ASSET SUMMARY
REPORT

DEFINED BENEFIT PLANS

US Equities:

BlackRock Russell 1000 Index
Dimensional Fund Advisors
Turner

US Equity Composite

Non-US Equities:
BlackRock World ex-U.S.
Baillie Gifford

GMO Foreign Fund
McKinley

Non-US Equity Composite

Global Equities:

Acadian

Ironbridge

MFS

Mondrian

Global Equity Composite

Fixed Income:

BlackRock Core Plus Universal
BlackRock Agg Bond Index
BlackRock Mortgage Investors
Loomis Sayles

PIMCO

PIMCO Distressed Mortgage
Distressed Mortgage Cash
K914 Line Items

Fixed Income Composite

Real Estate:
Goldman Sachs Asset Mgmt., L.P.

Heitman Real Estate Investment Mgmt.

Beacon Capital

CB Richard Ellis
Cornerstone Patriot Fund
Five Arrows Realty
Heitman Value Partners Il
Landmark Real Estate VI
Prudential PRISA
Prudential PRISA Il
Rockpoint Fund llI

UBS

Real Estate Cash

Real Estate Composite

Private Equity:

Abbott Capital

Accel KKR Capital Partners IlI
Ares Corporate Opp Fund Il
Bridgepoint Europe IV

Ending 3/31/11

FIRST QUARTER 2011

First Since Inception Market
Quarter 1Year 3Years 5Years Inception Date Value
6.2% 16.8% 3.0% - -1.2% 9/30/07 $2,406 M
8.6% 29.0% 9.9% 3.7% 12.7% 9/30/96 $ 147 M
11.9% 34.1% 9.6% - 5.1% 6/30/07 $ 177 M
6.7% 18.5% 3.4% 2.7% 9.2% 6/30/83 $2,730 M
3.9% 12.0% -1.8% 2.3% 10.4% 6/30/03 $ 365M
-0.4% 17.7% 5.4% 13.3% 22.9% 6/30/03 $ 128 M
3.8% 8.5% -4.5% 0.1% 8.9% 6/30/03 $ 272 M
3.2% 14.3% - - -3.5% 7/31/08 $ 246 M
3.1% 12.1% -3.0% 2.1% 6.3% 9/30/91 $1,010 M
6.6% 16.0% -3.1% 0.8% 4.2% 8/31/05 $ 293 M
3.2% 13.7% - - 20.1% 12/31/08 $ 314 M
3.6% 13.6% 3.4% 6.1% 7.4% 9/30/05 $ 291 M
4.8% 10.5% - - 16.2% 12/31/08 $ 302M
4.5% 13.5% -0.2% 3.3% 5.9% 8/31/05 $1,200 M
1.1% 7.2% 6.2% 6.3% 6.7% 3/31/98 $ 630M
0.5% 5.3% 5.4% 6.2% 5.8% 1/31/06 $ 544 M
3.0% 20.3% 7.4% - 6.0% 12/31/07 $ 72M
4.5% 14.8% 11.2% - 8.7% 6/30/06 $ 125M
1.0% 6.3% 7.6% 7.4% 7.2% 3/31/98 $ 621 M
5.5% 40.5% 16.8% - 10.9% 10/31/07 $ 78M
- - - - - - $ 7M

- - - - - - $ oM
1.3% 8.2% 7.3% 7.1% 9.1% 6/30/83 $2,077 M
6.2% 24.6% 1.0% 0.7% 5.4% 11/30/04 $ 18M
7.7% 24.5% 1.1% 0.2% 4.9% 11/30/04 $ 12M
- - - - - 8/31/07 $ 7M

