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NCREIF/CREFC Open-end
Moderate-vield Debt Fund Index ~ Re@turns, Assets, Fund Counts and Cash Flows
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The NFI-OE is the NCREIF All Open-end Fund Index for real estate equity investments
8 yrs analysis Moderate-Yield Debt Index NFI-OE
Annualized Return 7.16% 4.67%
Avg Annl Excess Return 4.20% 2.01%
Std Dev Excess Return 1.7% 6.7%
Sharpe Ratio 2.4 0.3
Correlation (annual returns) 0.79
Correlation (quarterly returns) 0.68
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Above is subject to change during the consultation phase.
Please read "About the Index" and the Disclaimer.
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