PORTFOLIO / SECURITY

PORTFOLIO: NIAGARA TAX EXEMPT

MUNICIPAL (Variable Weekly Reset)

60636WGB5 MO ST HWY & TRANS

20774HB29 CT STHLTH & EDL

64966CLY5 NEW YORK, NY

Subtotal: MUNICIPAL (Variable Weekly Reset)

Subtotal: PORTFOLIO: NIAGARA TAX EXEMPT

PORTFOLIO: NIAGARA TAXABLE

FEDERAL HOME LOAN

313385GU4 DISCOUNT NOTE
Subtotal: FEDERAL HOME LOAN
MUNICIPAL

650035XJ2 NYSDev Con't Call
Subtotal: MUNICIPAL

Subtotal: PORTFOLIO: NIAGARA TAXABLE

PORTFOLIO: NOTE DEBT RESERVE

MUNICIPAL

20281PBK7 PA Common Wealth
57582PTY6 MASS TRANS
Subtotal: MUNICIPAL

FEDERAL HOME LOAN

3133XHXW7 FEDERAL HOME LOAN
313374CH1 FEDERAL HOME LOAN

Subtotal: FEDERAL HOME LOAN

SECURITY DESCRIPTION

NEW YORK POWER AUTHORITY

INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE

HOLDINGS AS OF: 12/31/12

COUPON

PAR AMOUNT MATURITY DATE RATE

4,700,000.00 5/1/2015 0.110
900,000.00 7/1/2029 0.110
5,200,000.00 8/1/2031 0.120

10,800,000.00

10,800,000.00

4,500,000.00 6/12/2013
4,500,000.00

2,500,000.00 3/15/2013 0.500
2,500,000.00

7,000,000.00

6,130,000.00 6/1/2013 4.410
4,155,000.00 711/2015 3.250
10,285,000.00

4,695,000.00 11/27/2013 4.875
3,895,000.00 10/17/2014 1.000
8,590,000.00

YIELD TO

MATURITY PRINCIPAL COST
0.110 4,700,000.00
0.110 900,000.00
0.160 5,200,000.00
0.134 10,800,000.00
0.134 10,800,000.00
0.112 4,497,580.00
0.112 4,497,580.00
0.500 2,500,000.00
0.500 2,500,000.00
0.250 6,997,580.00
4.192 6,191,054.80
0.730 4,503,396.75
2.793 10,694,451.55
4.050 4,884,584.10
1.031 3,891,105.00
2.681 8,775,689.10

"Section IV"
March 21,2013

INTEREST

PURCHASED

0.00
0.00
0.00

TOTAL COST

4,700,000.00
900,000.00
5,200,000.00

10,800,000.00
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0.00
0.00

0.00
0.00

10,800,000.00

4,497,580.00

4,497,580.00

2,500.000.00

2,500,000.00

6,997,580.00

6,191,054.80
4,503,396.75

10,694,451.55

4,884,584.10
3,891,105.00

8,775,689.10



PORTFOLIO / SECURITY

FREDDIE MAC

3137EADD8

Subtotal:

SECURITY DESCRIPTION

FREDDIE MAC

FREDDIE MAC

Subtotal: PORTFOLIO: NOTE DEBT RESERVE

PORTFOLIO: OPERATING LINKED DEPOSIT PROGRAM

CERTIFICATES OF DEPOSIT

M & T TRUST CO.

M & T TRUST CO.

M & T TRUST CO.

M & T TRUST CO.

The Bank of Castile

M & T TRUST CO.

M & T TRUST CO.

HSBC

M & T TRUST CO.

M & T TRUST CO.
LYONS NATIONAL BANK
STEUBEN TRUST COMPANY
HSBC

HSBC

ALLIANCE BANK

M & T TRUST CO.

HSBC

HSBC

GENESEE REGIONAL BANK
EVANS BANK, N.A.
TIOGA STATE BANK

M & T TRUST CO.

M & T TRUST CO.

NBT BANK, N.A.

FIRST NIAGARA BANK
M & T TRUST CO.
Chemung Canal Trust Company
ALLIANCE BANK N.A.

M & T TRUST CO.

M & T TRUST CO.

