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Highlights

As Of June 30, 2012

$7,594,848,355
$1,057,627,309
$960,657,064
$34,685,295
$2,437,532,249
$244,958,692
$366,418,623
$591,744,470
$67,274,485
$9,972,553
$331,700,304
$498,353,098
$2,194,618,010
$34,114,706
$253,970,003
$16,678,475,215

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

Internal Short-Term Liquidity Pool

Galliard Asset Management (Extemnal)

Operating Investment Pool (Internal Government/Corporate)

Time Deposit Open Account

University of Nebraska Foundation
Total

Major Capital Markets
Dow Jones U.S. Total Stock Market Index
MSCI All-Country World ex-U.S. Index
Barclays Universal Bond Index
Consumer Price Index

Nebraska Investment Council

3 Mo
(%)

-3.1
-1.6
20
0.0

YTD
(%)

9.4
28
29
1.7

Ending June 30, 2012

1Yr 3Yrs 5Yrs
(%) (%) (%)

40 16.9 06
-14.6 7.0 -4.6
74 7.6 6.8
1.7 2.1 20
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10 Yrs
(%)

6.1
6.7
6.0
25




All Plans -- Allocation

Allocation

Cotiege State Farm
Savings Plan Csp
146 % | 15%
Hartlord Hea'th Care
Optons Endowments
02% 22%
Total Cash 5050
Balante Endowments
Beneft 15%
58%
Defined Cont. Excess
& Deferred mﬁfr
m 04%
In-Housa
Trusis
01%
Operating
Investment
Pool (Int)
18.1%
Time Deposit
Open Account
02%
University of
Total Defned ek
BeneM Plan Foundaton
455% 15%
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Selected* Plans

Ending June 30, 2012 Inception
Market Value 3 Mo YTD 1¥Yr  3Yrs 5Yrs 10Yrs  Retumn Sinca
) (%) (%) (%) (%) (%) (%) (%)

Total Defined Benefit 7,594,848,355 2.3 6.2 1.0 12.4 16 6.5 9.0 Jun-83
Policy Benchmark -2.2 6.0 1.2 12.0 1.9 6.5 9.2 Jun-83
Total Cash Balance Benefit 960,657,064 2.3 6.1 1.0 12.4 16 - 6.9 Dec-02
Policy Benchmark -2.2 6.0 1.2 12.0 1.9 7.1 Dec-02
Health Care Endowment 366,418,623 2.5 6.9 0.3 12.5 14 6.0 5.1 Dec-00
Health Care Policy 2.9 6.3 0.5 12.2 1.2 6.2 4.0 Dec-00
50/50 Endowments 591,744,470 1.1 59 29 1.9 39 6.6 74 Dec-95
50/50 Endowment Policy -1.0 5.5 3.8 11.5 3.6 6.4 6.7 Dec-95
Excess Liability Fund 67,274,485 2:2 39 6.5 8.8 | 8.0 6.3 6.7 Jun-97
Performance Benchmark 2.0 2.9 74 7.6 6.8 57 6.3  Jun-97
Total OIP 3,024,671,412 0.1 0.4 2.0 3.8 43 39 4.7 Dec-96
Policy Benchmark 1.3 1.8 48 52 5.5 4.3 51  Dec-96
Aeronautics 6,981,437 3.2 20 9.3 59 74 59 7.3 Dec-89
Barclays Treasury Bond Index 2.8 1.5 9.0 59 6.9 55 6.8 Dec-89
Agricultural Development 2,991,116 31 1.9 9.7 6.4 6.7 5.5 75 Dec-88
Barclays Treasury Bond Index 2.8 1.5 9.0 5.9 6.9 55 7.1 Dec-88

*Only includes Plans that have a total fund return. As such, Defined Contribution, Deferred Compensation, Hartford, College Savings Plans, TDOA,

and University Fund N Plan are not shown.
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Defined Benefit Performance

Return Summary
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Defined Benefit & Cash Balance Benefit Plans

