PORTFOLIO / SECURITY SECURITY DESCRIPTION

PORTFOLIO: ENERGY SERVICES

FEDERAL HOME LOAN

313384BL2 DISCOUNT NOTE
313384DK2 DISCOUNT NOTE
Subtotal: FEDERAL HOME LOAN

Subtotal: PORTFOLIO: ENERGY SERVICES

PORTFOLIO: ENERGY SERVICES CUSTOMER REPAYMENTS

FEDERAL HOME LOAN

313384DK2 DISCOUNT NOTE

Subtotal: FEDERAL HOME LOAN

Subtotal: PORTFOLIO: ENERGY SERVICES CUSTOMER REPAYMENTS

PORTFOLIO: NIAGARA TAX EXEMPT

Municipal

60636WGB5 MO ST HWY & TRANS
5446522Q2 LA WASTEWTR REV
20774HB29 CT ST HLTH & EDL
442435XQ1 HOUSTON TX UTIL SYS REV
651785AR8 NWPRT BEACH CA REV
Subtotal: Municipal

Subtotal: PORTFOLIO: NIAGARA TAX EXEMPT

PORTFOLIO: NIAGARA TAXABLE

FANNIE MAE

NEW YORK POWER AUTHORITY
INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE
HOLDINGS AS OF: 12/31/10

Exhibit "A - Section IV"

March 29, 2011
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COUPON YIELD TO INTEREST
PAR AMOUNT MATURITY DATE RATE MATURITY PRINCIPAL COST PURCHASED TOTAL COST
4,000,000.00 2/4/2011 0.162 3,998,382.22 0.00 3,998,382.22
8,000,000.00 3/23/2011 0.139 7,997,286.11 0.00 7,997,286.11
12,000,000.00 0.147 11,995,668.33 0.00 11,995,668.33
12,000,000.00 0.147 11,995,668.33 0.00 11,995,668.33
5,033,000.00 3/23/2011 0.150 5,031,144.06 0.00 5,031,144.06
5,033,000.00 0.150 5,031,144.06 0.00 5,031,144.06
5,033,000.00 0.150 5,031,144.06 0.00 5,031,144.06
5,900,000.00 5/1/2015 0.290 0.290 5,900,000.00 0.00 5,900,000.00
15,000,000.00 6/1/2028 0.280 0.201 15,000,000.00 197.26 15,000,197.26
3,100,000.00 7/1/2029 0.250 0.250 3,100,000.00 0.00 3,100,000.00
4,000,000.00 5/15/2034 0.350 0.350 4,000,000.00 0.00 4,000,000.00
4,225,000.00 12/1/2040 0.300 0.300 4,225,000.00 403.46 4,225,403.46
32,225,000.00 0.253 32,225,000.00 600.72 32,225,600.72
32,225,000.00 0.253 32,225,000.00 600.72 32,225,600.72



PORTFOLIO / SECURITY

313588EP6
31398A6J6

Subtotal:

Municipal

64985YGL8
64971MM82

Subtotal:

SECURITY DESCRIPTION

DISCOUNT NOTE
FANNIE MAE CALLABLE 6/27/11

FANNIE MAE

NYS ENVIRON FACSCORP
NYCGEN

Municipal

Subtotal: PORTFOLIO: NIAGARA TAXABLE

PORTFOLIO: NOTE DEBT RESERVE

Municipal

20281PBK7

Subtotal:

FEDERAL HOME LOAN

3133XHXW7

Subtotal:

FANNIE MAE

3136FHCFO

Subtotal:

FEDERAL FARM CREDIT

31331JQY2

Subtotal:

PA Common Wealth

Municipal

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FANNIE MAE CALLABLE 2/24/11

FANNIE MAE

FEDERAL FARM CREDIT CALLABLE 6/14/11

FEDERAL FARM CREDIT

NEW YORK POWER AUTHORITY

INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE
HOLDINGS AS OF: 12/31/10