FIRST NIAGARA BANK
M & T TRUST CO.

M & T TRUST CO.

M & T TRUST CO.

FIVE STAR BANK

PAR AMOUNT

505,000.00

505,000.00

19,380,000.00

51,000.00
187,000.00
33,000.00
65,000.00
88,891.00
105,000.00
199,000.00
44,000.00
34,000.00
130,000.00
89,900.00
104,000.00
5,000.00
23,000.00
66,209.00
108,300.00
204,000.00
56,000.00
110,000.00
36,000.00
117,613.00
20,000.00
49,000.00
50,000.00
29,151.00
90,000.00
88,140.00
15,697.00
29,000.00
51,000.00
172,500.00
85,000.00
82,000.00
166,000.00
63,569.00

NEW YORK POWER AUTHORITY
INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE
HOLDINGS AS OF: 12/31/12

MATURITY DATE

4/17/2015

1/10/2013
1/10/2013
1/10/2013
1/16/2013
1/16/2013
2/7/2013
2/7/2013
2/8/2013
2/22/2013
2/26/2013
3/5/2013
3/8/2013
3/29/2013
4/5/2013
4/23/2013
4/26/2013
5/9/2013
5/10/2013
5/10/2013
5/23/2013
6/13/2013
6/14/2013
7/10/2013
7/10/2013
7/19/2013
8/9/2013
8/28/2013
8/28/2013
9/6/2013
9/6/2013
9/12/2013
9/18/2013
9/18/2013
9/25/2013
10/11/2013

COUPON
RATE

0.500

0.300

0.212

0.230
0.098

0.737

0.030

YIELD TO
MATURITY PRINCIPAL COST
0.598 503,454.70
0.598 503,454.70
2.686 19,973,595.35
0.304 51,000.00
0.000 187,000.00
0.215 33,000.00
0.000 65,000.00
0.000 88,891.00
0.233 105,000.00
0.099 199,000.00
0.000 44,000.00
0.000 34,000.00
0.000 130,000.00
0.000 89,900.00
0.000 104,000.00
0.000 5,000.00
0.000 23,000.00
0.000 66,209.00
0.000 108,300.00
0.000 204,000.00
0.000 56,000.00
0.000 110,000.00
0.000 36,000.00
0.000 117,613.00
0.747 20,000.00
0.000 49,000.00
0.000 50,000.00
0.000 29,151.00
0.000 90,000.00
0.000 88,140.00
0.000 15,697.00
0.000 29,000.00
0.000 51,000.00
0.000 172,500.00
0.000 85,000.00
0.000 82,000.00
0.000 166,000.00
0.030 63,569.00

"Section IV"
March 21,2013

INTEREST

PURCHASED

TOTAL COST

503,454.70

503,454.70

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

19,973,595.35

51,000.00
187,000.00
33,000.00
65,000.00
88,891.00
105,000.00
199,000.00
44,000.00
34,000.00
130,000.00
89,900.00
104,000.00
5,000.00
23,000.00
66,209.00
108,300.00
204,000.00
56,000.00
110,000.00
36,000.00
117,613.00
20,000.00
49,000.00
50,000.00
29,151.00
90,000.00
88,140.00
15,697.00
29,000.00
51,000.00
172,500.00
85,000.00
82,000.00
166,000.00
63,569.00



PORTFOLIO / SECURITY SECURITY DESCRIPTION
NBT BANK, N.A.

M & T TRUST CO.

HSBC

FIRST NIAGARA BANK
LYONS NATIONAL BANK

M & T TRUST CO.
ALLIANGCE BANK N.A.
ALLIANCE BANK N.A.

M & T TRUST CO.

