North Carolina 403(b) Program Investment Option Lineup Selection Data

US Large Value
Vanguard Windsor Il

Peer Group: Large Value
Index: MSCI US Large Cap Value GR USD

+ / - Peer Group
+ / - Index

US Large Blend
Vanguard Index 500 Signal

Peer Group: US OE Large Blend
Index: S&P 500 TR

+ / - Peer Group
+ / - Index

Large Growth
T. Rowe Price Growth & Income

Peer Group: US OE Large Growth
Index: MSCI US Large Cap Growth GR USD

+ / - Peer Group
+ / - Index

Q4

1.21

0.98
0.34

0.23
0.87

Q4

-0.38

0.49
-0.38

-0.87
-0.00

Q4

0.36

-0.64
-1.72

1.00
2.08

YTD

16.72

14.57
15.04

2.15
1.68

YTD

15.97

14.96
16.00

1.01
-0.03

14.85

15.34
17.36

-0.49
-2.51

1Yr

16.72

14.57
15.04

2.15
1.68

1Yr

15.97

14.96
16.00

1.01
-0.03

1Yr

14.85

15.34
17.36

-0.49
-2.51

3Yr

9.86

9.02
9.72

0.84
0.14

3Yr

10.85

9.05
10.87

1.80
-0.02

3Yr

9.32

9.30
11.58

0.03
-2.26

5Yr

1.29

0.32
-0.27

0.97
1.56

5Yr

1.68

0.68
1.66

1.00
0.02

5Yr

1.58

1.12
3.61

0.47
-2.03

10 Yr

7.82

6.67
6.63

1.15
1.19

10 Yr

7.05

6.62
7.10

0.43
-0.05

10 Yr

6.73

7.12
7.35

-0.39
-0.62

1Yr

10.39

10.88
10.14

-0.49
0.25

1Yr

10.52

11.25
10.52

-0.73
0.00

1Yr

10.33

13.25
11.87

-2.92
-1.54

3Yr

Standard Deviation

15.75

15.77
14.75

-0.02
1.00

3Yr

15.30

16.09
15.30

-0.79
0.00

3Yr

15.09

17.33
16.11

-2.24
-1.02

5Yr

19.65

19.73
19.13

-0.08
0.52

5Yr

19.03

19.83
19.04

-0.80
-0.01

5Yr

18.58

20.63
18.89

-2.05
-0.31

10 Yr

15.30

15.36
15.03

-0.06
0.27

10 Yr

14.77

15.47
14.77

-0.70
-0.00

10 Yr

14.59

16.46
14.65

-1.87
-0.06



North Carolina 403(b) Program Investment Option Lineup Selection Data

US Mid Blend
Vanguard Mid Cap Index Signal

Peer Group: US OE Mid-Cap Blend
Index: MSCI US Mid Cap 450 GR USD

+ / - Peer Group
+ / - Index

US Small Blend
Vanguard Small Cap Index Signal

Peer Group: US OE Small Blend
Index: MSCI US Small Cap 1750 GR USD

+ / - Peer Group

+/ - Index
Real Property
TIAA Real Estate Account
Index: Moody’s RCA/CPPI
+/ - Index