Exhibit "A - Section IV"

March 29, 2011
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TOTAL COST

3,996,208.33

3,779,100.00

7,775,308.33

2,500,000.00

3,987,560.00

6,487,560.00

14,262,868.33

6,191,054.80

6,191,054.80

4,884,584.10

4,884,584.10

5,026,730.50

5,026,730.50

3,893,772.00

COUPON YIELD TO INTEREST
PAR AMOUNT MATURITY DATE RATE MATURITY PRINCIPAL COST PURCHASED

4,000,000.00 4/20/2011 0.198 3,996,208.33 0.00
3,800,000.00 12/27/2012 0.550 0.823 3,779,100.00 0.00
7,800,000.00 0.503 7,775,308.33
2,500,000.00 12/15/2011 3.640 3.640 2,500,000.00 0.00
4,000,000.00 2/1/2012 1.130 1.301 3,987,560.00 0.00
6,500,000.00 2.200 6,487,560.00 0.00

14,300,000.00 1.274 14,262,868.33 0.00
6,130,000.00 6/1/2013 4.410 4.192 6,191,054.80 0.00
6,130,000.00 4.192 6,191,054.80 0.00
4,695,000.00 11/27/2013 4.875 4.050 4,884,584.10 0.00
4,695,000.00 4.050 4,884,584.10 0.00
5,030,000.00 2/24/2012 2.250 2.273 5,026,730.50 0.00
5,030,000.00 2.273 5,026,730.50 0.00
3,886,000.00 6/14/2012 1.110 1.007 3,893,772.00 0.00
3,886,000.00 1.007 3,893,772.00 0.00

3,893,772.00



PORTFOLIO / SECURITY SECURITY DESCRIPTION

Subtotal: PORTFOLIO: NOTE DEBT RESERVE

PORTFOLIO: OPERATING SPENT FUEL

FREDDIE MAC (Mortgage)

31393VUG4 FHR 2639 JE

31394TNQ4 FHR 2762 LG

31393C4K6 FHR 2003-66 KA
31396E3Q7 FHR 3044 AJ

Subtotal: FREDDIE MAC (Mortgage)

FEDERAL FARM CREDIT

31331YSwi1 FEDERAL FARM CREDIT CALLABLE 02/11/11
31331X3J9 FEDERAL FARM CREDIT
31331YSH4 FEDERAL FARM CREDIT
31331YE97 FEDERAL FARM CREDIT
Subtotal: FEDERAL FARM CREDIT

GINNIE MAE (Mortgage)

36202CNG4 GINNIE MAE POOL #G22191
36202CN25 GINNIE MAE POOL #G22209
36202CPF4 GINNIE MAE POOL #G22222
36202CPG2 GINNIE MAE POOL #G22223
36225BM21 GINNIE MAE POOL #781277
38375KQM7 GINNIE MAE POOL 2007-35
36208GX78 GINNIE MAE POOL #GN450802
Subtotal: GINNIE MAE (Mortgage)
Municipal

649902NL3 NYS DORM PIT

977100AT3 WISCONSIN STATE
163103RJ5 CHELAN CNTY WASH PUB DIST
6055803G2 MISSISSIPPI BOND
649902NP4 NYS DORM PIT

73358TR78 PORT AUTH NY AND NJ

NEW YORK POWER AUTHORITY

INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE

HOLDINGS AS OF: 12/31/10

Exhibit "A - Section IV"