M & T TRUST CO.
GENESEE REGIONAL BANK

Subtotal: CERTIFICATES OF DEPOSIT
Subtotal: PORTFOLIO: OPERATING LINKED DEPOSIT PROGRAM

PORTFOLIO: OPERATING WESTERN NY ECONOMIC DEVELOPMENT FUND

FEDERAL HOME LOAN

313385HL3 DISCOUNT NOTE
Subtotal: FEDERAL HOME LOAN
TREASURY

9127956W6 TREASURY BILL
Subtotal: TREASURY

Subtotal: PORTFOLIO: OPERATING WESTERN NY ECONOMIC DEVELOPMENT FUND

PORTFOLIO: OPERATING STATE PARKS GREENWAY FUND

FREDDIE MAC
313397GZ8 DISCOUNT NOTE
Subtotal: FREDDIE MAC

Subtotal: PORTFOLIO: OPERATING STATE PARKS GREENWAY FUND

NEW YORK POWER AUTHORITY

INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE

HOLDINGS AS OF: 12/31/12

COUPON
PAR AMOUNT MATURITY DATE RATE
80,961.00 10/16/2013
36,000.00 11/1/2013 0.311
86,530.00 11/6/2013
104,619.00 11/6/2013
66,159.00 11/21/2013
22,000.00 11/29/2013
177,057.00 12/4/2013
72,979.00 12/4/2013
37,000.00 12/4/2013
16,000.00 12/12/2013
203,266.00 12/13/2013
3,750,541.00
3,750,541.00
15,420,000.00 6/28/2013
15,420,000.00
2,704,000.00 6/27/2013
2,704,000.00
18,124,000.00
24,997,000.00 6/17/2013
24,997,000.00
24,997,000.00

YIELD TO
MATURITY PRINCIPAL COST
0.000 80,961.00
0.315 36,000.00
0.000 86,530.00
0.000 104,619.00
0.000 66,159.00
0.000 22,000.00
0.000 177,057.00
0.000 72,979.00
0.000 37,000.00
0.000 16,000.00
0.000 203,266.00
0.025 3,750,541.00
0.025 3,750,541.00
0.223 15,385,699.07
0.223 15,385,699.07
0.162 2,700,971.52
0.162 2,700,971.52
0.214 18,086,670.59
0.112 24,983,175.27
0.112 24,983,175.27
0.112 24,983,175.27

"Section IV"
March 21,2013

INTEREST

PURCHASED

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
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TOTAL COST

80,961.00
36,000.00
86,530.00
104,619.00
66,159.00
22,000.00
177,057.00
72,979.00
37,000.00
16,000.00
203,266.00

3,750,541.00

3,750,541.00

15,385,699.07

15,385,699.07

2,700,971.52

2,700,971.52

18,086,670.59

24,983,175.27

24,983,175.27

24,983,175.27



NEW YORK POWER AUTHORITY
INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE
HOLDINGS AS OF: 12/31/12

COUPON YIELD TO
PORTFOLIO / SECURITY SECURITY DESCRIPTION PAR AMOUNT MATURITY DATE RATE MATURITY PRINCIPAL COST

PORTFOLIO: OPERATING FUND

FEDERAL FARM CREDIT

31331GTJ8 FEDERAL FARM CREDIT 15,000,000.00 4/17/2014 2.625 3.002 14,744,700.00
31331KNLO FEDERAL FARM CREDIT 11,000,000.00 6/10/2015 1.3756 1.361 11,005,830.00
31331J281 FEDERAL FARM CREDIT 10,000,000.00 11/16/2015 1.500 2.260 9,650,800.00
31331X3J9 FEDERAL FARM CREDIT 17,000,000.00 9/13/2016 5.125 4.308 17,987,510.00
31331YSH4 FEDERAL FARM CREDIT 22,625,000.00 1/5/2017 4.250 4.198 22,712,490.00
31331YE97 FEDERAL FARM CREDIT 5,000,000.00 4/17/2017 4.250 4.671 4,848,150.00
Subtotal: FEDERAL FARM CREDIT 80,625,000.00 3.401 80,949,480.00