Q4

2.84

3.38
2.84

-0.54
0.00

Q4

2.78

2.54
2.77

0.24
0.01

Q4

2.03

0.35

1.68

YTD

16.02

16.15
16.04

-0.13
-0.02

YTD

18.25

15.46
18.20

2.79
0.05

YTD

10.06

4.36

5.70

1Yr

16.02

16.15
16.04

-0.13
-0.02

1Yr

18.25

15.46
18.20

2.79
0.05

1Yr

10.06

4.36

5.70

3Yr

12.62

10.83
12.68

1.79
-0.06

3Yr

13.74

11.88
13.68

1.86
0.06

3Yr

12.11

22.75

-10.64

5Yr

2.15

2.27
3.19

-0.12
-1.04

5Yr

5.12

3.09
5.00

2.03
0.12

5Yr

-2.63

-27.54

24.91

10 Yr

10.04

8.93
10.43

1.11
-0.39

10 Yr

10.92

9.29
11.01

1.63
-0.09

10 Yr

4.60

26.31

-21.71

1Yr

11.81

12.18
11.81

-0.37
0.00

1Yr

12.31

12.84
12.30

-0.54
0.01

1Yr

1.16

3Yr

Standard Deviation

17.71

18.76
17.71

-1.05
0.00

3Yr

20.06

20.28
20.05

-0.22
0.01

3Yr

3.01

5Yr

22.82

23.25
22.81

-0.43
0.01

5Yr

24.98

24.63
24.98

0.35
0.00

5Yr

6.82

10 Yr

17.95

18.53
18.07

-0.58
-0.12

10 Yr

19.97

19.67
20.02

0.30
-0.05

10 Yr

5.34



North Carolina 403(b) Program Investment Option Lineup Selection Data

Foreign Developed+EM
Allianz NFJ International Value Inst/

Peer Group: US OE Foreign Large Value
Index: MSCI World Ex USA Value NR USD

+ / - Peer Group
+ /- Index

Foreign Developed+EM

American Funds EuroPacific Gr R6

Peer Group: US OE Foreign Large Growth
Index: MSCI World Ex USA Growth NR USD

+ / - Peer Group
+ / - Index

Foreign Small
DFA International Small Company |

Peer Group: US OE Foreign Small/Mid Blend
Index: MSCI World Ex USA Small Cap NR USD

+ / - Peer Group
+ /- Index

Q4

6.48

6.66
6.96

-0.18
-0.48

Q4

5.65

5.49
4.90

0.17
0.75

Q4

6.50

5.48
4.84

1.02
1.66

YTD

21.86

16.21
17.29

5.65
4.57

19.64

17.70
15.48

1.94
4.16

YTD

18.86

18.99
17.48

-0.13
1.38

1Yr

21.86

16.21
17.29

5.65
4.57

1Yr

19.64

17.70
15.48

1.94
4.16

1Yr

18.86

18.99
17.48

-0.13
1.38

3Yr

6.42

3.04
2.78

3.38
3.64

3Yr

4.42

5.77
4.46

-1.35
-0.04

3Yr

7.63

7.16
7.19

0.47
0.44

5Yr

-1.01

-4.24
-3.72

3.23
2.72

5Yr

-1.16

-2.26
-3.18

1.10
2.03

5Yr

-0.13

-1.47
-0.70

1.33
0.57

10 Yr

7.86
9.06

-7.86
-9.06

10 Yr

10.18

8.99
8.05

1.19
2.13

10 Yr

12.76

11.88
12.04

0.88
0.72

1Yr

16.55

16.52
17.61

0.03
-1.06

1Yr

15.05

15.41
15.39

-0.36
-0.34

1Yr

17.35

16.43
17.21

0.92
0.14

3Yr

5Yr

10 Yr

Standard Deviation

18.90

19.80
20.06

-0.90
-1.16

3Yr

18.91

19.44
18.90

-0.54
0.00

3Yr

19.94

18.71
20.11

1.23
-0.17

25.35

24.30
24.64

1.05
0.71

5Yr

22.35

23.76
22.75

-1.42
-0.40

5Yr

24.45

25.10
25.46

-0.65
-1.01

19.01
19.34

-19.01
-19.34

10 Yr

17.74

19.27
17.91

-1.53
-0.17

10 Yr

19.42

20.36
20.50

-0.94
-1.07



North Carolina 403(b) Program Investment Option Lineup Selection Data

Emerging Markets
Vanguard Emerging Markets Index Signal

Peer Group: US OE Diversified Emerging Mkts
Index: MSCI EM NR USD

+ / - Peer Group
+ / - Index

US Short Term Bond
Vanguard Short-Term Bond Index Signal

Peer Group: US OE Short-Term Bond
Index: BarCap US Govt/Credit 1-5 Yr TR USD

+ / - Peer Group
+ / - Index

Inflation Linked
PIMCO Inflation Response MultiAsst Instl

Peer Group: US OE Inflation-Protected Bond
Index: BarCap US Treasury US TIPS TR USD

+ / - Peer Group
+ / - Index

Q4

6.84

6.10
5.58

0.74
1.26

Q4

0.15

0.37
0.20

-0.22
-0.05

Q4

-2.55

0.62
0.69

-3.18
-3.24

YTD

18.83

18.15
18.22

0.68
0.61

YTD

2.05

3.67
2.24

-1.62
-0.19

7.42

6.45
6.98

0.97
0.44

1Yr

18.83

18.15
18.22

0.68
0.61

1Yr

2.05

3.67
2.24

-1.62
-0.19

1Yr

7.42

6.45
6.98

0.97
0.44

3Yr

4.77

4.26
4.66

0.51
0.11

3Yr

3.05

3.21
3.15

-0.16
-0.10

3Yr

7.96
8.90

5Yr

-0.09

-2.16
-0.92

2.07
0.83

5Yr

3.80

3.30
3.83

0.50
-0.03

5Yr

6.01
7.04

10 Yr

16.29

15.44
16.52

0.85
-0.23

10 Yr

3.67

3.20
3.72

0.47
-0.05

10 Yr

6.09
6.65

1Yr

3Yr

Standard Deviation

5Yr

10 Yr

21.87 28.94 24.46 25.80

18.69 21.50 29.23

19.68 21.80
3.18 7.44
2.19 714
1Yr 3Yr
0.81 1.38
1.00 1.47
0.85 1.34
-0.19 -0.09
-0.04 0.04
1Yr 3Yr
6.13

