Stable Income Fund Profile

Information current as of 03/31/2026

Risk/Reward Indicator Investment Managers
DIy - The fixed income portfolios within the Stable Income Fund
- are managed by BlackRock, MissionSquare, NISA Investment

Lower Risk/Reward Higher Risk/Reward

Advisors, LLC, Goldman Sachs Asset Management, Dodge &
Investment Objective Cox, Longfellow, Earnest Partners, Prudential Fixed Income,

The investment objective of the Stable Income Fund is to pro- Barings, and Pyramis Global Advisers.

vide an opportunity to invest in high quality fixed income securi- )

ties with an emphasis on safety of principal and consistency of Current Allocation

returns. The Stable Income Fund invests in a diversified pool
of investment contracts issued by high quality financial institu-
tions. The value of the contracts depends on the credit of the
issuing financial institution and the value of the assets held un-
der each contract. The value of these contracts is not assured.

Investment Guidelines

The Stable Income Fund will maintain an allocation to liquid
bond investments, guaranteed investment contracts, other
investment grade fixed income portfolios and wrap contracts
issued by banks and insurance companies.

Fees: NYCDCP Fee versus Institutional Fund Fee

NYCDCP Stable Income Fund 0.28%

Institutional Median Stable Income Fund 0.56% Mark‘&)\’a‘“e A"C;g/a)ﬁon

0

W Payden & Rygel 1,364,356,289 20.0

M Dodge & Cox 1,008,974,953 14.8

M Traditional GICs (NISA) 933,584,473 13.7

M Prudential 675,523,293 9.9

NISA 631,516,228 9.3

W BlackRock 587,593,030 8.6

| Longfellow 546,953,333 8.0

M EARNEST Partners 542,083,568 8.0

W MissionSquare PLUS Fund 308,090,505 45

M Loop Capital 215,231,998 32

Comparative Performance
After Fee Cumulative Returns Ending March 31, 2026

1 1 2 3 4 5 6 7 10 Since Inception
Quarter Year Years Years Years Years Years Years Years Inception Date

Stable Income Fund ] . . . J y ! ) 44 01/01/1990

Blmbg. U.S. Treasury: 1-3 Year 0.3 3.8 4.6 4.0 3.1 1.8 1.6 2.1 1.8

T-Bills Plus 1.5% 1.2 5.6 6.1 6.3 57 4.9 4.3 4.3 3.8 44

Lipper Inst. MM+1.5% 1.1 5.1 5.6 5.9 54 4.6 4.1 3.9 3.5

Morningstar US CIT Stable Value GR USD 0.8 3.1 3.1 3.0 2.8 2.6 2.5 2.5 24 4.3
Stable Income Fund Rank 24 93 98 96 78 47 48 45 34 1

After Fee Year-to-Date and Annual Returns March 31, 2026

Stable Income Fund 0.8 32 3.0 24 1.7 1.8 24 24 2.1
Blmbg. U.S. Treasury: 1-3 Year 0.3 52 4.0 4.3 -3.8 -0.6 3.2 3.6 1.6
T-Bills Plus 1.5% 1.2 57 6.8 6.6 3.0 1.5 2.2 3.8 34
Lipper Inst. MM+1.5% 1.1 5.3 6.3 6.4 2.9 1.5 1.8 3.3 3.0
Morningstar US CIT Stable Value GR USD 0.8 3.1 3.0 2.8 1.9 1.8 2.3 2.5 2.3

Stable Income Fund Rank 24 100 92 100 3 2 54 79 3

Additional Information

Note: The primary benchmark for the Stable Income Fund is the Bloomberg US Govt 1-3. All performance figures provided are net of fees.The fee includes the
3.75 basis point (0.0375%) administrative fee. Institutional Median Fees are derived from Morningstar universes.
Underlying Fund Manager - NISA
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Calendar Year Returns vs. Benchmark
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Return (%)
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Annualized Excess Performanc

