New York State
Deferred Compensation Plan

A Plan for Your Future

How Did Your Plan Investment Options Perform?
Performance as of December 31, 2023

Returns are net of all fees charged by the investment option and represent change
in net asset value with capital gains and dividends reinvested. The Plan charges
an administrative fee in April and October of each Plan year. Plan charges directly
reduce your account value.

The appropriate market index for each fund or category of investment options
is provided for comparison purposes only. They are unmanaged, and no fees or
expenses have been reflected. Individuals cannot invest directly in an index.

Total Return

Ticker
Symhol®

4th Qtr. (A(A 3¥rs.

NYSDCP Stable Income Fund (Custom Fund) N/A $1.7803 0.69% 2.56% 2.04%

Performance data represents past performance and is no guarantee of future
results. Investment return and principal value will fluctuate and, therefore, you
may have a gain or loss when you sell your shares. Current performance may

be lower or higher than the data quoted. For performance current to the most
recent month-end, visit www.nysdcp.com. Before investing, you should carefully
consider the fund’s investment objectives, risks, charges, and expenses. This

and other information is contained in the fund prospectus or fact sheet, which is
available by calling 1-800-422-8463. Read it carefully before you invest.

Average Annual Return

Since Inception

Inception Date

5Yrs.  10Yrs.

219% | 2.08% 4.08% 12/1/1992

Gross
Expense
Ratio

0.263%

Gross

Cost Per

$1000

$2.63

Reim-

bursement’

0.00%

Net
Cost Per
$1000

$2.63

5-Year Constant Maturity Treasury Index 0.51% 1.94% 1.74%

177% | 159%

Vanguard Wellington Fund - Admiral Shares

(Mutual Fund) VWENX

$71.40 | 964% | MA% | 532%

9.66% | 7.96% 172% 5/14/2001

0.17%

$1.70

Voya Core Plus Trust Fund (CIT) N/A $1.3 1.2% 6.61% | -331% | 138% N/A 1.21% 1/6/2017 0.249% $2.49 0.00% $2.49
NYSDCB U.S. Debt Index Unitized Account (CIT)* | N/A $10.7667 | 6.72% 5.68% 3299% | 115% | 1.88% 115% 1712017 0.019% $019 0.00% $019
Barclays Capital U.S. Aggregate Bond Index 6.82% 5.53% 3.31% | 110% 1.81%

0.00%

$1.70

60% S&P 500 Index/40% Barclay's Capital U.S. Aggregate Bond Index 9.74% 17.67% 4.1%

Fidelity OTC - Class K Shares (Mutual Fund) FOCKX $1872 | 1376% | 4292% | 6.68%

9.98% | 8.09%

19.97% | 16.15% 1414% 5/9/2008

0.70%

$700

0.20%

$5.00

Impax Global Environmental Markets Fund -

Institutional (Mutual Fund) PaiNk

$2270 | 14.07% | 16.8% | 349%

1235% | 760% 104% 3/27/2008

0.91%

$910

0.16%

$750

T. Rowe Price Retirement Trust 2010 Trust G (CIT) N/A $20.73 15% | 1260% | 187% | 6.67% | 528% 6.29% 1/13/2012 0.29% $2.90 0.00% $2.90
T. Rowe Price Retirement Trust 2015 Trust & (CIT) N/A $2259 | 794% 13.18% 2% | 125% | 571% 1.05% 1/13/2012 0.29% $2.90 0.00% $2.90
T. Rowe Price Retirement Trust 2020 Trust G (CIT) N/A $2449 | 816% | 13.69% | 243% | 781% | 6.21% 178% 11132012 | 0.29% $2.90 0.00% $2.90
T. Rowe Price Retirement Trust 2025 Trust & (CIT) N/A $2662 | 859% | 1482% | 280% | 8.69% | 6.84% 8.53% 1/13/2012 0.29% $2.90 0.00% $2.90
T. Rowe Price Retirement Trust 2030 Trust @ (CIT) N/A $2875 | 933% | 1665% | 333% | 952% | 740% 9.23% 1/13/2012 0.29% $2.90 0.00% $2.90
T. Rowe Price Retirement Trust 2035 Trust @ (CIT) N/A $30.70 | 10.02% | 1851% | 396% | 10.36% | 7.90% 9.83% 1/13/2012 0.29% $2.90 0.00% $2.90
T. Rowe Price Retirement Trust 2040 Trust 6 ()~ | N/A $32.22 | 1043% | 20.02% | 445% | 1.05% | 832% 10.28% 1/13/2012 0.29% $2.90 0.00% $2.90
T. Rowe Price Retirement Trust 2045 Trust @ (CIT) N/A $33.00 | 10.70% | 209%% | 490% | N56% | 858% | 1050% | 1/13/2012 0.29% $2.90 0.00% $2.90
T. Rowe Price Retirement Trust 2050 Trust 6 (CIT) | N/A $33.06 | 10.74% | 2.22% | 498% | 1.61% | 8.60% 10.51% 1/13/2012 0.29% $2.90 0.00% $2.90
T. Rowe Price Retirement Trust 2055 Trust & (CIT) N/A $33.03 | 1081% | 231% | 497% | N59% | 8.60% 10.51% 1/13/2012 0.29% $2.90 0.00% $2.90
T. Rowe Price Retirement Trust 2060 Trust 6 (CT) | N/A $212 | 1083% | 2.26% | 498% | 1.59% N/A 8.60% 12/5204 | 0.29% $2.90 0.00% $2.90
T. Rowe Price Retirement Trust 2065 Trust & (CIT) N/A $1316 | 10.75% | 2.26% | 5.23% N/A N/A 892% | 10/19/2020 | 0.29% $2.90 0.00% $2.90