March 29, 2011
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COUPON YIELD TO
PARAMOUNT  MATURITY DATE  RATE MATURITY PRINCIPAL COST PURCHASED
19,741,000.00 3.042 19,996,141.40 0.00
10,000,000.00 1/15/2032 5.000 5.128 9,890,751.30 0.00
22,094,762.00 9/15/2032 5.000 5.239 21,521,679.11 0.00
3,602,266.39 1/25/2033 3.500 3.501 3,620,277.72 0.00
1,421,133.85 10/15/2035 5.500 5.601 1,413,473.04 0.00
37,118,162.24 5.054 36,446,181.17 0.00
10,000,000.00 2/11/2015 4.200 4212 9,992,500.00 0.00
17,000,000.00 9/13/2016 5.125 4.308 17,987,510.00 0.00
22,625,000.00 1/5/2017 4.250 4.198 22,712,490.00 0.00
__5,000,000.00 4/17/2017 4.250 4.671 4,848,150.00 0.00
54,625,000.00 4.278 55,540,650.00 0.00
282.21 3/20/2011 6.000 6.891 267.83 0.00
600.29 4/20/2011 6.000 6.962 567.15 0.00
14,087.88 4/20/2011 5.500 6.700 13,101.73 0.00
2,453.02 5/20/2011 6.000 6.908 2,324.66 0.00
600,752.07 12/15/2028 7.000 6.757 618,586.90 0.00
15,000,000.00 8/20/2036 6.000 6.083 14,953,125.00 0.00
17,680,428.74 9/15/2040 6.630 6.562 17,971,415.53 0.00
33,298,604.21 6.350 33,559,388.80 0.00
5,000,000.00 12/15/2011 3.838 3.839 5,000,000.00 0.00
4,130,000.00 5/1/2014 4.319 4.457 4,099,768.40 0.00
2,500,000.00 71112014 4.980 4.415 2,577,050.00 0.00
3,465,000.00 10/1/2014 5.250 4510 3,598,402.50 0.00
3,000,000.00 12/15/2014 4.811 4.812 3,000,000.00 0.00
5,000,000.00 9/15/2015 4.500 4.716 4,932,750.00 0.00

TOTAL COST

19,996,141.40

9,890,751.30
21,521,679.11
3,620,277.72

1,413,473.04

36,446,181.17

9,992,500.00
17,987,510.00
22,712,490.00

4,848,150.00

55,540,650.00

267.83
567.15
13,101.73
2,324.66
618,586.90
14,953,125.00

17,971,415.53

33,559,388.80

5,000,000.00
4,099,768.40
2,577,050.00
3,598,402.50
3,000,000.00
4,932,750.00



PORTFOLIO / SECURITY

6055803H0
20772GE20
73358TR86
387892UX8

Subtotal:

Project Loan (Mortgage)

159996VD6
158995MV9
31342*E99
30299WML7

Subtotal:

SECURITY DESCRIPTION

MISSISSIPPI BOND

CT ST GEN OBLIG

PORT AUTH NY/ NJ

GRANT CITY WASH PUB UTIL

Municipal

PROJ LN-REILLY #46
PROJ LN-USGI 2028

PL HS 10806 MORISANIA
PL CAMERON 1F

Project Loan (Mortgage)

Subtotal: PORTFOLIO: OPERATING SPENT FUEL

PORTFOLIO: OPERATING LINKED DEPOSIT PROGRAM

Certificates of Deposit

M & T TRUST CO.
M & T TRUST CO.
M & T TRUST CO.
M & T TRUST CO.
M & T TRUST CO.
M & T TRUST CO.
M & T TRUST CO.
M & T TRUST CO.
HSBC Bank

