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All Plans—Market Values

As Of June 30, 2011

Total Defined Benefit Plan

Defined Cont. & Deferred Comp.

Total Cash Balance Benefit

Hartford Options

College Savings Plan

State Farm CSP

Health Care Endowment

50/50 Endowments

Excess Liability Fund

In-House Trusts

Operating Investment Pool (Internal)

Galliard Asset Management (External)

Time Deposit Open Account

University of Nebraska Foundation
Total

Note: The University of Nebraska Foundation market value is as of 3/31/11 as 6/30/11 information was not available.

MNebraska Investment Council August 2011

$7,622,136,184
$1,041,968,952
$943,920,506
$39,299,722
$2,339,959,120
$228,490,125
$392,239,417
$574,098,348
$66,160,584
$9,779,578
$1,745,429,534
$964,124,952
$40,800,000
$266,242,928
$16,274,649,950
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" All Plans

Ending June 30, 2011 Inception
Name Market Value ~ 3 Mo YTD 1¥Yr  3Yrs  5Yrs 10Yrs  Retum Since
(%) (%) (%) (%) (%) (%) (%) (%)
Total Defined Benefit 7,622,136,184 1.2 54 23.1 4.5 4.7 5.7 9.3  Jun-83
Policy Benchmark 0.9 4.8 22.8 4.5 49 5.6 9.5  Jun-83
Total Cash Balance Benefit 943,920,506 1.2 5.3 22.9 44 4.7 - 7.6 Dec-02
Policy Benchmark 0.9 4.8 22.8 4.5 49 7.8 Dec-02
Health Care Endowment 392,239,417 0.3 49 25.8 47 48 5.6 5.7 Dec-00
Health Care Policy 0.6 4.8 24.2 4.2 4.5 5.1 4.3  Dec-00
50/50 Endowments 574,098,348 13 4.6 18.9 6.5 6.1 5.9 7.7  Dec-95
50/50 Endowment Policy 12 44 17.9 5.6 5.6 5.6 6.9 Dec-95
Excess Liability Fund 66,160,584 23 32 58 8.9 8.0 6.5 6.7 Jun-97
Performance Benchmark 22 2.9 4.8 6.7 6.6 5.9 6.3  Jun-97
Total OIP 2,709,554,486 1.3 15 29 4.5 5.1 43 48 Dec-96
Policy Benchmark 1.9 2.2 34 5.3 5.7 4.5 51  Dec-96
Aeronautics 6,602,344 2.0 20 1.9 6.2 6.7 59 7.2 Dec-89
Barclays Capital Treasury Bond Index 2.4 2.2 4.1 5.1 6.2 54 6.7 Dec-89
Agricultural Development 2,833,687 23 23 2.3 5.2 59 54 74  Dec-88
Barclays Capital Treasury Bond Index 24 2.2 4.1 5.1 6.2 54 7.0  Dec-88
Soukup 343,547 21 35 5.1 7.8 6.5 7.0 7.3 Dec-89
Performance Benchmark 3.3 4.0 6.5 9.9 7.3 6.1 7.1 Dec-89
Hewilt enni
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Defined Benefit Plan

