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__SHORT-TERM PORTFOLIO ($192.6 M) _
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Notes
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Book
Value

$78,766,583
39,367,484
38,387,571
20,587,916
6,739,806

Market
Value

$80,072,346
39,906,600
38,811,236
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6,739,806

£183.840.350 $186.227.360

Witd Avg Maturity 1.89 Yrs

Duration 1.81 Yrs

Quarter-end Yield 3.20%
Benchmark Comparison 0.57%

Quarter Return 2.97%
Benchmark Comparison 2.69%

12 Month Return 6.46%
Benchmark Comparison 6.61%
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Orange County Transportation Authority
Portfolio Listing
As of December 31, 2008

Description Maturity Date Book Value Market Value Yield
Cash Equivalents
Bank of the West CD 1/1/2009 42,524,414.58 42,524,414.58 N/A
FNMA Discount Note 2/13/2009 18,516,632.20 18,516,632.00 1.92%
FHLB Disocunt Note 2/13/2009 51,521,195.04 51,548,339.09 1.98%
Fidelity Funds Treasury | N/A 8,911,498.44 8,911,498.44 0.60%
First American Treasury Obligations N/A 68,732.32 68,732.32 0.58%
Goldman Sachs Financial Govt Fund N/A 9,804,152.24 9,804,152.24 0.60%
Milestone Funds Treasury Obligations N/A 15,030,368.19 15,030,368.19 0.62%
Sub-total 146,376,993.01 146,404,136.85
Local Agency Investment Fund (LAIF) N/A 3,350,401.16 3,350,401.16 2.78%
Orange County Investment Pool (OCIP) N/A 6,490,624.25 6,490,624.25 2.64%
Liquid Portfolio - Total s 15621801842 S 156.245162.26

Description

Equivalents

~ _..ALB Discount Note
FHLB Discount Note
FHLB Discount Note

Milestone Funds Treasury Obligations

FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
“MC
. MC
"FHLMC

Sub-total

U.S. Government & Agency Obligations

Maturity Date

1/7/2009

1/9/2009

1/6/2009
N/A

9/18/2009
5/14/2010
9/10/2010
10/22/2010
12/10/2010
12/17/2010
6/24/2011
7/1/2011
9/16/2011
6/11/2009
11/3/2009
6/28/2010
10/18/2010
10/25/2010
2/15/2011
2/24/2011
4/1/2011
4/11/2011
6/29/2011
7/14/2011
1/15/2012
10/25/2012

Book Value Market Value
1,849,976.88 1,849,992.29
6,499,130.56 6,499,321.67

999,928.89 999,940.00

33,013,456.02 33,013,456.02
42,362,492.35 42,362,709.98
9,751,848.80 9,842,468.75
4,309,269.98 4,561,523.44
10,942,239.00 11,482,343.75
5,954,490.00 6,337,500.00
21,211,211.80 22,299,075.00
4,093,920.00 4,183,750.00
4,517,312.50 4,709,531.25
4,095,373.00 4,226,250.00
5,051,895.00 5,290,625.00
15,654,878.20 16,018,906.25
2,234,772.00 2,322,421.88
4,186,887.50 4,362,327.50
2,400,694.00 2,448,603.00
10,040,300.00 10,353,125.00
3,919,086.60 4,056,000.00
2,987,550.00 3,018,720.00
7,778,950.00 7,839,390.00
5,107,089.00 5,227,500.00
8,150,770.24 8,555,062.50
3,932,185.50 4,018,507.81
2,225,188.00 2,235,625.00
5,466,210.00 5,407/812.50

0.04%
0.13%
0.08%
0.62%

4.85%
4.62%
4.79%
4.14%
3.35%
3.46%
3.22%
3.43%
3.42%
4.90%
4.60%
2.80%
4.69%
3.01%
3.12%
5.21%
2.98%
2.68%
3.64%
4.05%
5.14%
4.27%