Ending June 30, 2012 Inception
L
Markat Val(usz; Pon;?)lg 3 (':5 Rank Y(-;,?] Rank 1(;; Rank 3 (Y,/,:s) Rank S (Y,}Ls) Rank 10 (Y.;os) Rank Ret(‘f,g; Since
Tolal Defined Benefit Plan 7,594,848 355 100.0 23 78 6.2 21 1.0 38 124 23 16 45 6.5 38 9.0 Jun-83
Policy Benchmark -2.2 76 60 34 1.2 35 120 38 19 41 65 35 9.2 Jun-83
TToOMUSIERRY. . . anzses s T A A N e 02 52 56 11 89 Jun8l
Dow Jones U.S. Tolal Stock Market Index -3.1 24 94 25 40 22 169 33 06 49 6.1 64 9.9 Jun-83
Tolal Non-U.S. Equity 865,404,478 14 .78 68 32 68 <151 15 60 75 6.1 69 55 70 51 Sep-91
MSCI All Country World ex-U.S. IMI -7.8 66 29 71 -148 72 72 58 -43 39 71 35 56 Sep-91
Total Global Equity 1,163,637,353 153 52 37 6.1 44 -50 36 18 3 19 37 - - 45 Aug-05
MSCI All Country World IMI -5.7 50 58 49 -6.9 55 109 50 2.6 50 - - 32 Aug-05
Total Fixed Income 2,181,561,650 28.7 18 44 40 42 1.0 45 98 36 76 27 67 28 9.0 Jun-83
Barclays Universal Bond Index 20 37 29 59 74 40 7.6 54 6.8 44 6.2 36 89 Jun-83
Tolal Real Eslate 406,659,064 54 34 .- 34 - 142 - T4 - -19 - - - 44 Nav.04
Performance Benchmark 2.6 - 2.6 - 94 - 123 - 24 - - - 7.1 Nov04
Total Private Equity 262,957,443 35 e (S R e SO R Sl 34 Aug-05
Wilshire 5000 + 3% 24 - 10.8 - 7.1 - 20.2 - 35 - - - 7.2 Aug-05
Total Cash 2,058,740 0.0
Ending June 30, 2012 Inception

Market Value % of 3Mo YTD 1Yr 3Yrs 5Yrs e :
S potirs oy ek o Rank Gt Renk %NS Rank ° 5 Rank R “‘LA’H Sinco
Total Cash Balance Benefit 960,657,064 100.0 2.3 - 6.1 - 1.0 - 124 - 16 - 69 Dec-02
Policy Benchmark -2.2 - 6.0 - 1.2 - 120 - 1.9 - 7.1 Dec-02?
Total U.S. Equity 341,076,338 355 34 02 81 29 3.0 21 172 3 0.2 52 74 Dec-02
Dow Jones U.S. Tolal Stock Marke! Index =31 2 94 25 4.0 22 16.9 33 0.6 49 7.7 Dec-02
Total Non-U.S. Equity 108,815,268 13 1.8 68 32 68 <1541 75 6.0 75 -6.0 69 8.0 Dec-02
MSCI All Country World ex-U.S. IMI -1.8 66 29 71 -14.8 72 7.2 58 -4.3 39 92 Dec-02
Total Global Equity 146,314,831 15.2 52 kT 6.1 44 5.0 36 118 3 -1.2 27 51 Aug-05
MSCI Al Country World IMI -57 50 58 49 6.9 55 10.9 50 -2.6 50 32 Aug-05
Tolal Fixed Income . 280,253,583 292 18 4 40 42 7.0 45 9.7 38 (A Fig 58 Dec-02
Barclays Universal Bond Index 20 37 29 59 74 40 7.6 54 6.8 44 57 Dec-02
Total Real Estate 51,132,986 53 31 - 31 - 142 - 14 - 19 - 44 Nov-04
Performance Benchmerk 2.6 - 26 - 94 - 12.3 - 24 - 7.1 Nov-04
Total Private Equity 33,084,059 34 27 - 73 - 1.7 - 149 .- 33 - =31  Aug-05
Wilshire 5000 + 3% 24 - 10.8 - 7.1 - 20.2 - 35 - 7.2 Aug-05

1 Hewilt ennisknupp

Nebraska Investment Counci An Aon Hewitt Company




Defined Contribution & Deferred Compensation Plans

Nebraska Investment Council

Total Defined Cont. & Deferred Comp.

