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DCP for Employees of the City of New York

717579

CITY OF NEW YORK

S&P 500 Index

Portfolio Profile

Total Market Value $16,193,431,096.87

Characteristics Portfolio Benchmark ¹
Number of Securities Held 503 503

Dividend Yield (%) 1.12 1.12

Beta 1.00 1.00

Earnings Per Share 9.83 9.83

5-Year Earnings per Share Growth Rate (Trailing) (%) 20.86 20.85

P/E Ratio 28.32 28.32

Forward P/E Ratio 24.92 24.92

P/B Ratio 0.06 0.06

P/B Ratio (Harmonic) 5.24 5.24

ROE (%) 24.79 24.80

Mean Market Capitalization - Unweighted ($ Millions) $128,752.59 $128,752.59

Mean Market Capitalization - Weighted ($ Millions) $1,409,249.52 $1,408,876.10

Median Market Capitalization - Unweighted ($ Millions) $38,575.70 $38,575.70

Median Market Capitalization - Weighted ($ Millions) $382,766.38 $382,766.38

Turnover - Trailing 1-year (%) 2.03

Information Ratio (since inception) -0.03

R-Squared (since inception) 1.00

Sharpe Ratio (since inception) 0.69

Standard Deviation (since inception) (%) 15.73 15.74

Investment Allocation - Securities (%) 99.16

Investment Allocation - Cash & Equivalents (%) 0.78

Investment Allocation - Accrued Income (%) 0.05

PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS.

1. Benchmark is the S&P 500 Index

Please refer to mellon.com for important index definition and licensing information

Dividends posted after 4th business day will not be reflected in this report.

© 2025 Mellon Investments Corporation (MIC) – For Client Use Only
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Equity Top 10 Holdings Report – December 31, 2025

DCP for Employees of the City of New York

717579

CITY OF NEW YORK

S&P 500 Index

CUSIP/SEDOL Ticker Company Name Sector Shares Portfolio% Benchmark¹ %
67066G104 NVDA NVIDIA CORP Information Technology 6,677,824 7.76 7.76

037833100 AAPL APPLE INC Information Technology 4,060,206 6.88 6.87

594918104 MSFT MICROSOFT CORP Information Technology 2,040,984 6.15 6.15

023135106 AMZN AMAZON COM INC Consumer Discretionary 2,669,377 3.84 3.84

02079K305 GOOGL ALPHABET INC CLASS A Communication Services 1,598,257 3.12 3.12

11135F101 AVGO BROADCOM INC Information Technology 1,296,164 2.80 2.80

02079K107 GOOG ALPHABET INC CLASS C Communication Services 1,277,943 2.50 2.50

30303M102 META META PLATFORMS INC CLASS A Communication Services 597,124 2.46 2.46

88160R101 TSLA TESLA INC Consumer Discretionary 772,353 2.16 2.16

084670702 BRKB BERKSHIRE HATHAWAY INC CLASS B Financials 503,830 1.58 1.58

Total 39.24 39.23

1. Benchmark is the S&P 500 Index

The list of holdings should not be considered a recommendation to purchase or sell a particular security, may represent only a small percentage of the 
entire portfolio and the securities purchased for advisory clients, and may not be in the portfolio at the time you receive this report. You should not assume 
that investments in the securities identified were or will be profitable or that decisions we make in the future will be profitable.

©2025, American Bankers Association CUSIP Database provided by Standard & Poor's CUSIP Service Bureau, a division of the McGraw-Hill Companies, 
Inc. All rights reserved.