- - - - - 8/31/08 $ 15M

- - - - - 10/31/10 $ 46 M

- - - - - 5/30/08 $ 8 M

- - - - - 11/30/07 $ 5M

- - - - - 5/31/10 $ 8 M

- - - - - 3/31/06 $ 81M

- - - - - 6/30/07 $ 14M

- - - - - 9/30/07 $ 8M

- - - - - 6/30/06 $ 97M

- - - - - - $ 5M

- - - - - 11/30/04 $ 323 M

- - - - - 8/31/05 $ 25M

- - - - - 9/30/08 $ 5M

- - - - - 5/30/09 $ 10M

- - - - - 11/30/08 $ M



ASSET SUMMARY FIRST QUARTER 2011
REPORT

Ending 3/31/11

First Since Inception Market
Quarter 1Year 3Years 5Years Inception Date Value

Private Equity:
Citigroup Venture Capital International - - - - - 12/31/07 $ 14M
CMEA Ventures VII - - - - - 12/31/07 $ 8 M
CVC European Equity Partners V - - - - - 3/31/09 $ 15M
Fulcrum Growth Partners IV - - - - - 4/30/09 $ 8 M
Lincolnshire Equity Partners IV - - - - - 8/31/09 $ 2M
Longroad Capital Partners L.P. - - - - - 11/30/09 $ 1M
Merit Mezzanine Fund V 12/31/10 $ 2M
New Enterprise Associates 13, LP - - - - - 5/31/09 $ 6 M
New Mountain Partners IlI - - - - - 12/31/07 $ 9M
Pathway - - - - - 6/30/06 $ 53M
Quantum Energy Partners V - - - - - 10/31/08 $ oM
Resolute Fund Il - - - - - 2/29/08 $ 7™M
Sun Capital - - - - - 5/31/07 $ 8 M
Wayzata Opportunities Fund Il - - - - - 12/31/07 $ 14M
Private Equity Cash - - - - - $ 11M
Private Equity Composite - - - - - 8/31/05 $ 204 M
Cash - OIP 0.3% 3.8% 3.7% 4.9% 4.8% 12/31/96 $ 9M
Total DB Plans 4.1% 13.7% 3.5% 4.3% 9.4% 6/30/83 $7,554 M

STATE AND COUNTY RETIREMENT SYSTEMS AND STATE DEFERRED COMPENSATION PLAN
DEFINED CONTRIBUTION AND STATE DEFERRED COMPENSATION

US Equities:

U.S. Equity Index Fund 6.0% 15.8% 2.6% 2.8% 4.3% 12/31/97 $ 133 M
Russell 1000 Growth Index Fund 6.0% 18.3% 5.5% 4.5% 0.3% 9/30/99 $ 31M
Russell 1000 Value Index Fund 6.5% 15.3% 0.8% 1.5% 4.6% 9/30/99 $ 31M
DFA Small Company Stock 8.7% 29.2% 11.1% 4.2% 9.0% 12/31/00 $ 52M
Non-US Equities:

BlackRock AWCI ex-U.S. Index 3.4% 13.3% -0.3% 3.9% 7.9% 6/30/05 $ 39M
Fixed Income:

U.S. Debt Index Fund 0.4% 5.2% 5.3% 6.1% 5.9% 12/31/97 $ 18M
T.Rowe Price Stable Value 0.8% 3.3% 3.8% 4.1% 5.5% 12/31/96 $ 161 M
SSGA Money Market 0.1% 0.2% 0.8% 2.5% 3.2% 12/31/97 $ 9M
Premixed Funds:

Conservative Premixed 1.9% 7.8% 5.1% 5.4% 5.0% 9/30/99 $ 29M
Moderate Premixed 3.3% 11.6% 5.6% 5.6% 5.2% 9/30/99 $ 447 M
Aggressive Premixed 4.6% 14.6% 4.8% 4.7% 4.6% 9/30/99 $ 73M
Investor Select Fund 4.0% 13.4% 5.0% 5.0% 5.9% 9/30/05 $ 16M
Total DC and Deferred Comp. - - - - - - $1,039 M
CASH BALANCE BENEFIT

US Equities:

BlackRock Russell 1000 Index 6.2% 16.8% 3.0% - -1.2% 9/30/07 $ 293 M
Dimensional Fund Advisors 8.6% 29.0% 9.9% 3.7% 8.7% 9/30/04 $ 18 M
Turner 11.9% 34.1% 9.6% - 5.1% 6/30/07 $ 22M
US Equity Composite 6.7% 18.5% 3.4% 2.7% 8.2% 12/31/02 $ 333 M
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Non-US Equities:
BlackRock World Ex-US
Baillie Gifford

GMO Foreign Fund
McKinley

Non-US Equity Composite

Global Equities:

Acadian

Ironbridge

MFS

Mondrian

Global Equity Composite

Fixed Income:

BlackRock Aggregate Bond Index
BlackRock Core Plus Universal
BlackRock Mortgage Investors
Loomis Sayles

PIMCO

PIMCO Distressed Mortgage
Distressed Mortgage Cash

SSGA Money Market Fund

Fixed Income Composite

Real Estate:
Goldman Sachs Asset Mgmt., L.P.