Ending June 30, 2011 Inception

Market Value % of o 3 Mo YTD 1Yr 3Yrs 5Yrs 10Yrs Return ;
Name (5) Portfolio Policy % (%) Rank (%) Rank %) Rank (%) Rank (%) Rank (%) Rank (%) Since
Total Defined Benefit Plan 7,622,136,184 100.0 100.0 1.2 . 54 - 231 - 4.5 - 4.7 - 57 - 93 Jun-83
Policy Benchmark 0.9 - 4.8 - 22.8 - 4.5 - 4.9 - 56 - 95 Jun-83
Total U.S. Equity 2,724,635,748 357 36.5 01 42 69 42 338 4 41 48 33 o4 33 9 9.1 Jun-83
Dow Jones U.S. Tolal Stock Market Index 00 43 64 48 324 4 42 48 36 62 38 8 10.1  Jun-83
DFA 142,026,994 19 - 35 94 47 80 400 24 108 14 35 61 10.2 9 122  Sep-96
Performance Benchmark -1.4 77 4.8 79 31.6 63 10.1 17 44 46 8.6 21 10.2  Sep-96
Tumer 174,085,014 23 - 32 6 154 2 55.8 2 96 18 - - - - 56 Jun07
Russell 2000 Growih Index 06 61 86 29 435 15 84 24 - - - - 32 Jun07
BlackRock Russell 1000 Index 2,408,543,739 316 - 01 44 64 57 320 61 37 63 - - - - -1.1 Sep07
Russell 1000 Index 01 45 64 57 319 61 37 64 - - - - -1.1 Sep-07
Total Non-U.S. Equity 1,018,732,860 134 135 08 72 9 17 294 M 23 13 21 o 62 80 6.3 Sep-91
Performance Benchmark 03 80 35 80 304 65 0.1 44 42 36 7.9 48 6.8 Sep-91
BlackRock World ex-U.S. 367,626,946 48 - 10 68 50 57 307 61 12 61 24 58 - - 10.2  Jun-03
MSCI World ex-U.S. Index 09 7 4.7 64 303 65 -1.6 65 20 65 - - 9.8 Jun-03
Baillie Gifford 124,269,574 1.6 - 29 93 33 94 221 88 51 32 129 37 - - 216 Jun03
MSCI Emerging Markels Index -1 61 09 46 278 51 42 39 114 46 - - 19.5  Jun-03
GMO 276,708,687 36 - 16 53 54 49 295 10 33 1 04 &7 - - 88 Jun-03
MSCI EAFE Index 16 54 50 56 304 65 -1.8 69 15 70 - - 94 Jun03
McKinley 250,127,654 33 - 18 45 51 53 315 55 - - - - - - -26  Jul-08
MSCI All Country World ex-U.S. Index 04 79 38 78 207 68 - - - - - - 09 Jul-08
Total Global Equity 1,227,765,767 16.1 15.0 31 7 78 8 34 B 09 53 35 - - 6.2 Aug-05
Performance Benchmark 0.1 62 4.7 57 M1 M 1.2 49 33 42 - - 50 Aug-05
Acadian Global Equity 230,516,557 30 - 16 24 8.2 7 343 17 37 95 08 93 - - 43 Aug-05
MSCI All Country World Index 02 52 47 57 301 53 09 53 32 45 - - 49 Aug-05
MFS 232,048,051 30 - 42 1 8.0 7 342 17 6.2 6 6.5 8 - - 79 Sep-05
MSCI All Country World Index 02 52 47 57 301 53 09 53 32 4 - - 4.4  Sep-05
Mondrian 229,277 480 30 - 24 12 73 01" 290 60 - - - - - - 15.6 Dec-08
MSCI All Country World Index 02 52 47 57 301 53 - - - - - - 20.3 Dec-08
Ironbridge 232,806,883 3 - 13 26 45 57 319 3 - - - - - - 18.6 Dec-08
MSCI All Country World Index 02 52 47 57 301 53 - - - - - - 20.3 Dec-08
Blackrock ACWI IMI 303,116,795 4.0 - = = = - = - - - - - - - -1.6  May-11
MSCI All Country World IMI - - - - - - - - - - - - 1.7 May-11
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Defined Benefit Plan (continued)