© 2025 Mellon Investments Corporation (MIC) – For Client Use Only
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Capitalization Sector Bias Report – December 31, 2025

DCP for Employees of the City of New York

717579

CITY OF NEW YORK

S&P 500 Index

Capitalization Sector Range Portfolio % Benchmark¹ % Difference %
Mega Cap > $200 Billion 63.04 63.01 0.03

Large Cap
$50 - $200 Billion 24.94 24.95 -0.01

$10 - $50 Billion 11.74 11.76 -0.02

Mid Cap

$7 - $10 Billion 0.27 0.27 0.00

$4 - $7 Billion 0.01 0.01 0.00

$2 - $4 Billion 0.00 0.00 0.00

Small Cap

$1 - $2 Billion 0.00 0.00 0.00

$500 Million - $1 Billion 0.00 0.00 0.00

$250 - $500 Million 0.00 0.00 0.00

Micro Cap < $250 Million 0.00 0.00 0.00

1. Benchmark is the S&P 500 Index

© 2025 Mellon Investments Corporation (MIC) – For Client Use Only
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Economic Sector Bias Report – December 31, 2025

DCP for Employees of the City of New York

717579

CITY OF NEW YORK

S&P 500 Index

Economic Sector GICS Code Portfolio % Benchmark¹ % Difference % Difference $
Real Estate                             60 1.83 1.83 0.00 -14,483

  Equity Real Estate Investment Trusts (REITs)      6010 1.70 1.70 0.00 -57,910

  Real Estate Management & Development              6020 0.13 0.13 0.00 43,426

Communication Services                  50 10.58 10.58 0.00 -799,952

  Media & Entertainment                             5020 9.81 9.82 0.00 -690,528

  Telecommunication Services                        5010 0.76 0.76 0.00 -109,424

Energy                                  10 2.82 2.81 0.00 353,213

  Energy                                            1010 2.82 2.81 0.00 353,213

Materials                               15 1.82 1.83 -0.01 -1,615,186

  Materials                                         1510 1.82 1.83 -0.01 -1,615,186

Industrials                             20 8.17 8.16 0.01 879,678

  Capital Goods                                     2010 5.93 5.92 0.01 1,552,604

  Commercial & Professional Services                2020 0.94 0.94 0.00 243,433

  Transportation                                    2030 1.30 1.30 -0.01 -916,358

Consumer Discretionary                  25 10.37 10.38 -0.01 -1,547,935

  Automobiles & Components                          2510 2.38 2.38 0.00 -386,510

  Consumer Discretionary Distribution & Retail      2550 5.64 5.65 0.00 -781,246

  Consumer Durables & Apparel                       2520 0.52 0.52 0.00 -300,002

  Consumer Services                                 2530 1.84 1.84 0.00 -80,177

Consumer Staples                        30 4.72 4.72 0.00 538,180

  Consumer Staples Distribution & Retail            3010 1.78 1.78 0.00 -113,035

  Food Beverage & Tobacco                           3020 2.04 2.04 0.01 802,921

  Household & Personal Products                     3030 0.89 0.90 0.00 -151,705

Health Care                             35 9.59 9.59 0.00 -394,277

  Health Care Equipment & Services                  3510 3.68 3.69 0.00 -151,827

  Pharmaceuticals Biotechnology & Life Sciences     3520 5.91 5.91 0.00 -242,450

Financials                              40 13.42 13.40 0.02 2,763,905

  Banks                                             4010 3.66 3.65 0.01 1,860,478

  Financial Services                                4020 7.98 7.98 0.00 563,339

  Insurance                                         4030 1.78 1.77 0.00 340,089

Information Technology                  45 34.44 34.44 0.00 146,979

  Semiconductors & Semiconductor Equipment          4530 14.19 14.20 0.00 -359,731

  Software & Services                               4510 11.29 11.29 0.00 -311,528

  Technology Hardware & Equipment                   4520 8.95 8.95 0.01 818,238

Utilities                               55 2.25 2.25 0.00 -310,123

  Utilities                                         5510 2.25 2.25 0.00 -310,123
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December 31, 2025

DCP for Employees of the City of New York

717579

CITY OF NEW YORK

S&P 500 Index

1. Benchmark is the S&P 500 Index
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