3.63 4.30
4.07 4.40
2.50

2.06

29.04

-4.77
-4.58

5Yr

2.14

2.68
2.07

-0.54
0.07

5Yr

7.49
7.31

23.48
2413

2.32
1.67

10 Yr

2.14

2.38
2.09

-0.24
0.05

10 Yr

6.86
6.66



North Carolina 403(b) Program Investment Option Lineup Selection Data

Multi-Asset
PIMCO All Asset Instl

Peer Group: US OE Moderate Allocation
Index: BarCap US Treasury US TIPS TR USD

+ / - Peer Group
+ /- Index

ESG/Socially Responsible

TIAA-CREF Social Choice Eq Instl

Peer Group: US OE Large Blend
Index: Russell 3000 TR USD

+ / - Peer Group
+ / - Index

Active Fixed Income
JP Morgan Core Bond R6

Peer Group: US OE Short-Term Bond
Index: BarCap Govt/Credit 1-5 Yr TR USD

+ / - Peer Group
+ /- Index

Q4

2.82

1.13
0.69

1.69
213

Q4

1.63

0.49
0.25

1.15
1.38

Q4

0.35

0.37
0.20

-0.02
0.15

YTD

15.44

11.72
6.98

3.73
8.47

YTD

14.05

14.96
16.42

-0.91
-2.37

5.24

3.67
2.24

1.57
3.00

1Yr

15.44

11.72
6.98

3.73
8.47

1Yr

14.05

14.96
16.42

-0.91
-2.37

1Yr

5.24

3.67
2.24

1.57
3.00

3Yr

10.37

7.70
8.90

2.67
1.47

3Yr

9.73

9.05
11.20

0.68
-1.47

3Yr

6.74

3.21
3.15

3.53
3.59

5Yr

6.93

2.32
7.04

4.61
-0.11

5Yr

2.24

0.68
2.04

1.56
0.19

5Yr

6.83

3.30
3.83

3.53
3.00

10 Yr

8.25

6.39
6.65

1.86
1.59

10 Yr

7.60

6.62
7.68

0.97
-0.09

10 Yr

5.63

3.20
3.72

2.43
1.91

1Yr 3Yr 5Yr 10Yr
Standard Deviation
7.32 758 11.68 9.45

7.57 10.72 13.85 10.60
4.07 440 7.31 6.66

-0.24 -3.13 -2.17 -1.15
326 318 436 2.80

1Yr 3Yr 5Yr 10Yr

10.31 15.63 19.60 15.29

11.25 16.09 19.83 15.47
10.71 15.95 19.77 15.37

-0.94 -0.47 -0.23 -0.18
-040 -0.33 -0.17 -0.08

1Yr 3Yr 5Yr 10Yr

1.72 2.05 3.00 3.33

1.00 1.47 268 2.38
085 134 2.07 2.09

072 058 0.32 0.95
0.87 0.71 093 1.24



North Carolina 403(b) Program Investment Option Lineup Selection Data

Target Date Series

Wells Fargo Advantage DJ Target Today
Wells Fargo Advantage DJ Target 2020
Wells Fargo Advantage DJ Target 2030
Wells Fargo Advantage DJ Target 2040
Wells Fargo Advantage DJ Target 2050

Peer Group: To Be Determined
Index: To Be Determined

+ / - Peer Group
+ / - Index

Q4 YTD

-0.14 4.99
1.00 8.94
1.90 12.26
2.55 14.70
2.68 15.12

N/A N/A
N/A N/A

N/A N/A
N/A N/A

1Yr

4.99
8.94
12.26
14.70
15.12

N/A
N/A

N/A
N/A

3Yr

5.94
7.37
8.38
8.90
8.99

N/A
N/A

N/A
N/A

5Yr

4.78
2.95
2.26
1.90
2.09

N/A
N/A

N/A
N/A

10 Yr

5.50
6.55
6.99
7.50

N/A
N/A

N/A
N/A

1Yr

2.52
5.54
8.68
10.90
11.28

N/A
N/A

N/A
N/A

3Yr

3.45
7.58
11.96
14.93
15.30

N/A
N/A

N/A
N/A

5Yr

5.41

11.67
16.55
19.58
19.77

N/A
N/A

N/A
N/A

10 Yr

4.48
9.22
12.76
15.02

N/A
N/A

N/A
N/A