FHLMC

FNMA

FNMA

FNMA

FNMA

FNMA

FNMA

FNMA

FNMA

FNMA

US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note

Sub-total

Medium Term Notes

3M Company

3M Company

Abbott Labs

Amgen Inc

Atlantic Richfield Company
Bank America Corp

Bank America Corp

Bank America Corp

Bank America Corp

Banque Paribas

BellSouth Corp

Berkshire Hathaway Financial Corp
Campbell Soup Co

Caterpillar Financial Services
Cisco Systems Inc

Citigroup Inc

Coca Cola Enterprises Inc
Credit Suisse First Boston USA
Genentech Inc

Orange County Transportation Authority

Portfolio Listing
As of December 31, 2008
9/27/2013 2,962,377.90 2,909,250.00
12/15/2009 7,479,150.00 7,767,187.50
8/12/2010 9,989,350.00 10,356,250.00
8/15/2010 4,909,510.00 5,259,375.00
2/15/2011 10,296,284.10 10,637,171.88
5/15/2011 5,600,558.08 5,659,200.00
11/19/2012 6,609,876.00 6,601,875.00
4/9/2013 6,873,223.25 7,293,125.00
71712013 322,263.00 323,531.25
12/11/2013 2,800,710.00 2,765,812.50
9/15/2009 1,937,069.01 2,042,500.00
12/15/2009 8,736,659.89 9,268,593.75
2/15/2010 19,312,989.28 19,590,494.00
3115/2010 10,995,815.23 11,543,750.78
4/15/2010 15,828,633.88 14,907,162.58
4/15/2010 29,888,234.35 30,298,760.00
5/15/2010 9,012,633.66 9,398,222.00
7/31/2010 7,032,289.11 7,251,562.50
9/30/2010 8,859,707.33 9,038,802.66
10/31/2010 18,168,966.55 18,268,560.00
11/15/2010 13,129,315.43 13,420,875.00
11/30/2010 14,134,734.40 14,150,360.00
2/28/2011 26,187,370.20 26,815,000.00
4/15/2011 526,737.93 532,992.06
6/30/2011 22,108,831.03 22,689,400.00
10/31/2011 1,616,430.81 1,655,859.38
11/15/2011 49,757,746.34 50,629,218.75
11/30/2011 10,959,034.62 11,411,332.80
12/15/2011 8,021,276.80 8,035,600.00
4/15/2012 6,307,565.54 6,715,132.41
5/31/2012 22,041,097.12 22,677,018.00
3/31/2013 11,744,765.63 12,715,320.00
5/31/2013 2,223,052.91 2,300,156.25
11/30/2013 1,528,950.35 1,539,367.25
521,915,330.85 535,265,886.93
11/6/2009 1,999,120.00 2,069,940.00
11/1/2011 748,725.00 793,012.50
5/15/2011 1,051,630.00 1,055,850.00
11/18/2009 1,373,316.00 1,398,838.00
4/15/2009 1,977,562.75 1,836,260.25
211712009 3,228,780.80 3,385,451.56
12/23/2010 2,150,000.00 2,156,364.00
9/15/2012 2,413,872.00 2,368,248.00
5/1/2013 653,716.00 693,350.00
3/1/2009 2,134,576.50 1,958,350.75
9/15/2009 3,964,430.00 4,065,876.00
1/15/2010 1,484,487.10 1,515,390.00
2/15/2011 1,066,130.00 1,056,110.00
12/1/2010 2,790,788.00 2,748,340.00
2/22/2011 2,562,850.00 2,595,312.50
2/21/2012 292,218.00 296,218.00
9/15/2009 3,750,600.00 3,812,958.00
1/15/2009 1,940,500.00 1,999,760.00
7/15/2010 737,077.50

758,467.50

3.82%
4.46%
3.13%
4.04%
4.20%
5.42%
4.31%
3.11%
4.05%
2.80%
3.30%
3.39%
4.53%
3.82%
0.93%
3.81%
4.26%
2.65%
1.95%
1.47%
4.19%
1.23%
4.16%
2.43%
4.63%