Ending June 30, 2011 Inception
Market Value % of e 3 Mo YTD 1Yr 3Yrs 5Yrs 10 Yrs Return 4.
Name ) Portfolio Policy % (%) Rank (%) Rank (%) Rank (%) Rank (%) Rank (%) Rank (%) Since
BlackRock Core Plus Universal 642,577 560 84 - 24 35 32 39 6.1 34 72 44 6.7 42 67 27 6.7 Mar-98
Peiformance Benchmark 22 2% 29 48 48 47 67 50 66 44 64 32 6.3 Mar-98
PIMCO 625,113,900 82 - 19 50 29 47 54 40 87 28 79 2 75 18 7.2 Mar-98
Performance Benchmark 22 25 29 48 48 47 67 50 66 44 64 32 6.3 Mar-98
BlackRock Aggregate Bond Index 555,925,484 7.3 - 23 22 27 54 40 60 66 52 66 43 - - 6.0 Jan-06
Barclays Capital Aggregale Bond Index 23 2 27 55 39 64 65 53 65 45 - - 5.9 Jan-06
Loomis Sayles 127,949,802 1.7 - 22 28 6.7 2 18.8 3 114 1 87 12 - - 8.7 Jun-06
Performance Benchmark 2.2 25 29 48 7.1 28 98 20 7.6 22 - - 7.6 Jun-06
PIMCO Distressed Morlgage Fund 73,137,065 1.0 - 51 99 01 99 205 2 150 1 - - - - 85 Oct-07
Barclays Capital Aggregate Bond Index 23 2 27 55 39 64 65 53 - - - - 6.2 Oct-07
BlackRock Mortgage Investors 62,513,389 0.8 - -28 99 02 97 95 19 66 52 - - - - 4.7 Dec-07
Barclays Capital Aggregate Bond Index 23 2 27 5% 39 64 65 53 -- - - - 58 Dec-07
K914 Line Items 383,047 0.0 -
Distressed Mortgage Cash 2,952 0.0 -
Total Real Estate 351,116,212 4.6 5.0
Goldman Sachs 18,406,805 0.2 - 43 - 10.7 - 342 - 42 - 1.7 - - - 59 Nov-04
DJ U.S. Select Real Estate Securities Index 4.0 - 11.0 - 352 - 4.6 - 1.6 - - - 6.2 Nov-04
Heitman 12,622,114 0.2 - 43 - 124 - 357 - 42 - 1.4 - - - 54  Nov-04
DJ U.S. Select Real Estate Securities Index 4.0 - 11.0 - 35.2 - 4,6 - 1.6 - - - 6.2 Nov-04
CB Richard Ellis Strategic 15,188,207 0.2 -
Prudential PRISA | 90,896,118 12 -
UBS Real Estate 99,385,211 13 -
Cornerstone Patriot Fund 46,718,604 0.6 -
Prudential PRISA Il 14,851,638 0.2 -
Beacon 7,866,782 0.1 -
Five Arrows Realty 9,670,401 0.1 -
Heitman Value Partners || 6,162,722 0.1 -
Rockpoint Fund Ili 16,484,608 0.2 -
Landmark Real Estate VI 11,288,512 0.1 -
Real Estate Cash 1,574,490 0.0 -
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Defined Benefit Plan (continued)

Ending June 30, 2011 Inception
Name Markst Val(use} Po r:f/:ﬂ?of Policy % % (h,ﬁ:; Rank YJ‘?} Rank 1(; ; Rank 3 (\;3 Rank B (\;/:t;' Rank 10 (\;/:s) Rank Rel(l:,;:; Since
Total Private Equity 209,462,871 2.7 -
Abbott Capital 28,060,778 04 -
Pathway 56,492,100 0.7 -
Sun Capital 7,748,040 0.1 -
CMEA Venlures VIl 8413338 0.1 -
New Mountain Partners Il 12,232,023 0.2 -
Citigroup Venture Capital International 11,511,004 0.2 -
Wayzata Opportunities Fund [l 13,646,007 0.2 -
Resolute Fund Il 8,865,338 0.1 -
Accel KKR Capital Partners Il] 4,671,176 0.1 -
Bridgepoint Europe IV 8,474,800 0.1 -
Quantum Energy Partners V 392,949 0.0 -
CVC European Equity Parlners V 12,779,036 0.2
Fulcrum Growth Partners IV 5,892,522 0.1 -
Ares Corporale Opp Fund [l 9,058,186 0.1 -
New Enterprise Associates 13 6,658,768 0.1 -
Lincolnshire Equity Partners IV 2,292,862 0.0 -
Longroad Capilal Partners L P 1,357,169 0.0
Merit Mezzanine Fund V 1,821,309 0.0
Ares Mezzanine Partners, L.P. 2,541,677 0.0 -
Private Equity Cash 6,453,789 0.1
Total Cash 2,819,528 0.0 -