Heitman Real Estate Investment Mgmt.

Beacon

CB Richard Ellis Strategic
Cornerstone Patriot Fund
Five Arrows Realty
Heitman Value Partners Il
Landmark Real Estate VI
Prudential PRISA
Prudential PRISA Il
Rockpoint Fund Il

UBS

Real Estate Cash

Real Estate Composite

Private Equity:

Abbott Capital

Pathway

Accel KKR Capital Partners IlI
Ares Corporate Opp Fund Il
Bridgepoint Europe IV

Citigroup Venture Capital International
CMEA Ventures VII

CVC European Equity Partners V
Fulcrum Growth Partners IV
Lincolnshire Equity Partners IV
Longroad Capital Partners L.P.
Merit Mezzanine Fund V

New Enterprise Associates 13

Ending 3/31/11

FIRST QUARTER 2011

First Since Inception Market
Quarter 1Year 3Years 5Years Inception Date Value
3.9% 12.0% -1.8% 2.3% 7.7% 9/30/04 $ 44M
-0.4% 17.7% 5.4% 13.3% 20.4% 9/30/04 $ 16M
3.8% 8.5% -4.5% 0.1% 5.9% 9/30/04 $ 33M
32%  14.3% - - -3.5% 7/31/08 $ 30M
31%  12.1% -2.9% 2.1% 11.3%  12/31/02 $ 123 M
6.6% 16.0% -3.1% 0.8% 4.2% 8/31/05 $ 36M
3.2% 13.7% - - 21.3% 12/31/08 $ 38M
3.6% 13.6% 3.4% 6.0% 7.4% 9/30/05 $ 36M
4.8% 10.5% - - 16.2% 12/31/08 $ 37TM
4.5% 13.5% 1.1% 4.1% 6.6% 8/31/05 $ 146 M
0.5% 5.3% 5.4% - 6.5% 6/30/06 $ 66M
1.1% 7.2% 6.2% 6.3% 5.7% 12/31/02 $ 77TM
3.0% 14.8% 5.7% - 4.5% 12/31/07 $ 9M
4.5% 14.8% 11.2% - 8.7% 6/30/06 $ 15M
1.0% 6.3% 7.6% 7.4% 6.6% 2/28/05 $ 76M
5.5% 40.5% 16.8% - 10.9% 10/31/07 $ 9M
- - - - - $ oM
0.0% 0.1% 0.4% 1.8% 3.0% 12/31/02 $ 6 M
1.3% 7.7% 7.3% 7.0% 5.6% 12/31/02 $ 258 M
6.2% 24.6% 1.0% 0.8% 5.4% 11/30/04 $ 2M
7.7% 24.5% 1.1% 0.2% 4.9% 11/30/04 $ 1M
- - - - - 8/31/07 $ 1M

- - - - - 8/31/08 $ 2M
10/31/10 $ 6 M

- - - - - 5/30/08 $ 1M

- - - - - 11/30/07 $ 1M

- - - - - 5/31/10 $ 1M

- - - - - 3/31/06 $ 10M

- - - - - 6/30/07 $ 2M

- - - - - 9/30/07 $ 1M

- - - - - 6/30/06 $ 12M

- - - - - $ 1M

- - - - - 11/30/04 $ 39M

- - - - - 8/31/05 $ 3M

- - - - - 6/30/06 $ 6 M

- - - - - 9/30/08 $ 1M

- - - - - 5/30/09 $ 1M

- - - - - 11/30/08 $ 1M

- - - - - 12/31/07 $ 2M

- - - - - 12/31/07 $ 1M

- - - - - 3/31/09 $ 2M

- - - - - 4/30/09 $ 1M

- - - - - 8/31/09 $ oM

- - - - - 11/30/09 $ oM

- - - - - 12/31/10 $ oM

- - - - - 5/31/09 $ 1M
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Ending 3/31/11