NYSDCB Equity Index Unitized Account (CIT)** | N/A $22.0891 | 11.69% 26.29% | 1001% | 15.72% | 12.07% 13.01% 112007 0.0060% $0.06 0.00% $0.06
S&P 500 Index 11.69% 26.29% | 10.00% | 15.69% | 12.03%
T. Rowe Price Blue Chip Growth Trust - Class T7.(CIT) | N/A $72.3 | 14.02% | 49.95% | 306% | 13.97% | 12.81% | 14.89% | 9/30/2009 | 0.33% $3.30 0.00% $3.30
X;Eflj‘:lrgum')”“” Fund -AdmialShares | vounx | g15635 | og% | 2818% | 988% | wiew | more | mom | wiaoor | ozm | s30 | oo | $300
Russell 1000 Growth Index 1416% | 42.68% | 8.86% | 1950% | 14.86%

Although gathered from reliable sources, data accuracy and completeness cannot he guaranteed. Continued on back
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Boston Partners Large-Cap Value Equity Fund D~ | N/A $34.82 8.81% 14.01% | 1251% | 1245% | 9.08% | 12.25% N/2010 0.42% $4.20 0.00% $4.20
T. Rowe Price Equity Income Trust (CIT)*™** N/A $3656 | 1059% | 10.05% | 1041% | 11.64% | 835% 178% 9/8/2006 | 0.33% $3.30 0.00% $3.30
Russell 1000 Value Inclex 950% | M.46% | 886% | 10.91% | 8.40%

NYSDCB Russell 2500 Inclex Unitized Account (T | N/A $17.3040 | 341% | 162% | 434% | T.74% | 8.47% 8.83% 11201 | 0.0164% $016 0.00% $016

Vanguard Strategic Equity Fund Investor
Shares (Mutual Fund)

Russell 2500 Index 1335% | 1742% | 4.24% | 1.67% | 836%

VSEQX $3436 | 1349% | 1921% | T.22% | 1397% | 980% | 1057% | 8/1419% | 017% $1.70 0.00% $1.70

T. Rowe Price Integrated US Small-Cap
Growth Equity Fund | Class (Mutual Fund)

Russell 2000 Growth Index 1275% | 18.66% | -350% | 9.22% | T716%

TOAIX $4137 | 2% | 235% | 167% | T61% | 914% 8.07% 6/30/1997 | 0.66% $6.60 0.00% $6.60

Delaware Small-Cap Value Fund- Institutional
(Mutual Fund)

Russell 2000 Value Index 15.26% | 1465% | 794% | 10.00% | 6.76%

DEVIX $69.97 | 165% | 950% | 887% | 1031% | 7.00% 9.98% 1/9/1992 | 0.86% $8.60 0.25% $610

International Equity Fund - Active Portfolio

0 0/ 0 0, 0 0, 0, 0,
(Custom Fund) N/A $155724 | 10.23% | 18.22% | 336% | 897% | 534% 2.1% 6/11/2007 0.41% $410 0.00% $410