STIF 2,819,528 0.0 -

Inception-to-date IRR

Ending 3/31/2011

Real Estate 1.03%

Private Equity 2.90

L - ]
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Defined Contribution & Deferred Compensation Plans

Ending June 30, 2011 Inception
Nais Market Value % of 3 Mo YTD 1¥r  3¥rs  5Yrs 10Yrs  Retum Since
(%) Portfolio (%) (%) (%) (%) (%) (%) (%)
Total Defined Cont. & Deferred Comp. 1,041,968,952 100.0

DFA Small Cap 51,234,849 49 -13 7.3 40.7 1.2 52 76 86  Dec-00
Russell 2000 Index -1.6 6.2 374 7.8 4.1 6.3 6.6  Dec-00
Russell 1000 Growth Index Fund 30,775,740 30 0.8 6.9 35.1 53 55 23 04  Sep-99
Russell 1000 Growth Index 0.8 6.8 35.0 50 53 2.2 0.3  Sep-99
Russell 1000 Value Index Fund 30,673,789 29 -0.5 6.0 29.0 25 13 4.1 45  Sep-99
Russell 1000 Value Index -0.5 5.9 289 2.3 1.2 4.0 43  Sep-99
U.S. Equity Index Fund 131,387,103 126 0.1 6.1 308 36 31 28 42  Dec97
S&P 500 Index 0.1 6.0 30.7 33 2.9 2.7 41 Dec-97
BlackRock All-Country World ex-U.S. Index Fund 38,361,793 37 0.5 39 311 0.1 40 - 76  Jun-05
MSCI All Country World ex-U.S. Index 04 3.8 29.7 -0.3 3.7 - 7.4 Jun-05
U.S. Debt Index Fund 19,001,996 18 23 27 39 6.5 6.6 58 6.0 Dec97
Barclays Capital Aggregate Bond Index 2.3 2.7 3.9 6.5 6.5 57 59  Dec-97

T. Rowe Stable Value 163,843,178 15.7 0.7 15 31 37 4.1 45 54  Dec-96
Performance Benchmark 0.7 14 3.0 3.3 3.9 34 4.0  Dec-96
SSgA STIF 9,065,040 09 0.0 0.1 0.2 06 22 22 31 Dec97
Barclays Capital 90 Day T-Bill Index 0.0 0.1 0.2 0.5 2.1 2.2 3.0  Dec-97
Conservative Premixed 30,306,942 29 1.1 3.0 103 59 5.7 5.0 50  Sep99
Conservalive Policy 14 3.1 9.9 52 5.0 4.5 46  Sep-99
Moderate Premixed 447,937,800 430 1.0 43 17.8 6.5 59 55 52  Sep99
Moderate Policy 1.1 42 17.3 5.6 52 51 4.9  Sep-99
Aggressive Premixed 73,027,091 70 04 5.1 252 56 50 5.1 45  Sep-99
Aggressive Policy 0.5 49 24.4 47 45 49 45  Sep-99
Investor Select Fund 16,353,632 16 14 54 24.3 59 55 - 58  Sep-05
Performance Benchmark 0.9 5.0 23.1 5.0 4.8 - 52  Sep-05
Total Defined Benefit 1.2 54 22.6 4.3 4.6 - 5.1 See-OS
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Hartford Options

Ending June 30, 2011
- Market Value % of 3 Mo YTD 1N 3Yrs 5Yrs 10 Yrs
($) Portfolio (%) (%) (%) %) (%) (%)

