BARCLAYS BANK PLC NY

CIT GROUP INC

CC(USA) INC.

GENERAL ELECTRIC CO

TOYOTA MOTOR CREDIT

BNP PARIBAS NY BRANCH

UBS FINANCE (DE) LLC

WHISTLEJACKET CAPITAL LLC

COUNTY OF ORANGE

AMERICAN HONDA FINANCE

WAL-MART FUNDING CORP

RABOBANK USA FINANCIAL CORP

FOUNTAIN SQUARE COMM FUN

CATERPILLAR FIN SERV CRP

PRIVATE EXPORT FUND CORP

INTESA FUNDING LLC

AUST & NZ BANKING GRP NY

EDISON ASSET SECUR LLC

FORTIS BANK NY

JP MORGAN CHASE BANK, NA

Issuers
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ORANGE COUNTY TREASURER - TAX COLLECTOR

EDUCATIONAL INVESTMENT POOL - ISSUER CONCENTRATION

December 31, 2007
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GREENWICH CAPITAL MARKETS

UBS FINANCE (DE) LLC

RABOBANK USA FINANCIAL CORP

BNP PARIBAS NY BRANCH

BMW US CAPITAL LLC

BARCLAYS BANK PLC NY

BRYANT PARK FUNDING LLC

LOCKHART FUNDING LLC

HBOS TREASURY SERVICES NY

CALYON NEW YORK

INTESA FUNDING LLC

NESTLE CAPITAL CORP

DEXIA DELAWARE

K2 (USA)LLC

SIGMA FIN INC

FOUNTAIN SQUARE COMM FUN

COUNTY OF ORANGE

JP MORGAN CHASE BANK, NA

CATERPILLAR FIN SERV CRP

FORTIS BANK NY

GENERAL ELECTRIC CO

SOUTHERN COMPANY

AUST & NZ BANKING GRP NY

COMMONWEALTH BANK AUSTRA

DEUTSCHE BANK NY

TOYOTA MOTOR CREDIT

MERRILL LYNCH & CO

BANK OF AMERICA NA

CIT GROUP INC

DANSKE BANK A/S NY

Issuers

Percent of Total Portfolio