FEDERAL HOME LOAN

3133XQ2D3 FEDERAL HOME LOAN 10,000,000.00 3/8/2013 3.875 3.555 10,145,400.00
3133XYHDO FEDERAL HOME LOAN 20,000,000.00 6/14/2013 1.625 0.949 20,380,000.00
3133XUPZ0 FEDERAL HOME LOAN 20,000,000.00 9/13/2013 2.625 2.180 20,327,400.00
3133XS3V8 FEDERAL HOME LOAN 30,000,000.00 9/27/2013 4.110 2.635 31,829,700.00
3133XSAE8 FEDERAL HOME LOAN 8,000,000.00 10/18/2013 3.625 2.720 8,288,880.00
3133XY6S9 FEDERAL HOME LOAN 6,130,000.00 10/29/2013 2.000 2.080 6,113,510.30
3133XWKV0 FEDERAL HOME LOAN 18,000,000.00 3/14/2014 2375 1.348 18,535,740.00
313373JR4 FEDERAL HOME LOAN 10,000,000.00 5/28/2014 1.3756 0.627 10,193,000.00
313371WB8 FEDERAL HOME LOAN 10,000,000.00 7/24/2014 1.150 1.346 9,930,800.00
313371AF3 FEDERAL HOME LOAN 25,000,000.00 11/5/2014 1.290 1.291 24,998,750.00
313372ZR8 FEDERAL HOME LOAN 20,000,000.00 3/16/2015 1.800 1.945 19,890,000.00
3133XWNB1 FEDERAL HOME LOAN 10,000,000.00 6/12/2015 2.875 0.398 10,667,230.00
313379KX6 FEDERAL HOME LOAN 20,000,000.00 8/18/2015 0.590 0.590 20,000,000.00
313373SZ6 FEDERAL HOME LOAN 20,000,000.00 6/10/2016 2.125 0.782 21,058,000.00
313379AF6 FEDERAL HOME LOAN 15,000,000.00 7/15/2016 1.000 0.831 15,105,000.00
Subtotal: FEDERAL HOME LOAN 242,130,000.00 1.531 247,463,410.30
FANNIE MAE

3135G0AK9 FANNIE MAE 20,000,000.00 2/26/2013 0.750 0.319 20,120,000.00
31398AJ94 FANNIE MAE 15,000,000.00 5/7/2013 1.750 1.816 14,970,300.00
3135G0BR3 FANNIE MAE 11,000,000.00 8/9/2013 0.500 0.629 10,970,300.00
31398AX31 FANNIE MAE 10,000,000.00 8/20/2013 1.250 1.117 10,040,000.00
31398A6D9 FANNIE MAE 20,000,000.00 11/18/2013 0.800 0.430 20,161,400.00
31398AXJ6 FANNIE MAE 15,000,000.00 5/15/2014 2.500 2.882 14,736,750.00
3135G0BJ1 FANNIE MAE 25,000,000.00 6/27/2014 1.125 1171 24,965,000.00
3135G0BY8 FANNIE MAE 20,000,000.00 8/28/2014 0.875 0.518 20,211,800.00
31398AYY2 FANNIE MAE 20,000,000.00 9/16/2014 3.000 2.548 20,372,800.00
3136FM6Z2 FANNIE MAE STEP CALLABLE 5/13/13 20,000,000.00 5/13/2015 1.375 1.377 20,000,000.00

3135G0KM4 FANNIE MAE 20,000,000.00 5/27/2015 0.500 0.527 19,984,000.00

"Section IV"
March 21,2013

INTEREST

PURCHASED

0.00
0.00
0.00
0.00
0.00
0.00

0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

TOTAL COST

14,744,700.00
11,005,830.00

9,650,800.00
17,987,510.00
22,712,490.00

4,848,150.00

80,949,480.00

10,145,400.00
20,380,000.00
20,327,400.00
31,829,700.00

8,288,880.00

6,113,510.30
18,535,740.00
10,193,000.00

9,930,800.00
24,998,750.00
19,890,000.00
10,667,230.00
20,000,000.00
21,058,000.00

15,105,000.00

247,463,410.30

20,120,000.00
14,970,300.00
10,970,300.00
10,040,000.00
20,161,400.00
14,736,750.00
24,965,000.00
20,211,800.00
20,372,800.00
20,000,000.00
19,984,000.00



NEW YORK POWER AUTHORITY "Section IV"
INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE March 21,2013
HOLDINGS AS OF: 12/31/12