e
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= Rolling 1 Year Cumulative Annualized Geometric Average [ ] Rolling 1 Year Over/Under Relative Performance
10p 1en >2CUrities in tne >tanie INncome runa
CUSIP Issuer Coupon Maturity Market Value % of SIF
91282CQE0 United States Treasury Note/Bond 3.38 2/29/28 5118,140,026 1.66%
91282CND9 United States Treasury Note/Bond 3.75 5/15/28 597,269,068 1.36%
91282CQA2 United States Treasury Note/Bond 3.50 2/15/29 594,191,232  1.32%
91282CLF6 United States Treasury Note/Bond 3.38 8/15/34 554,966,813 0.77%
912828794 United States Treasury Note/Bond 1.50 2/15/30 552,850,320 0.74%
91282CPK1 United States Treasury Note/Bond 3.50 11/15/28 546,134,824  0.65%
91232CQG9 United States Treasury Note/Bond 3.88 3/31/31 544,755,678  0.63%
91282CPT2 United States Treasury Note/Bond 3.50 1/15/29 544,501,370 0.62%
91282CPCY United States Treasury Note/Bond 3.50 10/15/28 542,428,096 0.60%
91282CPES United States Treasury Note/Bond 3.50 10/31/27 535,418,336 0.50%
Top Ten Non-Government Securities in the Stable Income Fund
cusip Issuer Coupon Maturity Market Value % of SIF
BR258MAAZ Texas Natural Gas Securitization Finance Corp 3.00 4/1/35 511,352,298 0.16%
0231350D5 Amazon.com, Inc. 425 31331 $9,985,183  0.14%
79466LAS3 Salesforce, Inc. 4.90 9/15/31 $9,790,244 0.14%
73017DAKA Royal Bank of Canada 4.50 a/6f/29 58,917,808 0.13%
172967MP3 Citigroup Inc. 441 3/31/31 $8,354,446  0.12%
B9352HBAG TransCanada Pipelines Limited 4.10 4/15/30 57,723,652 0.11%
46647PART JPMorgan Chase & Co. 4,01 4/23/29 57,459,386 0.10%
161175C11 Charter Communications Operating, LLC/Charter Communications Operating Capital C 4.40 4/1/33 57,320,286  0.10%
09659W3C6 BNP Paribas 479  5/9/28 $7,100,688  0.10%
38141GZRE The Goldman Sachs Group, Inc. 3.62 3/15/27 57,079,660 0.10%
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CUnu DouK value reriuiinance

March 2026
Year-to-Date

Annualized Returns’

1 Year
3 Year
5 Year
7 Year
10 Year

0.27%
0.80%

3.16%
2.94%
2.46%
2.43%
2.30%

Overview

FUund Assel Alocalons

Vantage Trust Plus
Fund, 9%

Traditional
GICs, 13%

Fund Asset Characteristics
Total Book Value: , $7,306 mm Synthetic
Average Portfolio Quality Aa2 GICs. 79%
Average Issuer Quality- Aal ‘
Modified Duration:* 3.26 years

Average Maturity: 424 years

Fund Crediting Rate: 325%

MV-to-BV Ratio: 97.60%

Crediting Rate History
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'Performance is estimated assuming participants eam approximately 1/12th of the annualized blended crediting rate each month.
!Auerage Quality calculated using the median of Moody's, S&P, and Fitch financial strength ratings.

*Duration calculation uses the market value weighted modified duration of the wrapped bond portfolios, the average maturity of amy
raditional GICs, and the duration supplied by the cash buffer manager (zero if the cash buffer is maintained in custodian managed STIF)L

Disclaimer

The past performance of this Fund does not guarantee future results. Historical returns may reflect the performance of previous managers and allocations of the
fund.

The Fund described in this Investment Profile is not FDIC insured; is not a deposit or obligation of, nor guaranteed by, any financial institution; and is not
guaranteed by the New York City Deferred Compensation Plan (“Plan”) or any federal, state or local government agency.

The Plan cannot offer investment, financial, tax or legal advice or make investment recommendations. The Plan regularly evaluates the performance of its
investment managers and may change managers at any time. Please consider the investment objectives, risks, fees and expenses carefully before investing.
The Plan’s investments are in separate account vehicles, not in mutual funds. The Plan’s funds are not listed in the newspaper; rather the daily net asset values
are available on the Plan’s website.