Total Hartford Options 39,299,722 100.0

American Cenlury Value 233,580 06 0.6 39 25.0 59 24 5.1
DJ U.S. Large-Cap Value Total Stock Market Index 0.0 6.3 28.7 2.2 1.2 33
American Funds Growth Fund of America 866,369 22 0.7 46 276 1.1 29 39
Russell 3000 Growth Index 0.6 7.0 35.7 53 54 2.4
Davis New York Venture 29,252 01 21 24 24.2 1.0 13 37
S&P 500 Index 0.1 6.0 307 33 29 27
Hartford Capital Appreciation HLS 18,837,061 47.9 24 22 308 1.2 44 6.4
Dow Jones U.S. Tolal Stock Market Index 0.0 6.4 324 4.2 36 38
Harford Dividend & Growth HLS 653,540 1.7 0.4 56 29.0 35 45 52
DJ U.S. Large-Cap Value Total Stock Market Index 0.0 6.3 287 2.2 1.2 3.3
SSgA S&P 500 Flagship 415452 1.1 0.1 57 298 28 24 22
S&P 500 Index TR 0.0 307 33 2.9 2.7
T. Rowe Price Growth Stock 470,282 1.2 0.0 5.1 334 4.0 47 38
Russell 1000 Growth Index 08 6.8 35.0 50 53 22
Goldman Sachs Mid-Cap Value 174,828 04 0.2 59 36.3 47 47 8.8
Russell MidCap Value Index 0.7 6.7 343 8.3 4.0 84
Munder Mid-Cap Core Growth 135,825 03 1.2 9.1 383 43 53 79
Russell MidCap Growth Index 1.6 9.6 43.2 6.6 6.3 5.5
SSgA S&P MidCap Index 163,245 0.4 0.9 82 383 74 59 73
Russell MidCap Index 04 8.1 38.5 6.5 53 7.6
Hartford Small Company HLS 428,696 1.1 0.8 13.0 452 6.3 5.7 7.1
Russell 2000 Index -1.6 6.2 374 7.8 4.1 6.3
Skyline Special Equities Portfolio 572,987 1.5 -3.0 40 351 1.2 34 8.2
DJ U.S. Small-Cap Value Total Stock Market Index -1.4 4.8 31.6 10.1 4.4 8.6
SSgA Russell 2000 Index 60,434 0.2 1.7 59 365 74 36 5.6
Russell 2000 Index -1.6 6.2 374 7.8 4.1 6.3
American Funds EuroPacific Growth 558,163 14 1.0 4.5 29.0 1.7 5.1 79
MSCI EAFE Index 1.6 5.0 304 -1.8 15 57
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Hartford Options (continued)

Ending June 30, 2011
— Market Value % of 3 Mo YTD 1Yr 3Yrs 5Yrs 10 Yrs
($) Portfolio (%) (%) (%) (%) (%) (%)
AllianceBermstein International Value 23,058 0.1 0.1 18 28.4 -8.7 -4.0 6.3
MSCI EAFE Index 1.6 5.0 304 -1.8 15 57
Hartford International Opportunities HLS 1,436,864 7 1.2 32 32.7 09 57 7.3
MSCI EAFE Index 1.6 5.0 304 -1.8 1.5 57
Mutual Discovery 480,040 1.2 14 5.0 213 47 55 8.1
MSCI EAFE Index 1.6 5.0 304 -1.8 1.5 57
Hartford Total Return Bond HLS 1,183,424 30 1.7 28 48 56 53 56
Barclays Capital Aggregate Bond Index 23 27 39 6.5 6.5 5.7
Loomis Sayles Bond 148,461 04 28 6.3 16.0 92 8.4 10.3
Barclays Capital Aggregate Bond Index 2.3 2.7 39 6.5 65 57
Putnam High-Yield Advantage 250,003 0.6 04 4.0 14.1 10.1 8.1 85
CSFB High-Yield Index 0.3 1.0 7.8 9.1 74 8.6
Hartford Advisers HLS 3,015,568 7 0.5 37 212 46 41 3.2
Conservative Lifestyle Index 0.9 43 17.8 4.7 45 4.1
Oakmark Equity & Income . 917,504 23 1.1 57 20.0 4.1 65 7.8
Russell 1000 Value Index -0.5 59 28.9 2.3 12 4.0
$SgA DJ Target 2015 Fund 27,216 0.1 15 33 - = = &
SSgA DJ Target 2015 Benchmark 1.3 48 - - - =
SSgA DJ Target 2025 Fund 58,731 0.1 09 39 19.7 36 41 57
$SgA DJ Target 2025 Benchmark 07 5.0 24.3 4.1 4.6 6.1
SSgA DJ Target 2035 Fund 3,600 0.0 03 45 259 35 39 5.2
8SgA DJ Target 2035 Benchmark 0.3 53 27.9 49 4.9 6.6
SSgA DJ Target 2045 Fund 8,514 0.0 0.0 4.7 283 38 39 59
SSgA DJ Target 2045 Benchmark 0.2 54 286 49 48 6.5
$SgA DJ Target Today 73,087 0.2 18 28 86 46 45 5.1
SSgA DJ Target TodayBenchmark 1.5 42 134 6.6 6.1 6.5

