Asset Allocation & Performance

NEBRASKA PUBLIC EMPLOYEES RETIREMENT SYSTEMS

As of March 31, 2023
Allocation Performance %
Market . .
Value $ % 1 1 3 5 10 Since Inception
() A
) Quarter Year Years Years Years Inception Date

Total Defined Cont. & Deferred Comp. 1,156,431,938
Tier | - Asset Allocation Funds 595,053,152

BlackRock LifePath Index Retirement Custom Benchmark 4.28 -6.11 - - - -2.08

BlackRock LifePath Index 2025 Custom Benchmark 4.57 -6.58 - - - -1.46

BlackRock LifePath Index 2030 Custom Benchmark 513 -15.92 - - - -0.64

BlackRock LifePath Index 2035 Custom Benchmark 5.62 -6.92 - - - 0.09

BlackRock LifePath Index 2040 Custom Benchmark -7.29

BlackRock LifePath Index 2045 Custom Benchmark -7.64

BlackRock LifePath Index 2050 Custom Benchmark -7.88

BlackRock LifePath Index 2055 Custom Benchmark -8.01

BlackRock LifePath Index 2060 Custom Benchmark -8.04

BlackRock LifePath Index 2065 Custom Benchmark -8.04

Performance Benchmark -7.58 10.52
Tier Il - Passive Funds 387,720,255 33.53

Bimbg. U.S. Aggregate 2.96 -4.78 -2.77 0.90 1.36 4.05

Dow Jones U.S. Total Stock Market Index -8.77

MSCI AC World ex USA IMI (Net) -5.84 12.20
Tier Ill - Active Funds 173,658,532 15.02

90 Day U.S. Treasury Bill 1.07 2.50 0.89 1.41 0.86 2.03

Blmbg. U.S. Aggregate -4.78 -5.44

MSCI AC World Index (Net)

Comparative Performance

Return Summary Ending March 31, 2023

Quarter Year Years Years Years
MSCI AC World ex USA Index (Net) -5.07 11.80

Returns for periods greater than one year are annualized.
Returns are expressed as percentages.