4.08%
1.12%
2.05%
4.24%
2.35%
3.19%
1.94%

4.95%
4.25%
5.30%
4.00%
5.86%
3.38%
1.69%
4.94%
4.94%
6.93%
4.18%
4.08%
6.39%
5.14%
5.05%
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Orange County Transportation Authority

General Electric Capital Corp
General Electric Capital Corp
General Electric Capital Corp
General Electric Capital Corp
Gillette Company
Goldman Sachs Group
Goldman Sachs Group
Goldman Sachs Group
Goldman Sachs Group
Heller Financial Inc
Honeywell International inc
Household Financial Corp
HSBC USA Inc
IBM International Group Capital LLC
International Lease Finance Corp
John Deere Capital Corp
JP Morgan Chase & Co
JP Morgan Chase & Co
JP Morgan Chase & Co
Kimberly Clark Corp
Lehman Brothers Holdings
Lowes Company Inc
Merrill Lynch & Co Inc
Metropolitan Life Global
_Morgan Stanley Co
‘rgan Stanley Co
Ltion Rural Utilities Financial
““WNational City Bank
Oracle Corp
Oracle Corp
Pepsi Bottling
PNC Corp
Principal Life Income Fundings
Suntrust Bank Senior Notes
United Parcel Service Inc
Verizon Global Corp
Wal Mart Stores
Wal Mart Stores
Walt Disney Co
Wells Fargo
Wells Fargo
Wells Fargo
Wells Fargo
World Savings Bank

Sub-total

Variable Rate Notes

Allstate Life Global

American Express Credit Corp
American Honda Financial Corp
Bank New York Inc

Caterpillar Financial Services

- “~wlett Packard Co

1 Deere Capital Corp
._.-Morgan Chase & Co
PNC Bank NA Pittsburgh

Portfolio Listing

As of December 31, 2008
9/13/2010 2,803,749.00 2,910,237.00
12/1/2010 629,166.00 609,786.00
2/22/2011 2,122,400.00 2,070,000.00
12/9/2011 309,110.30 320,493.50
9/15/2009 484,250.00 507,515.00
1/15/2009 1,462,545.00 1,499,385.00
6/15/2010 488,545.00 492,695.00
1/15/2012 1,410,097.00 1,282,671.00
6/15/2012 2,350,843.20 2,462,235.20
11/1/2009 2,081,240.00 2,037,780.00
3/11/2010 2,973,796.00 2,920,540.00
5/15/2009 1,961,780.00 1,999,260.00
12/16/2011 1,747,003.64 1,815,315.48
10/22/2012 628,494.00 626,058.00
11/29/2012 127,898.75 129,098.75
4/3/2013 1,557,441.60 1,493,310.00
12/1/2011 2,463,471.70 2,560,888.50
1/2/2013 1,059,110.00 1,014,550.00
5/1/2013 652,260.00 690,739.00
2/15/2012 84,393.10 88,134.38
1/24/2013 1,013,340.00 95,000.00
6/1/2010 127,993.75 129,848.75
8/15/2012 1,034,500.00 986,580.00
4/10/2013 2,851,458.40 2,646,198.40
12/1/2010 874,475.00 897,890.00
4/1/2012 1,075,180.00 966,790.00
8/28/2009 3,857,822.00 3,824,510.00
8/24/2009 674,490.27 486,589.11
1/15/2011 1,309,368.71 1,335,074.00
4/15/2013 161,491.50 175,266.60
2/17/2009 1,010,970.00 1,004,630.00
6/22/2012 1,009,920.00 1,009,990.00
4/1/2009 2,145,825.00 2,254,297.50
11/16/2011 1,233,590.40 1,240,920.00
1/15/2013 1,037,880.00 1,031,540.00
12/1/2010 2,990,512.00 2,935,408.00
8/10/2009 3,701,945.78 3,532,762.80
4/15/2013 670,294.80 689,617.60
12/1/2012 619,986.00 617,508.00
6/21/2010 771,652.50 780,405.00
8/9/2010 2,064,493.50 2,059,430.00
12/9/2011 189,777.70 197,535.40
1/31/2013 653,296.00 685,453.13
12/15/2009 1,970,600.00 1,956,360.00
96,768,837.25 95,634,393.16
2/26/2010 1,000,000.00 910,420.00
6/19/2013 930,000.00 815,442.60
2/5/2010 1,230,000.00 1,216,912.80
2/5/2010 500,000.00 492,840.00
2/8/2010 1,000,000.00 978,450.00
9/3/2009 1,325,000.00 1,316,268.25
2/26/2010 1,200,000.00 1,149,276.00
6/22/2010 1,750,000.00 1,701,875.00
2/23/2009 575,000.00 575,384.68