General Fund 8,073,850 205

" Hewitt ennisknupp
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Coil_é_ge Sé\iings | Plan -of Nebraska

Ending June 30, 2011
Market Value % of

ame ($) Portfolio
First National 2,339,959,120 100.0
Direct 1,244,079,550 53.2
0 443,434,135 19.0
Advisor 652,445,435 27.9

A 387,804,339 16.6

c 264,641,096 11.3

" Hewitt ennisknupp
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State Farm- College Savings Plan

Name

Total State Farm College Savings Plan
State Farm Fixed Allocation

Growth Allocation 529 Portfolio A
Grovith Allocation Policy

Growth Allocation 529 Portfolio B
Grovih Allocation Policy

Moderate Growth Allocation 529 Portfolio A
Moderate Growth Allocation Policy

Moderate Growth Allocation 529 Porifolio B
Moderate Growth Allocalion Policy

Balanced Allocation 529 Portfolio A
Balanced Allocation Policy

Balanced Allocation 529 Portfolio B
Balanced Allocation Policy

State Farm Enroliment Based

13+ Years 529 Porlfolio A
13+ Policy

13+ Years 529 Porlfolio B
13+ Policy

7-12 Years 529 Portfolio A
7-12 Policy

7-12 Years 529 Portfolio B
7-12 Policy

4-6 Years 529 Portfolio A
4-6 Policy

4-6 Years 529 Portfolio B
4-6 Policy

Nebraska Invesiment Council August 2011

Market Va'(“se) % of Portfolio
228,490,125 1000
58,487,137 256
27,392,060 120
3,738,806 16
15,655,663 69
3,066,674 13
7448616 33
1,185318 05
165,888,802 726
22,446,449 938
2406623 14
55,613,395 243
12,601,400 55
27,809,112 122
5512320 24

15

Ending June 30, 2011

3Mo YTD
(%) (%)
0.7 53
04 6.5
0.5 49
04 6.5
1.0 52
0.8 57
0.8 4.8
0.8 5.7
1.2 4.5
1.2 5.0
11 42
1.2 5.0
0.6 54
0.4 6.5
0.5 5.0
04 6.5
1.0 52
0.8 57
0.8 48
0.8 57
1.2 46
1.2 5.0
1.1 42
1.2 5.0