COUPON  YIELD TO INTEREST
PORTFOLIO / SECURITY SECURITY DESCRIPTION PAR AMOUNT MATURITY DATE ~ RATE MATURITY  PRINCIPAL COST  PURCHASED TOTAL COST
31398AU34 FANNIE MAE 25,000,000.00 7/28/2015  2.375 2.091 25,304,500.00 0.00 25,304,500.00
31398A4M1 FANNIE MAE 60,000,000.00 10/26/2015  1.625 1.861 59,273,350.00 0.00 59,273,350.00
3136G0L74 FANNIE MAE 16,085,000.00 1/5/2016  0.500 0.453 16,109,545.71 446.81 16,109,992.52
3135G0AL7 FANNIE MAE 20,000,000.00 3/15/2016  2.250 1.334 20,784,000.00 0.00 20,784,000.00
3135G0BA0 FANNIE MAE 10,000,000.00 4/11/2016 2375 1.132 10,547,400.00 0.00 10,547,400.00
3135GOCM3 FANNIE MAE 35,000,000.00 9/28/2016  1.250 1.278 34,953,850.00 0.00 34,953,850.00
3135GOES8 FANNIE MAE 50,000,000.00 11/15/2016  1.375 1.307 50,161,000.00 0.00 50,161,000.00
3135G0JA2 FANNIE MAE 25,000,000.00 427/2017 1125 0.869 25,287,500.00 0.00 25,287,500.00
31359MEL3 FANNIE MAE 10,000,000.00 6/1/2017 0.841 9,620,060.00 0.00 9,620,060.00
3135GOMZ3 FANNIE MAE 25,000,000.00 8/28/2017  0.875 0918 24,946,500.00 0.00 24,946,500.00
3135G0PQO FANNIE MAE 25,000,000.00 10/26/2017  0.875 0.804 25,083,750.00 37.065.97 25,120,815.97
Subtotal: FANNIE MAE 497,085,000.00 1.257 498,603,805.71 37,512.78 498,641,318.49

FREDDIE MAC

3137EACJ6 FREDDIE MAC 15,000,000.00 4/15/2013  1.625 0.427 15,307,500.00 0.00 15,307,500.00
313397FN6 DISCOUNT NOTE 100,000.00 5/13/2013 0.167 99,917.04 0.00 99,917.04
3137EABX6 FREDDIE MAC 20,000,000.00 1/7/2014 2500 1.292 20,655,900.00 0.00 20,655,900.00
3128X9C73 FREDDIE MAC 20,000,000.00 2/19/2014 2175 1.139 20,702,200.00 0.00 20,702,200.00
3137EACHO FREDDIE MAC 15,000,000.00 2/9/2015  2.875 1.887 15,570,600.00 0.00 15,570,600.00
3137EADDS FREDDIE MAC 20,000,000.00 4/17/2015  0.500 0.702 19,876,800.00 0.00 19,876,800.00
3137EACM9 FREDDIE MAC 20,000,000.00 9/10/2015  1.750 1.433 20,253,000.00 0.00 20,253,000.00
3137EACT4 FREDDIE MAC 20,000,000.00 5/27/2016  2.500 1.176 21,197,400.00 0.00 21,197,400.00
3137EACW7 FREDDIE MAC 20,000,000.00 8/25/2016  2.000 1.048 20,817,000.00 0.00 20,817,000.00
3137EADCO FREDDIE MAC 20,000,000.00 3/8/2017  1.000 1.101 19,901,400.00 0.00 19,901,400.00
3137EADF3 FREDDIE MAC 30,000,000.00 5/12/2017  1.250 0.747 30,708,900.00 0.00 30,708,900.00
3137EADH9 FREDDIE MAC 15,000,000.00 6/29/2017  1.000 0.801 15,141,000.00 0.00 15,141,000.00
3137EADJ5 FREDDIE MAC 25,000,000.00 7/28/2017  1.000 0.803 25,235,250.00 53,472.22 25,288,722.22
3137EADLO FREDDIE MAC 15,000,000.00 9/29/2017  1.000 0.832 15,125,055.00 0.00 15,125,055.00
3134G3G38 FREDDIE MAC 25,000,000.00 1115/2017  2.000 0.895 26,418,750.00 0.00 26,418,750.00
Subtotal: FREDDIE MAC 280,100,000.00 1.006 287,005,672.04 53,472.22 287,059,144.26
MUNICIPAL

