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Douglas County 
Periods Ending July 31, 2007 

Historical Asset AllocationCurrent Asset Allocation 	 Policy Asset Allocation 
Large Cap Equity Small Cap Equityby Asset Class 
International Equity Core BondsInternational 
CashEquity

InternationalSmall Cap 10.0% Core BondsEquityEquity 10.7%	 45.0%
9.6% Small Cap 


Equity
Large Cap 
10.0%Equity 

34.4% 

Core Bonds 
Cash 41.8% Large Cap 
3.5%	 Equity 

35.0% 

Market Values 
Asset Class Allocation (000)'s % Total Fund Policy % Over/Under Target 

Large Cap Equity $61,763 34.4% 35.0% (0.6%) 

Small Cap Equity $17,238 9.6% 10.0% (0.4%) 

Total Domestic Equity $79,002 44.0% 45.0% (1.0%) 

International Equity 	 $19,214 10.7% 10.0% 0.7% 

Total Equity $98,216 54.7% 55.0% (0.3%) 

Core Bonds $75,092 41.8% 45.0% (3.2%) 

0%Total Fixed Income $75,092 41.8% 45.0% (3.2%) 

Cash $6,242 3.5% 3.5% 

Total Fund $179,550 100.0% 100.0% 

20% 40% 60% 80% 100% 
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Douglas County 
Periods Ending July 31, 2007 

Market Values 
(000)'s 

% of Total 
Fund Month Qtr YTD 1 Year 3 Years 5 Years 7 Years 

Equity 

Large Cap Equity 
Bernstein (10/03) 

Russell 1000 Value 
$28,185 15.7% (4.5)% (3.0)% 2.1 % 15.2 % 14.4 % N/A N/A 

(4.6)% (3.5)% 1.3 % 13.5 % 14.6 % 14.5 % 8.5 % 
INTECH Large Cap Growth Fund (9/05) 

S&P/CITI Growth 
$24,663 13.7% (2.5)% (2.7)% 0.8 % 9.5 % N/A N/A N/A 

(2.2)% (0.4)% 4.2 % 16.5 % 8.0 % 9.1 % (3.6)% 
Mutual of Omaha - S&P 500 (6/99) 

S&P 500 
Small Cap Equity 

$8,915 5.0% (3.1)% (1.4)% 3.6 % 16.1 % 11.8 % 11.8 % 1.8 % 

(3.1)% (1.4)% 3.6 % 16.1 % 11.8 % 11.8 % 1.9 % 

Batterymarch (7/02) $12,355 6.9% (6.3)% (2.0)% 2.8 % 14.3 % 15.9 % 16.9 % N/A 

Mutual of Omaha - Small Company (6/99) 

Russell 2000 

International Equity 

$4,883 2.7% (6.4)% (5.4)% (1.6)% 10.8 % 11.8 % 14.8 % 8.4 % 

(6.8)% (4.4)% (0.8)% 12.1 % 13.4 % 16.0 % 7.8 % 

Mutual of Omaha - International (6/04) 

MSCI EAFE 
Fixed Income 

Core 

$19,214 10.7% (2.6)% 0.6 % 8.6 % 23.9 % 22.5 % N/A N/A 

(1.5)% 0.6 % 9.5 % 24.4 % 23.5 % 20.3 % 7.4 % 

SSgA Passive Bond Market Index (6/03) $7,978 4.4% 0.8 % (0.2)% 1.8 % 5.6 % 3.9 % N/A N/A 

Mutual of Omaha - Fixed (3/94) 

Lehman Aggregate 
Cash 

$67,114 37.4% 0.5 % 1.6 % 3.6 % 5.4 % 6.2 % 6.3 % 6.7 % 

0.8 % (0.2)% 1.8 % 5.6 % 3.9 % 4.4 % 6.0 % 

Operating Trust $5,471 3.0% 0.4 % 1.2 % 2.9 % 5.3 % 3.7 % 2.6 % 2.9 % 

Mutual of Omaha - Cash 
Merrill 1-3 Yr Treasury Bonds 

$770 0.4% 0.2 % 0.7 % 1.4 % 3.7 % 2.2 % N/A N/A 
0.9 % 1.3 % 3.1 % 5.3 % 3.1 % 2.7 % 4.2 % 

Total Fund 

Policy Index* 

$179,550 100.0% (1.9)% (0.6)% 3.1 % 10.2 % 9.8 % 9.7 % 6.2 % 

(1.5)% (0.9)% 3.0 % 11.7 % 9.3 % 9.6 % 5.5 % 
* Policy Index consists of 45% LB Aggregate, 10% Russell 2000, 35% S&P 500, 10% MSCI EAFE. 
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Market Overview 
Periods Ending July 31, 2007 