Hewilt ennisknupp
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303
33.1

295
33.1
26.9
26.9

26.1
26.9

206
20.7

19.7
20.7

30.1
33.1

292
331

270
26.9

26.1
26.9

20.7
20.7

19.8
20.7

Inception
Return :
(%) Since
17.0 Oct-08
17.1 Oct-08
16.2 Oct-08
17.1 Oct-08
16.8 Oct-08
15.9 Oct-08
159 Oct-08
15.9 Oct-08
118 Oct-08
14.3 Oct-08
1.0 Oct-08
14.3 Oct-08
16.8 Oct-08
17.1 Oct-08
15.9 Oct-08
17.1 Oct-08
16.7 Oct-08
15,9 Oct-08
15.9 Oct-08
15.9 Oct-08
1.9 Oct-08
14.3 Oct-08
11.1 Oct-08
14.3 Oct-08




| State Farm College Savings Plan (continued) |

Ending June 30, 2011 Inception
Market Value ; 3Mo YTD 1Yr Return g
% of Portfolio
Narme () ' % o) (%) ey
1-3 Years 529 Portfolio A 22,773,310 10.0 11 3.0 12.7 78 Oct-08
1-3 Policy 1.1 3.6 13.9 10.7 Oct-08
1-3 Years 529 Porifolio B 4,089,441 1.8 08 25 1.7 6.9 Oct-08
1-3 Policy 1.1 3.6 13.9 10.7 Oct-08
College Now 529 Portfolio A 11,782,784 52 1.2 1.7 43 29 Ocl-08
College Now Policy 1.3 21 49 6.0 Ocl-08
College Now 529 Portfolio B 853,960 0.4 1.0 14 35 21 Ocl-08
College Now/ Policy 1.3 2.1 49 6.0 Ocl-08
State Farm Individual Portfolios 4,114,187 18
Money Market 529 Portfolio A 3,715,313 16 0.0 0.0 0.0 0.2 Oct-08
Money Market Policy 0.0 0.0 0.1 0.3 Oct-08
Money Market 529 Portfolio B 398,874 0.2 00 0.0 0.0 02 Oct-08
Money Market Policy 0.0 0.0 0.1 03 Oct-08
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Endowment Plans

Name

Total Endowment

Total U.S. Equity
Dow Jones U.S. Tolal Stock Market Index

DFA
Performance Benchmark

Turner
Russell 2000 Growth Index

BlackRock Russell 1000 Index
Russell 1000 Index

Total Non-U.S. Equity
MSCI All Country World ex-U.S. Index

$5gA World Ex-U.S.
MSCI EAFE + Canada Net

Baillie Gifford
MSCI Emerging Markels Index

Total Global Equity
MSCI All Country World Index

Acadian Global Equity
MSCI All Country World Index

MFS
MSC! All Country World Index

Mondrian
MSCI All Country World Index

Ironbridge
MSCI All Country World Index

Blackrock ACWI IMI
MSCI ANl Country World IMI

Nebraska Investment Council August 2011

Market Value
()

920,853,585
368,481,023

22,267 965

22,908,844

343,304,214

103,784,825

93,468,033

10,316,792

65,951,899

12,114,775

12,406,169

12,567 427

12,637,913

16,225,615

17

% of
Portfolio

100.0
422

24

25

373

13

10.2

14

18

3 Mo
(%)
10
0.0
0.0
-37
-14

3.0
-0.6

0.1
01

0.5
04

09
0.9

2.9
1.1

12
0.2

0.3
0.2

33
0.2
22
02

13
02

Ending June 30, 2011 Inception
YTD 1Yr 3Yrs 5Yrs 10Yrs  Retum Since
(%) (%) (%) (%) (%) (%)
48 21.2 56 6.5 . - -
6.7 336 3.5 3.0 - 38  Dec-01
6.4 324 4.2 3.6 - 46  Dec-01
48 4041 9.0 25 - 99  Dec01
4.8 31.6 10.1 44 - 9.2  Dec-01
14.9 55.2 98 - - 58  Jun07
8.6 43.5 84 - - 32 Jun-07
6.4 320 37 - - -1.1 Sep-07
6.4 31.9 3.7 - - -1.1 Sep-07
38 29.2 -1.4 28 7.0 50 Dec-00
38 29.7 -0.3 37 75 56  Dec-00
4.7 299 1.7 2.0 6.1 42  Dec-00
4.7 30.3 -1.6 2.0 6.1 4.2 Dec-00
-33 221 52 12.9 - 200  Jun-04
0.9 27.8 4,2 114 - 17.7 Jun-04
55 30.6 5.7 6.6 - 86 Aug-05
47 30.1 0.9 3.2 - 4.9  Aug-05
6.0 321 0.1 34 - 6.2  Aug-05
4.7 30.1 0.9 3.2 - 49  Aug-05
7.0 330 5.5 6.1 - 75  Sep-05
4.7 30.1 0.9 3.2 - 44  Sep-05
71 327 - - - 16.3  Dec-08
4.7 30.1 - - - 20.3  Dec-08
46 39 - - - 185  Dec-08
4.7 30.1 - - - 203 Dec-08
- - - - - 16 May-11
- = = 1.7 May-11
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Endowment Plans (continued)