63968AQES NEBRASKA PUB PWR 3,135,000.00 11/2013  4.135 4135 3,135,000.00 0.00 3,135,000.00
958697HM9 WEST MINN MUN PWR AGY 3,000,000.00 11/2018  2.190 2.189 3,000,000.00 0.00 3,000,000.00
649902222 NYS DORM PIT 3,000,000.00 3/15/2013  1.534 1.534 3,000,000.00 0.00 3,000,000.00
649870JP8 NYS FIN AGY 1,000,000.00 9/15/2013  4.810 4812 1,000,000.00 0.00 1,000,000.00
977100AT3 WISCONSIN STATE 4,130,000.00 5/1/2014 4319 4.457 4,099,768.40 0.00 4,099,768.40
163103RJ5 CHELAN CNTY WASH PUB DIST 2,500,000.00 7/1/2014  4.980 4415 2,577,050.00 0.00 2,577,050.00
649870JQ6 NYS FIN AGY 2,000,000.00 9/15/2014  4.970 4.971 2,000,000.00 0.00 2,000,000.00
6055803G2 MISSISSIPPI BOND 3,465,000.00 10/1/2014  5.250 4510 3,598,402.50 0.00 3,598,402.50
649902NP4 NYS DORM PIT 3,000,000.00 12/15/2014 4811 4812 3,000,000.00 0.00 3,000,000.00
73358TR78 PORT AUTH NY AND NJ 5,000,000.00 9/15/2015  4.500 4716 4,932,750.00 0.00 4,932,750.00
6055803H0 MISSISSIPPI BOND 4,535,000.00 10/1/2015  5.250 4.660 4,693,180.80 0.00 4,693,180.80

64966JAW6 NYC GO 3,000,000.00 12/1/2015 3.170 1.500 3,192,210.00 0.00 3,192,210.00



NEW YORK POWER AUTHORITY
INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE
HOLDINGS AS OF: 12/31/12

"Section IV"
March 21,2013

COUPON YIELD TO INTEREST
PORTFOLIO / SECURITY SECURITY DESCRIPTION PAR AMOUNT MATURITY DATE RATE MATURITY PRINCIPAL COST PURCHASED TOTAL COST
57563EAF5 MASS TRANS 3,500,000.00 1/1/2016 2.058 2.058 3,500,000.00 0.00 3,500,000.00
20772GE20 CT ST GEN OBLIG 10,000,000.00 3/15/2016 4.550 4.550 10,000,000.00 0.00 10,000,000.00
73358TR86 PORT AUTH NY/ NJ 2,900,000.00 9/15/2016 4.750 5.140 2,824,165.00 0.00 2,824,165.00
64971QQV8 NYC TFA 3,950,000.00 11/1/2016 1.550 1.616 3,937,597.00 0.00 3,937,597.00
387892UX8 GRANT CITY WASH PUB UTIL 2,895,000.00 1/1/2017 5.150 4.736 2,942,767.50 0.00 2,942,767.50
631663MZ1 NASSAU COUNTY NY INTERIM FIN AUTH 8,311,000.00 11/15/2017 1.454 1.454 8,311,000.00 0.00 8,311,000.00
Subtotal: MUNICIPAL 69,321,000.00 3.569 69,743,891.20 0.00 69,743,891.20
FREDDIE MAC (Mortgage)
31393VUG4 FHR 2639 JE 2,013,399.48 1/15/2032 5.000 5.128 1,991,403.35 0.00 1,991,403.35
31394TNQ4 FHR 2762 LG 12,972,958.37 9/15/2032 5.000 5.239 12,636,472.26 0.00 12,636,472.26
Subtotal: FREDDIE MAC (Mortgage) 14,986,357.85 5.224 14,627,875.61 0.00 14,627,875.61
FANNIE MAE (Mortgage)
31393C4K6 FHR 2003-66 KA 1,599,410.48 1/25/2033 3.500 3.501 1,607,407.53 0.00 1,607,407.53
Subtotal: FANNIE MAE (Mortgage) 1,599,410.48 3.501 1,607,407.53 0.00 1,607,407.53
GINNIE MAE (Mortgage)
36225BM21 GNMA POOL #781277 461,557.57 12/15/2028 7.000 6.757 475,260.06 0.00 475,260.06
38375KQM7 GNMA POOL 2007-35 15,000,000.00 8/20/2036 6.000 6.083 14,953,125.00 0.00 14,953,125.00
Subtotal: GINNIE MAE (Mortgage) 15,461,557.57 6.103 15,428,385.06 0.00 15,428,385.06
PROJECT LOAN (Mortgage)
159996VD6 PROJ LN-REILLY #46 8,962.05 12/1/2018 6.860 6.950 8,928.44 0.00 8,928.44
158995MV9 PROJ LN-USGI 2028 118,634.54 6/1/2015 6.930 6.596 122,341.87 0.00 122,341.87
31342*E99 PL HS 10806 MORISANIA 1,024,178.42 4/1/2020 8.950 9.074 1,024,178.42 0.00 1,024,178.42
Subtotal: PROJECT LOAN (Mortgage) 1,151,775.01 8.802 1,155,448.73 0.00 1,155,448.73
REPURCHASE AGREEMENT
REPO O/N 50,000,000.00 1/2/2013 0.150 0.152 50,000,000.00 0.00 50,000,000.00