Quarter 1Year 3Years 5 Years Inception Date Value
Private Equity:
New Mountain Partners Il - - - - - 12/31/07 $ 1M
Quantum Energy Partners V - - - - - 10/31/08 $ oM
Resolute Fund Il - - - - - 2/29/08 $ 1M
Sun Capital - - - - - 5/31/07 $ 1M
Wayzata Opportunities Fund Il - - - - - 12/31/07 $ 2M
Private Equity Cash - - - - - $ 1M
Private Equity Composite - - - - - - $ 25M
Total CBB Plan 4.1% 13.7% 3.5% 4.2% 7.7% 12/31/02 $ 925M
HARTFORD FUNDS* - - - - - - $ 41M
OPERATING INVESTMENT POOL
Operating Investment Pool (Internal)® 0.1% 3.0% 2.7% 4.3% 4.6%  12/31/96 $1,711 M
Galliard Asset Management 0.7% 5.5% - - 8.6% 6/30/09 943 M
Total Operating Investment Pool 0.3% 3.8% 3.7% 4.9% 4.8%  12/31/96 $2,654 M
TDOA - - - - - $ 42M

NEBRASKA EDUCATIONAL SAVINGS PLAN TRUST

NEST DIRECT, ADVISOR, AND TD AMERITRADE

Age-Based Portfolios?

Aggressive 0-5 5.2% - - - 5.2% 12/31/10 $ 71M
Aggressive 6-10 4.6% - - - 4.6% 12/31/10 $ 201 M
Aggressive 11-14 3.8% - - - 3.8% 12/31/10 $ 156 M
Aggressive 15-18 2.8% - - - 2.8% 12/31/10 $ 122 M
Aggressive 19+ 1.9% - - - 1.9% 12/31/10 $ 38M
Growth 0-5 4.6% - - - 4.6% 12/31/10 $ 59M
Growth 6-10 3.8% - - - 3.8% 12/31/10 $ 157 M
Growth 11-14 2.8% - - - 2.8% 12/31/10 $ 133 M
Growth 15-18 1.9% - - - 1.9% 12/31/10 $ 116 M
Growth 19+ 0.5% - - - 0.5% 12/31/10 $ 37TM
Index 0-5 2.8% - - - 2.8% 12/31/10 $ 13 M
Index 6-10 1.9% - - - 1.9% 12/31/10 $ 31M
Index 11-14 0.5% - - - 0.5% 12/31/10 $ 30M
Index 15-18 0.2% - - - 0.2% 12/31/10 $ 32M
Index 19+ 0.0% - - - 0.0% 12/31/10 $ 14M
Conservative 0-5 3.7% - - - 3.7% 12/31/10 $ 3M
Conservative 6-10 2.6% - - - 2.6% 12/31/10 $ 6 M
Conservative 11-14 1.6% - - - 1.6% 12/31/10 $ 6 M
Conservative 15-18 0.1% - - - 0.1% 12/31/10 $ 12M
Conservative 19+ 0.0% - - - 0.0% 12/31/10 $ 6 M
Static Portfolios®

Growth 4.6% - - - 4.6% 12/31/10 $ 316 M
Balanced Index 3.0% - - - 3.0% 12/31/10 $ 119M
Conservative 1.9% - - - 1.9% 12/31/10 $ 46M

1. Does not include annuitant assets
2. Net of TDOA & DB Cash Fund
3. Performance information reported for the NEST Direct Plan.
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Ending 3/31/11 ,
Quarter 1Year 3Years 5Years Inception Date Value

Individual Portfolios (D-Direct NEST, A-Advisor NEST, TD-TD Ameritrade)
(pertormance may difter slightly by plan; returns listed below are for the plan listed in bold)