Ending June 30, 2011 Inception
T Market Value % of 3 Mo YTD 1Yr 3Yrs 5Yrs 10Yrs  Relurn Si
(§)  Portfolio (%) (%) (%) (%) (%) (%) (%) ince
Total Fixed Income 330,863,497 359 23 32 58 89 8.0 6.6 6.7  Jun-97
Performance Benchmark 22 29 4.8 6.7 6.6 59 63  Jun-97
PIMCO 169,002,108 18.4 23 32 6.0 10.0 87 70 68 Mar-98
Performance Benchmark 2.2 29 4.8 6.7 6.6 59 6.0 Mar98
Loomis Sayles 21,175,470 23 23 6.4 174 10.8 83 - 83  Jun-06
Performance Benchmark 22 29 7.1 9.8 7.6 - 7.6  Jun-06
BlackRock Aggregate Bond Index 140,685,920 15.3 23 2.7 40 6.6 - - 6.0 Nov-06
Barclays Capilal Aggregate Bond Index 23 2.7 39 6.5 - - 58  Nov-06
Total Real Estate 26,627,836 29
Metropolitan Real Estale Partners (Combined) 16,941,358 18
Prudential PRISA 1,175,775 0.1
UBS Trumbull 1,692,756 0.2
Comerstone Patriot Fund 6,817,947 07
Total Private Equity 5,144,505 0.6
Abbott Capital 5,144,505 06
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In-House Trusts & OIP

Ending June 30, 2011 Inception
N Market Value % of 3Mo YTD 1Yr 3Yrs 5Yrs 10Yrs Return Since
s ($)  Portfolio (%) (%) (%) (%) (%) (%) (%)

Tofal In-House Plans 9,779,578 100.0

Aeronaulics 6,602,344 67.5 20 20 19 6.2 6.7 59 72  Dec-89
Barclays Capital Treasury Bond Index 24 2.2 4.1 5.1 6.2 54 6.7 Dec-89
Agricultural Development 2,833,687 29.0 2.3 23 23 5.2 5.9 54 74  Dec-88
Barclays Capital Treasury Bond Index 2.4 2.2 4.1 5.1 6.2 5.4 7.0 Dec-88
Soukup 343,547 35 21 35 §:1 78 6.5 7.0 7.3  Dec-89
Performance Benchmark 3.3 4.0 6.5 9.9 7.3 6.1 7.1 Dec-89

Ty e e ey

Ending June 30, 2011 Inception

N Market Value % of 3 Mo YTD 1Yr 3Yrs 5Yrs  10Yrs Return Sites
ame ($)  Portfolio %) (%) %) %) %) (%) (%)

Total OIP 2,709,554,486 100.0 13 15 29 45 5.1 43 48 Dec-96
Policy Benchmark 1.9 2.2 34 5.3 57 45 51  Dec-96
Operating Investment Pool (Internal) 1,745,429 534 644 08 09 19 3.3 4.3 39 46  Dec-96

Performance Benchmark 1.9 1.9 24 3.9 49 4.1 49  Dec-96
Galliard Asset Management (Exlernal) 964,124,952 356 2.2 29 5.0 -- - - 87  Jun-09
Barclays Capital Infermediate Corporate Index 2.2 3.2 6.1 - - - 9.5  Jun-09
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