4.23%
4.91%
5.91%
2.90%
3.74%
3.87%
4.56%
6.68%
3.11%
7.23%
7.19%
4.75%
3.00%
4.83%
4.59%
4.70%
3.00%
5.66%
4.81%
5.42%
0.00%
7.94%
6.13%
5.50%
2.82%
6.82%
5.71%
3.17%
4.86%
4.80%
5.59%
2.27%
3.19%
2.90%
4.36%
6.91%
6.67%
4.12%
4.56%
7.25%
4.60%
2.88%
4.46%
4.21%

2.78%
2.28%
3.26%
3.26%
2.84%
2.62%
2.62%
1.56%
3.73%



PNC Bank NA Pittsburgh

UBS AG Stamford Medium Term Note

Wachovia Bank NA

Sub-total

Mortgage And Asset-Back Securities
American Express Issuance Trust

American Honda Auto Lease Trust
American Honda Auto Lease Trust
American Honda Auto Lease Trust
Americredit Auto Receivable Trust
Bank of America Auto Trust
Caterpillar Financial Trust
Caterpillar Financial Trust

Citibank Credit Card Issuance
Citibank Credit Card Issuance
Citibank Credit Card Issuance
CNH Equipment Trust

FHLB Mortgage Pool

FHLB Mortgage Pool

FHLB Mortgage Pool

FHLMC Mortgage Pool

FHLMC Mortgage Pool

FHLMC Mortgage Pool

FHLMC Mortgage Pool

FHLMC Mortgage Pool

FHLMC Mortgage Pool

FHLMC Mortgage Pool

FHLMC Mortgage Pool

FHLMC Mortgage Pool

FHLMC Mortgage Pool

FHLMC Mortgage Pool

FHLMC Mortgage Pool

FNMA Mortgage Pool

FNMA Mortgage Pool

FNMA Mortgage Pool

FNMA Mortgage Pool

Ford Credit Auto Owner Trust

GE Capital Credit Card Master Trust

GS Auto Trust

GS Auto Trust

Harley-Davidson Motorcycle Trust
M&l Auto Trust

USAA Auto Owner Trust

USAA Auto Owner Trust
Volkswagen Auto Enhanced Trust
Wells Fargo Financial Auto Trust
World Omni Auto Trust