Total Hartford Options

Ending June 30, 2012

Market Val(use; % of Portfolio

1,057,627,309 100.0

Market val(tgs; % of Portfolio

34,685,205 100.0
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First National
Direct
0
Advisor
A
c

Ending June 30, 2012

Market Value % of Portfolio
)
2,437,532,249 100.0
1,284,432,241 52.7
483,222 448 19.8
669,877,560 21.5
405,944 489 16.7
263,933,071 10.8

Total State Farm College Savings Plan
State Farm Fixed Allocation
State Farm Enrollment Based
State Farm Individual Portfolios

Nebraska Investment Counci

Ending June 30, 2012

Market Value 9% of Portfolio
($)
244,958,692 100.0
60,338,935 246
179,718,734 734
4,901,023 20
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Ending June 30, 2012 Inception
Market Value % of 3 Mo YTD 1¥r  3Y¥rs  5Yrs 10Yrs  Relumn Since
(8)  Portfolio (%) (%) (%) (%) (%) (%) (%)
Total Endowment 910,970,987 100.0 A7 58 13 11.8 36 - -
Total U.S. Equity 349,762,378 384 -3.4 9.0 27 16.8 0.2 5.2 36 Dec-01
Dow Jones U.S. Total Stock Markel Index 3.1 94 4.0 16.9 0.6 6.1 46  Dec-01
Total Non-U.S. Equity 88,591,600 9.7 -8.1 3.0 -14.7 54 5.4 63 31 Dec-00
MSCI All Country World ex-U.S. IMI -7.8 29 -14.8 71 -4.6 6.8 37  Dec-00
Total Global Equity 63,079,482 6.9 -5.2 6.5 -4.0 115 11 - 6.7  Aug-05
MSCI All Country World Index -5.6 57 -6.5 10.8 2.7 - 31 Aug-05
Total Fixed Income 355,905,789 391 22 39 6.5 88 8.0 6.4 6.7  Jun-97
Performance Benchmark 2.0 2.9 74 7.6 6.8 57 63  Jun-97
Total Real Estate : 40,490,055 44
Total Private Equity 13,141,683 14

The Total Endowment includes the Heath Care Endowment, 50/50 Endowment, and the Excess Liability Fund. It does not
include the Heath Care Endowment Fixed as this internally managed.
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In-House Trusts & OIP

Total In-House Plans

Aeronautics
Barclays Treasury Bond Index

Agricultural Development
Barclays Treasury Bond Index

Total OIP

Policy Benchmark

Internal Short-Term Liquidity Pool
Performance Benchmark

Galliard Assel Management (External)
Barclays Capital Intermediate Gov't/Corporate Index

Operaling Investment Pool (Intemal Government/Corporate)
Barclays Capital Intermediate Gov'/Corporale Index

Nebraska Investment Council

Ending June 30, 2012 Inception

Market Value % of 3IMo YTD iYr  3Yrs 5Yrs 10Yrs  Return Sliion
(8 Portfolio %) (%) %) (% (%) (%) (%)

9,972,553 100.0

6,981,437 70.0 32 20 93 59 74 59 73  Dec-89

28 1.5 9.0 59 69 55 6.8 Dec-89

2,991,116 30.0 31 19 9.7 6.4 6.7 55 75 Dec-88

2.8 1.5 9.0 59 6.9 55 7.1  Dec-88

Ending June 30, 2012 Inception
Market Value % of 3Mo YTD 1¥r  3Y¥rs 5Yrs 10Yrs  Relumn Since
()  Portfolio (%) (%) (%) (%) (%) (%) (%)

3,024,671,412 100.0 13 1.7 33 43 45 4.0 47 Dec-96
1.3 1.8 4.8 5.2 5.5 43 51  Dec-96
331,700,304 1.0 -0.1 0.1 08 22 33 34 43  Dec-96
0.0 0.1 29 35 4.3 3.7 4.7  Dec-96

498,353,098 16.5 16 21 48 74 - - 74  Jun-09
1.5 2.1 4.8 7.9 - - 7.9  Jun-09

2,194,618,010 726 15 20 - - - - 25  Oct-11
1.5 2.1 - - - - 26  Ocl11
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