Amer. Century Inflation-Adjusted Bond “™ 1.7% - - - 1.7% 12/31/10 $ 1M
Dreyfus Bond Market Index Basic® ™ 0.2% - - - 0.2%  12/31/10 $ 13 M
Federated Total Return Bond *™) 0.5% - - - 05% 12/31/10 $ OM
Fidelity Advisor Small Cap ©*™ 8.7% - - - 8.7%  12/31/10 $ 33M
Fidelity Spartan Extended Market Index *™ 7.7% - - - 7.7%  12/31/10 $ 21 M
Goldman Sachs Prime Money Market ®* ™ 0.0% - - - 0.0% 12/31/10 $ 58M
PIMCO Total Return®*T™) 1.0% - - - 1.0% 12/31/10 $ 68M
State Street MSCI ACWI ex-U.S. Index ®# 3.4% - - - 34% 12/31/10 $ 65M
State Street S&P 500 Index ©* 5.8% - - - 58%  12/31/10 $ 25M
T.Rowe Price Large Cap Growth ®A™ 6.1% - - - 6.1% 12/31/10 $ 40M
Tributary Core Equity®* ™ 4.3% - - - 43% 12/31/10 $ 50M
Tributary Small Company®*™ 6.6% - - - 6.6%  12/31/10 $ 31 M
vanguard Extended Market Index® 6.3% - - - 6.3% 12/31/10 $ 38 M
Vanguard Inflation-Protected Securities®™ 1.8% - - - 1.8% 12/31/10 $ 2M
Vanguard Institutional Index™ 5.7% - - - 57% 12/31/10 $ 6M
Vanguard REIT Index®™) 6.4% - - - 6.4% 12/31/10 $ 16M
Vanguard REIT ETF® 6.4% - - - 6.4% 12/31/10 $ 1M
Vanguard Short-term Bond Index®™ 0.0% - - - 0.0% 12/31/10 $ 23 M
Vanguard Total Bond Market® 0.3% - - - 03% 12/31/10 $ 9M
Vanguard Total Stock Market Index® ™) 6.3% - - - 6.3% 12/31/10 $ 44 M
Vanguard Total Stock Market ETF® 5.9% - - - 59% 12/31/10 $ 4M
Vanguard Total Int'l Stock Index(™ 2.8% - - - 28% 12/31/10 $ 24 M
Total Plans - - - - - - $2,296 M
STATE FARM COLLEGE SAVINGS PLAN **

Fixed Allocation Portfolios

Growth Allocation 529 46%  13.8% - - 18.6%  10/31/08 $ 30M
Moderate Growth Allocation 529 4.2% 14.0% - - 18.2% 10/31/08 $ 18 M
Balanced Allocation 529 3.2% 11.5% - - 12.5% 10/31/08 $ 8M
Money Market 529 0.0% 0.0% - - 0.2% 10/31/08 $ 4 M
Enrollment Based Portfolios

13+ Years to College 529 4.7% 13.6% - - 18.4% 10/31/08 $ 22 M
7-12 Years to College 529 42%  14.0% - - 18.1%  10/31/08 $ 65 M
4-6 Years to College 529 3.3% 11.6% - - 12.6% 10/31/08 $ 32 M
1-3 Years to College 529 1.9% 7.1% - - 8.1% 10/31/08 $ 26 M
College Now 529 0.5% 3.3% - - 2.7% 10/31/08 $ 13 M
Total State Farm College Savings Plan - - - - - - $  219M
GENERAL ENDOWMENT FUNDS 3.3% 12.3% 5.6% 5.7% 7.7% 12/31/95 $ 565 M

HEALTH CARE ENDOWMENT FUND 4.5% 16.2% 4.2% 4.5% 58%  12/31/00 $ 353 M

UNIVERSITY FUNDS - - - - - - $  266M

1. Gross of program manager fees
2. Returns are on Class A shares
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Ending 3/31/11

First Since Inception Market

Quarter 1Year 3Years 5Years Inception Date Value
MISCELLANEOUS TRUSTS
Excess Liability Fund 0.9% 6.8% 7.7% 7.5% 6.6% 6/30/97 $ 64.7 M
Aeronautics 0.0% 4.3% 4.9% 6.3% 7.2% 12/31/89 $ 6.5M
Ag Development 0.0% 4.9% 4.0% 5.4% 7.4% 12/31/88 $ 28M
Soukup 1.4% 8.5% 6.9% 5.9% 7.3% 12/31/89 $ 0.3 M
TOTAL FUNDS $16,027 M
INDEX RETURNS
DJ U.S. TOTAL STOCK INDEX 6.4% 17.7% 3.7% 3.2%
MSCI ACWI ex-U.S. 3.4% 13.1% -0.8% 3.6%
BARCLAYS CAPITAL UNIVERSAL 0.7% 5.7% 5.7% 6.1%

CPI 2.0% 2.7% 1.5% 2.3%