Sub-total

Short-Term Portfolio - Total

Orange County Transportation Authority

Portfolio Listing

As of December 31, 2008
8/5/2009 1,498,950.00 1,498,545.00
7/23/2009 2,000,000.00 1,989,687.50
12/2/2010 1,472,835.00 1,394,625.00
14,481,785.00 14,039,726.83
1/18/2011 190,000.00 192,221.30
1/15/2010 199,467.31 200,289.00
10/15/2010 986,346.32 975,620.26
1/23/2012 1,039,875.00 1,039,415.97
10/6/2010 75,449.06 75,416.09
12/20/2010 1,455,000.00 1,470,141.00
5/25/2010 233,450.15 233,437.45
8/25/2011 494,687.50 496,296.75
2/10/2011 4,979,275.00 4,997,562.00
3/10/2011 997,343.75 999,443.50
10/22/2012 313,094.06 323,402.39
8/16/2010 1,091,220.46 1,088,855.52
8/25/2009 939,606.42 964,887.32
11/25/2009 2,843,655.98 2,957,472.41
10/25/2010 5,550,822.88 5,621,787.62
2/1/2009 639,601.76 636,349.89
3/1/2009 355,557.74 352,287.84
4/1/2009 2,384,293.15 2,385,677.82
1/1/2010 1,397,872.10 1,436,270.90
12/1/2010 1,232,136.64 1,252,459.90
12/1/2010 1,196,640.83 1,218,691.86
4/1/2011 1,484,756.50 1,507,601.17
5/1/2011 3,681,420.52 3,645,349.24
6/1/2011 3,242,642.03 3,250,195.33
8/15/2011 3,744,769.46 3,822,010.81
9/15/2011 2,312,945.03 2,358,652.56
8/15/2012 6,028,125.00 6,064,143.00
1/1/2009 234.34 225.43
1/1/2009 458.28 440.86
6/25/2009 85,681.37 83,579.04
5/1/2010 1,510,008.96 1,559,414.77
8/15/2011 3,127,851.56 2,976,603.08
9/15/2012 3,039,843.75 2,925,948.90
12/15/2010 423,479.12 384,092.00
5/15/2011 55,839.40 42,719.18
5/15/2012 46,827.56 49,468.24
2/15/2011 585,442.91 588,515.84
2/15/2012 96,000.00 97,507.71
10/15/2012 130,200.00 133,269.05
7/20/2012 114,298.75 115,597.03
5/15/2012 500,166.54 484,144.01
10/15/2010 155,616.42 155,543.21
58,971,003.61 59,163,007.25

3.26%
3.82%
2.29%

4.18%
5.28%
5.15%
5.38%
5.11%
5.27%
5.57%
5.66%
4.85%
5.87%
4.94%
5.21%
4.05%
3.83%
4.67%
4.49%
4.49%
3.99%
4.nnog
!

h.. 9
5.40%
4.51%
3.99%
5.15%
5.27%
4.45%
5.19%.
5.78%
5.99%
4.49%
5.57%
5.20%
5.41%
2.65%
3.22%
4.93%
5.50%
4.87%
4.74%
4.39%
5.01%



Orange County Transportation Authority
Portfolio Listing
As of December 31, 2008

Description Maturity Date Book Value Required Amount Yield
91 Express Lanes 2003 Refunding Bonds 2030 24,022,092.96
First American Treasury Obligations N/A 24,022,092.96 0.58%
91 Express Lanes 2003 Refunding Bonds - Operating & Maintenance Reserves 12,295,306.43
Operating Reserve - Bank of the West CD 3,214,418.63 1.65%
Maintenance Reserve - Bank of the West CD 9,080,887.80 ; 1.65%
Measure M Second Senior Sales Tax Bonds 56,91 0,1357.63
1992 Sales Tax Bonds - 2011
FSA GIC 2/15/2011 8,998,875.61 ‘ 3.88%
Fidelity Funds Treasury | N/A 6,232,457.71 0.60%
1994 Sales Tax Bonds - 2011
CSFP Agmt - Various Treasury Securities 6,309,672.43 5.98%
Fidelity Funds Treasury | N/A 6,863,670.73 0.60%
1997 Sales Tax Bonds - 2011
FSA GIC ' 2/15/2011 1,249,542 .82 3.88%
___Fidelity Funds Treasury | N/A 1,603,820.74 0.60%
38 Sales Tax Bonds - 2011
»-idelity Funds Treasury | 25,443,494.95 0.60%
2001 Sales Tax Bonds - 2011
Fidelity Funds Treasury | 2/15/2011 6,867,391.37 0.60%
Debt Service Reserve Funds - Total $ ___90886,32575

FFCB - Federal Farm Credit Banks

FHLB - Federal Home Loan Banks

FHLMC - Federal Home Loan Mortgage Corporation
FNMA - Federal National Mortgage Association
SLMA - Student Loan Marketing Association