M & T TRUST CO.
STEUBEN TRUST COMPANY
HSBC

M & T TRUST CO.
HSBC

HSBC

M & T TRUST CO.
M & T TRUST CO.
M & T TRUST CO.
HSBC

HSBC

NEW YORK POWER AUTHORITY

INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE

HOLDINGS AS OF: 12/31/10

Exhibit "A - Section IV"
March 29, 2011
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COUPON YIELD TO INTEREST
PARAMOUNT  MATURITY DATE  RATE MATURITY PRINCIPAL COST PURCHASED
4,535,000.00 10/1/2015 5.250 4.660 4,693,180.80 0.00
10,000,000.00 3/15/2016 4.550 4.550 10,000,000.00 0.00
2,900,000.00 9/15/2016 4.750 5.140 2,824,165.00 0.00
3,905,000.00 1/1/2017 5.150 4.736 3,969,432.50 0.00
44,435,000.00 4553 44,694,749.20 0.00
15,562.21 7/1/2012 6.860 6.947 15,503.85 0.00
203,135.74 5/1/2015 6.930 6.594 209,483.73 0.00
1,702,984.55 4/1/2020 8.950 9.074 1,702,984.55 0.00
925,644.43 11/1/2021 7.350 9.074 791,571.55 0.00
2,847,326.93 8.885 2,719,543.68 0.00
172,324,093.38 4.993 172,960,512.85 0.00
55,000.00 1/11/2011 0.212 0.215 55,000.00 0.00
260,000.00 1/11/2011 260,000.00 0.00
85,000.00 1/11/2011 0.300 0.304 85,000.00 0.00
28,000.00 1/21/2011 2.876 2.916 28,000.00 0.00
25,000.00 2/4/2011 3.150 3.194 25,000.00 0.00
14,000.00 2/4/2011 3.070 3.113 14,000.00 0.00
174,704.00 2/8/2011 0.230 0.233 174,704.00 0.00
211,250.00 2/8/2011 0.098 0.099 211,250.00 0.00
130,000.00 2/11/2011 130,000.00 0.00
117,000.00 2/25/2011 117,000.00 0.00
119,375.00 3/11/2011 119,375.00 0.00
13,000.00 4/1/2011 13,000.00 0.00
58,000.00 4/1/2011 0.300 0.304 58,000.00 0.00
62,000.00 4/8/2011 62,000.00 0.00
327,830.00 5/10/2011 327,830.00 0.00
10,000.00 5/13/2011 3.180 3.224 10,000.00 0.00
57,000.00 6/15/2011 0.737 0.747 57,000.00 0.00
18,000.00 6/17/2011 1.600 1.622 18,000.00 0.00
52,000.00 7/7/2011 0.550 0.558 52,000.00 0.00
33,000.00 7/7/2011 0.930 0.943 33,000.00 0.00

TOTAL COST

4,693,180.80
10,000,000.00
2,824,165.00

3,969,432.50

44,694,749.20

15,503.85
209,483.73
1,702,984.55
791,571.55

2,719,543.68

172,960,512.85

55,000.00
260,000.00
85,000.00
28,000.00
25,000.00
14,000.00
174,704.00
211,250.00
130,000.00
117,000.00
119,375.00
13,000.00
58,000.00
62,000.00
327,830.00
10,000.00
57,000.00
18,000.00
52,000.00
33,000.00



NEW YORK POWER AUTHORITY Exhibit "A - Section IV"
INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE March 29, 2011
HOLDINGS AS OF: 12/31/10