Month Qtr YTD 1 Year 3 Years 5 Years 7 Years 

Equity Markets - Core 
S&P 500 (3.1)% (1.4)% 3.6 % 16.1 % 11.8 % 11.8 % 1.9 % 
Russell 1000 (3.1)% (1.5)% 3.9 % 16.5 % 12.5 % 12.3 % 2.4 % 
Russell 2000 (6.8)% (4.4)% (0.8)% 12.1 % 13.4 % 16.0 % 7.8 % 
Russell 2500 (5.8)% (3.6)% 2.4 % 15.5 % 15.0 % 16.9 % 9.3 % 
Russell Mid Cap (3.7)% (2.3)% 5.8 % 18.9 % 17.4 % 17.9 % 9.7 % 
DJIA 

Equity Markets - Growth 

(1.4)% 1.7 % 7.3 % 20.8 % 11.7 % 11.1 % 5.5 % 

Russell 1000 Growth (1.6)% 0.5 % 6.5 % 19.5 % 10.3 % 10.2 % (4.0)% 
Russell 2000 Growth (5.2)% (1.4)% 3.6 % 16.8 % 13.3 % 15.7 % 1.4 % 
Russell 2500 Growth (4.2)% (0.5)% 6.6 % 19.9 % 15.1 % 16.8 % 2.3 % 
Russell Mid Cap Growth (2.2)% (0.0)% 8.5 % 21.4 % 16.2 % 17.3 % 1.1 % 
S&P/CITI Growth 

Equity Markets - Value 

(2.2)% (0.4)% 4.2 % 16.5 % 8.0 % 9.1 % (3.6)% 

Russell 1000 Value (4.6)% (3.5)% 1.3 % 13.5 % 14.6 % 14.5 % 8.5 % 
Russell 2000 Value (8.5)% (7.4)% (5.0)% 7.7 % 13.4 % 16.3 % 13.9 % 
Russell 2500 Value (7.5)% (6.7)% (1.9)% 11.1 % 14.7 % 16.9 % 14.1 % 
Russell Mid Cap Value (5.6)% (5.1)% 2.6 % 15.9 % 18.1 % 18.2 % 14.5 % 
S&P/CITI Value 

International Markets 

(3.9)% (2.3)% 3.2 % 15.8 % 15.6 % 14.6 % 7.3 % 

MSCI EAFE Gross (1.5)% 0.6 % 9.5 % 24.4 % 23.5 % 20.3 % 7.4 % 
MSCI World ex U.S. (1.4)% 0.9 % 9.7 % 24.2 % 23.4 % 20.3 % 7.3 % 
MSCI World 

Fixed Income 
(2.2)% (0.1)% 7.1 % 20.7 % 17.7 % 16.1 % 4.4 % 

Merrill 1-3 Yr Treasury Bonds 0.9 % 1.3 % 3.1 % 5.3 % 3.1 % 2.7 % 4.2 % 
Merrill Lynch High Yield (3.1)% (4.1)% (0.2)% 7.0 % 7.3 % 11.7 % 7.3 % 
Lehman Aggregate 0.8 % (0.2)% 1.8 % 5.6 % 3.9 % 4.4 % 6.0 % 
Lehman Intermediate Gov't/Credit 1.0 % 0.3 % 2.4 % 5.6 % 3.5 % 4.1 % 5.7 % 
Lehman 10 Year Municipal Bond 0.9 % (0.2)% 0.9 % 4.3 % 4.0 % 4.3 % 5.4 % 
Lehman U.S. Credit Index 0.3 % (1.1)% 1.1 % 5.5 % 3.9 % 5.6 % 6.6 % 
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