Fidelity Global ex US Index Fund FSGGX $14.08 | 998% | 1559% | 163% | TN% | 3.85% 5.26% 9/8/20m | 0.05% $0.55 0.00% $0.55

Fidelity International Capital Appreciation K6 Fund | FAPCX $1530 | 1538% | 2154% | 191% | 1.66% N/A 8.62% 52512017 | 0.65% $6.50 0.00% $6.50
Morgan Stanley EAFE Index 10.42% | 18.24% | 4.02% | 816% | 4.28%

MSIF Emerging Markets Portfolio - Class IS

0/ 0y - 0 0 0, 0y 0 0/
(Mutual Fund) MMMPX $19.93 9.19% 1218% | -4.46% | 3.66% | 2.06% 218% 9/13/2003 | 0.95% $9.50 0.00% $9.50

Morgan Stanley EMF Index 186% 9.85% -5.08% | 3.69% | 2.66%
! Based on the return of the first day of the quarter, the annualized blended interest rate # Returns shown for periods prior to the Fund’s Inception are those of the Russell
on the Stable Income Fund is estimated at 2.54% net of fees, for the period January 1, 2024 2500 Index Fund F net of the Fund’s investment management fee.

through March 31, 2024. ) ) . )
**Returns shown for periods prior to the Fund’s Inception are those of the Equity Index Fund F net

The actual interest rate will vary depending on a number of factors and is not guaranteed. of the Fund’s investment management fee.

Investments in the Stable Income Fund are not guaranteed by the investment manager, the

New York State Deferred Compensation Board, the plan trustee, the plan fiduciaries or the plan ***Net of fees performance for periods prior to inception of this class was calculated using the
recordkeeper, are not insured by the Federal Deposit Insurance Corporation (FDIC) or any other historical gross returns of the Trust and then deducting the applicable fee.

agency of the U.S. government, and are subject to investment risk, including loss of principal. ) . . .
gency g ) g prinap ***These options should be considered supporting funds and not part of the core lineup.

2Bond funds have the same interest rate, inflation and credit risks that are associated with Because of the diversity of the funds, a benchmark is not provided in this category.

the underlying bonds owned by the fund.
Shares of any investment fund available under the Plan are not guaranteed or insured

by the federal government, New York State, or any other employer maintaining the
Plan. The annual administrative fee is a combination of a $20 fixed fee and an asset-
based fee (currently 3.25 basis points) levied in two installments each April and October.
The asset-hased fee is not levied on accounts helow $20,000 or on account assets that
exceed $200,000. Also, the timing of your contributions and other transactions under
the Plan can result in returns greater than or less than these illustrated returns.

3 Retirement Date trusts, also known as target date options, are asset allocation trusts that
are based on a targeted date as to when an investor plans to begin to withdraw money.
These trusts use a strategy that reallocates equity exposure to a higher percentage of fixed
investments over time. As a result, the trusts become more conservative over time as you
approach retirement. It’s important to remember that no strategy can assure a profit or prevent
aloss in a declining market. The principal value of the trust(s) is not guaranteed at any time,
including at the target date. There is no guarantee that Retirement Date trusts will provide

enough income for retirement. Prospectuses and fact sheets are available at www.nysdcp.com or upon request at
“Small cap stocks have higher risks than stocks of larger, more established companies and have 1-800-422-8463. If you decide to direct investment of your contributions to any fund
significant short-term price volatlity. in the future, please read each prospectus carefully for more information, including
* International investing involves additional risks, including: currency fluctuations, political investment objectives, management fees, and other charges and expenses.

instability and foreign regulations.
y onreg Some mutual funds may impose a short term trade fee. Some funds may be subject

® Collective Investment Trusts (CITs) and Custom Funds do not have a ticker symbol. Information to a trade restriction policy. Please read the underlying prospectuses carefully.
on these options can be found within the Fact Sheets on the Plan’s Website at www.nysdcp.com
or by calling the HELPLINE. This investment performance report gives information which is intended to help participants

understand what investment alternatives are available to them under the Plan. If you need
tax or legal advice, please ask your certified public accountant or lawyer. While we are
“Returns shown for periods prior to the Fund’s Inception are those of the US. pleased to help keep you up-to-date on your retirement account, nothing in this investment
Debt Index Fund F net of the Fund’s investment management fee. performance report can change the terms of the Plan or any investment contract.

"Mutual fund reimbursements are contractual.
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