COUPON YIELD TO INTEREST
PORTFOLIO / SECURITY SECURITY DESCRIPTION PAR AMOUNT MATURITY DATE RATE MATURITY PRINCIPAL COST PURCHASED TOTAL COST
M & T TRUST CO. 234,000.00 7/8/2011 2.360 2.393 234,000.00 0.00 234,000.00
FIRST NIAGARA BANK 103,539.00 7/9/2011 0.300 0.304 103,539.00 0.00 103,539.00
GLENS FALLS NTL BK 38,169.00 7/15/2011 0.680 0.689 38,169.00 0.00 38,169.00
FIRST NIAGARA BANK 53,695.00 7119/2011 53,695.00 0.00 53,695.00
FIVE STAR BANK 37,437.00 8/5/2011 0.710 0.720 37,437.00 0.00 37,437.00
M & T TRUST CO. 44,000.00 8/26/2011 2.940 2.981 44,000.00 0.00 44,000.00
M & T TRUST CO. 80,000.00 9/8/2011 80,000.00 0.00 80,000.00
M & T TRUST CO. 57,000.00 9/8/2011 57,000.00 0.00 57,000.00
M & T TRUST CO. 20,000.00 9/23/2011 3.080 3.123 20,000.00 0.00 20,000.00
FIRST NIAGARA BANK 70,476.00 10/14/2011 0.030 0.030 70,476.00 0.00 70,476.00
ALLIANCE BANK 15,842.00 10/14/2011 1.650 1.673 15,842.00 0.00 15,842.00
M & T TRUST CO. 42,000.00 10/20/2011 0.750 0.760 42,000.00 0.00 42,000.00
M & T TRUST CO. 41,000.00 10/20/2011 1.555 1577 41,000.00 0.00 41,000.00
M & T TRUST CO. 20,000.00 10/21/2011 2.690 2.727 20,000.00 0.00 20,000.00
M & T TRUST CO. 70,000.00 11/3/2011 0.311 0.315 70,000.00 0.00 70,000.00
LYONS NATIONAL BANK 74,000.00 11/23/2011 74,000.00 0.00 74,000.00
M & T TRUST CO. 40,933.00 11/30/2011 40,933.00 0.00 40,933.00
GENESEE REGIONAL BANK 47,432.00 12/7/2011 47,432.00 0.00 47,432.00
M & T TRUST CO. 29,000.00 12/13/2011 29,000.00 0.00 29,000.00
Subtotal: Certificates of Deposit 2,968,682.00 0.514 2,968,682.00 0.00 2,968,682.00
Subtotal: PORTFOLIO: OPERATING LINKED DEPOSIT PROGRAM 2,968,682.00 0.514 2,968,682.00 0.00 2,968,682.00
PORTFOLIO: OPERATING FUND
FEDERAL FARM CREDIT
31331X5W8 FEDERAL FARM CREDIT 10,000,000.00 10/3/2011 4.700 4.008 10,243,900.00 0.00 10,243,900.00
31331Y3P3 FEDERAL FARM CREDIT 20,000,000.00 10/3/2011 3.500 3.511 19,993,540.00 0.00 19,993,540.00
31331YU40 FEDERAL FARM CREDIT 5,000,000.00 6/4/2012 3.875 4.224 4,936,850.00 0.00 4,936,850.00
31331JY56 FEDERAL FARM CREDIT 20,000,000.00 11/2/2012 0.400 0.488 19,965,400.00 1,555.56 19,966,955.56
31331YGE4 FEDERAL FARM CREDIT 38,950,000.00 12/4/2012 4.250 4.197 39,042,311.50 0.00 39,042,311.50
31331JZY2 FEDERAL FARM CREDIT CON'T CALLABLE 25,000,000.00 2/26/2013 0.850 0.877 24,983,750.00 14,166.67 24,997,916.67
31331GTJ8 FEDERAL FARM CREDIT 15,000,000.00 4/17/2014 2.625 3.002 14,744,700.00 0.00 14,744,700.00
31331J2S1 FEDERAL FARM CREDIT 10,000,000.00 11/16/2015 1.500 2.260 9,650,800.00 18,750.00 9,669,550.00
Subtotal: FEDERAL FARM CREDIT 143,950,000.00 2.738 143,561,251.50 34,472.23 143,595,723.73
FEDERAL HOME LOAN
3133XPBC7 FEDERAL HOME LOAN 5,000,000.00 3/11/2011 2.625 3.087 4,933,250.00 0.00 4,933,250.00
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PORTFOLIO / SECURITY

3133XR4U1
3133XRC65
3133XWCQO0
3133XTXH4
3133MKGH4
3133XWW47
3133XTLYO
3133XBT39
3133XYWB7
3133XVEM9
3133XQ2D3
3133XYHDO
313370BS6
313370GY8
3133XUPZ0
3133XS3Vv8
3133XSAES8
3133XY6S9
313371WB8
313371SG2
313371AF3
3133XYBP9
3133XWAN9
3133XWAW9

Subtotal:

FANNIE MAE

31359MHK2
31359MZ30
3136FJ3M1
31398AJ94
31398AX31
31398A6K3
31398A6L1
31398AV66
31398AXJ6
31398AYY2
3136FM6Z2
31398A4M1

SECURITY DESCRIPTION

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN CALLABLE 1/26/11
FEDERAL HOME LOAN CALLABLE 8/19/11
FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN

FEDERAL HOME LOAN CALLABLE 10/24/12
FEDERAL HOME LOAN

FEDERAL HOME LOAN STEP CALLABLE 11/5/1
FEDERAL HOME LOAN STEP CALLABLE 2/10/1
FEDERAL HOME LOAN STEP CALLABLE 2/10/1

FEDERAL HOME LOAN

FANNIE MAE

FANNIE MAE

FANNIE MAE STEP CALLABLE 2/11/11
FANNIE MAE

FANNIE MAE

FANNIE MAE CALLABLE 11/29/11
FANNIE MAE CALLABLE 11/29/11
FANNIE MAE CALLABLE 1/21/11
FANNIE MAE

FANNIE MAE

FANNIE MAE STEP CALLABLE 5/13/13
FANNIE MAE

NEW YORK POWER AUTHORITY

INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE
HOLDINGS AS OF: 12/31/10

Exhibit "A - Section IV"

March 29, 2011
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COUPON YIELD TO INTEREST
PARAMOUNT  MATURITY DATE  RATE MATURITY PRINCIPAL COST PURCHASED
10,000,000.00 6/10/2011 3.125 3513 9,888,400.00 0.00
6,600,000.00 6/10/2011 3.375 3.739 6,533,472.00 0.00
20,000,000.00 6/17/2011 0.670 0.565 20,023,600.00 0.00
10,000,000.00 7/27/2011 1.625 0.845 10,124,900.00 0.00
10,000,000.00 11/15/2011 5.625 3.451 10,707,700.00 0.00
12,000,000.00 3/9/2012 1.125 1.050 12,016,440.00 0.00
21,800,000.00 5/4/2012 1.800 1.806 21,796,076.00 0.00
9,950,000.00 6/8/2012 4.375 4.245 9,996,558.00 0.00
20,000,000.00 8/22/2012 0.875 0.425 20,164,400.00 28,680.56
20,000,000.00 11/21/2012 1.625 0.741 20,385,000.00 0.00
10,000,000.00 3/8/2013 3.875 3.555 10,145,400.00 0.00
20,000,000.00 6/14/2013 1.625 0.949 20,380,000.00 0.00
7,000,000.00 7/26/2013 1.250 1.158 7,017,850.00 15,555.56
16,375,000.00 8/19/2013 1.250 0.967 16,502,725.00 39,800.35
20,000,000.00 9/13/2013 2.625 2.180 20,327,400.00 0.00
30,000,000.00 9/27/2013 4.110 2.635 31,829,700.00 0.00
8,000,000.00 10/18/2013 3.625 2.720 8,288,880.00 0.00
6,130,000.00 10/29/2013 2.000 2.080 6,113,510.30 0.00
10,000,000.00 7/2412014 1.150 1.346 9,930,800.00 4,472.22
20,000,000.00 10/24/2014 1.090 1.123 19,975,000.00 0.00
25,000,000.00 11/5/2014 1.290 1.291 24,998,750.00 0.00
10,000,000.00 11/5/2014 2.000 2.000 10,000,000.00 0.00
10,000,000.00 11/10/2014 2.000 2.000 9,992,500.00 0.00
15,000,000.00 11/10/2014 1.250 3.210 14,977,500.00 0.00
352,855,000.00 1.811 357,049,811.30 88,508.69
19,267,000.00 3/15/2011 5.500 3.322 20,215,707.08 0.00
4,400,000.00 10/15/2011 5.000 3.713 4,573,404.00 0.00
20,000,000.00 2/11/2013 1.000 1.000 19,984,000.00 0.00
15,000,000.00 5/7/2013 1.750 1.816 14,970,300.00 0.00
10,000,000.00 8/20/2013 1.250 1.117 10,040,000.00 0.00
10,000,000.00 11/29/2013 0.800 1.095 9,913,500.00 666.67
5,000,000.00 11/29/2013 1.000 1.156 4,977,200.00 1,388.89
20,000,000.00 1/21/2014 1.875 1.845 20,017,980.00 162,500.00
15,000,000.00 5/15/2014 2.500 2.882 14,736,750.00 0.00
20,000,000.00 9/16/2014 3.000 2.548 20,372,800.00 0.00
20,000,000.00 5/13/2015 1.375 1.377 20,000,000.00 0.00
45,000,000.00 10/26/2015 1.625 2.170 43,884,850.00 101,111.11