Subtotal: REPURCHASE AGREEMENT 50,000,000.00 0.152 50,000,000.00 0.00 50,000,000.00

Subtotal: PORTFOLIO: OPERATING FUND 1,252,460,100.91 1.564 1,266,585,376.18 90,985.00 1,266,676,361.18




PORTFOLIO / SECURITY SECURITY DESCRIPTION

PORTFOLIO: ST LAWRENCE SPEC

FREDDIE MAC
313397CC3 FREDDIE MAC
Subtotal: FREDDIE MAC

Subtotal: PORTFOLIO: ST. LAWRENCE SPEC

PORTFOLIO: ST. LAWRENCE CONSTRUCTION

FEDERAL FARM CREDIT

31331X3G5 FEDERAL FARM CREDIT
31331YHL7 FEDERAL FARM CREDIT
Subtotal: FEDERAL FARM CREDIT
FANNIE MAE

31398A4S8 FNMA

Subtotal: FANNIE MAE
MUNICIPAL

650035JF6 NYSDev CONTINUOUS CALLABLE
Subtotal: MUNICIPAL

TREAURY

912795295 TREASURY BILL
Subtotal: TREASURY

Subtotal: PORTFOLIO: ST. LAWRENCE CONSTRUCTION

GRAND TOTAL

PAR AMOUNT

3,770,000.00

3,770,000.00

5,500,000.00

6,500,000.00

12,000,000.00

6,000,000.00

6,000,000.00

3,450,000.00

3,450,000.00

14,800,000.00

1,376,531,641.91

NEW YORK POWER AUTHORITY
INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE
HOLDINGS AS OF: 12/31/12

MATURITY DATE

2/20/2013

3,770,000.00

9/13/2013
12/16/2013

10/22/2013

12/15/2013

4/11/2013

14,800,000.00

36,250,000.00

COUPON

RATE

4.950
4.150

1.050

4.358

YIELD TO

MATURITY PRINCIPAL COST
0.183 3,763,704.10
0.183 3,763,704.10
0.183 3,763,704.10
4.654 5,581,950.00
4.138 6,504,095.00
4.374 12,086,045.00
1.229 5,970,000.00
1.229 5,970,000.00
4.359 3,450,000.00
4.359 3,450,000.00
0.147 14,789,508.43
0.147 14,789,508.43
2.126 36,295,553.43
1.551 1,391,236,195.92

"Section IV"
March 21,2013

INTEREST
PURCHASED TOTAL COST
0.00 3,763,704.10
0.00 3,763,704.10
0.00 3,763,704.10
0.00 5,581,950.00
0.00 6,504,095.00
0.00 12,086,045.00
0.00 5,970,000.00
0.00 5,970,000.00
0.00 3,450,000.00
0.00 3,450,000.00
0.00 14,789,508.43
0.00 14,789,508.43
0.00 36,295,553.43

90,985.00 1,391,327,180.92