TOTAL COST

9,888,400.00
6,533,472.00
20,023,600.00
10,124,900.00
10,707,700.00
12,016,440.00
21,796,076.00
9,996,558.00
20,193,080.56
20,385,000.00
10,145,400.00
20,380,000.00
7,033,405.56
16,542,525.35
20,327,400.00
31,829,700.00
8,288,880.00
6,113,510.30
9,935,272.22
19,975,000.00
24,998,750.00
10,000,000.00
9,992,500.00

14,977,500.00

357,138,319.99

20,215,707.08

4,573,404.00
19,984,000.00
14,970,300.00
10,040,000.00

9,914,166.67

4,978,588.89
20,180,480.00
14,736,750.00
20,372,800.00
20,000,000.00
43,985,961.11




NEW YORK POWER AUTHORITY Exhibit "A - Section IV"
INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE March 29, 2011
HOLDINGS AS OF: 12/31/10

COUPON YIELD TO INTEREST

PORTFOLIO / SECURITY SECURITY DESCRIPTION PAR AMOUNT MATURITY DATE RATE MATURITY PRINCIPAL COST PURCHASED TOTAL COST
Subtotal: FANNIE MAE 203,667,000.00 2.022 203,686,491.08 265,666.67 203,952,157.75
FREDDIE MAC
313396BQ5 DISCOUNT NOTE 100,000.00 2/8/2011 0.142 99,963.06 0.00 99,963.06
3137EACF4 FREDDIE MAC 30,000,000.00 12/15/2011 1.125 1.202 29,951,400.00 0.00 29,951,400.00
3137EABY4 FREDDIE MAC 10,000,000.00 3/23/2012 2.125 1.109 10,228,400.00 0.00 10,228,400.00
3137EACK3 FREDDIE MAC 20,000,000.00 7/127/2012 1.125 0.598 20,195,200.00 66,875.00 20,262,075.00
3128X73U6 FREDDIE MAC 10,000,000.00 9/30/2012 3.875 2.017 10,610,300.00 0.00 10,610,300.00
3128X93T5 FREDDIE MAC CALLABLE 4/15/11 20,910,000.00 1/15/2013 1.750 1.421 21,081,357.45 0.00 21,081,357.45
3128X9C73 FREDDIE MAC 20,000,000.00 2/19/2014 2.175 1.139 20,702,200.00 14,500.00 20,716,700.00
Subtotal: FREDDIE MAC 111,010,000.00 1.187 112,868,820.51 81,375.00 112,950,195.51
Municipal
649870JM5 NYS FIN AGY 1,000,000.00 9/15/2011 4.390 4.392 1,000,000.00 0.00 1,000,000.00
958697HL1 WEST MINN MUN PWR AGY 1,000,000.00 1/1/2012 1.860 1.859 1,000,000.00 0.00 1,000,000.00
649870HU9 NYS FIN AGY 3,400,000.00 9/15/2012 5.015 4.250 3,503,224.00 0.00 3,503,224.00
649870JN3 NYS FIN AGY 1,000,000.00 9/15/2012 4.590 4.592 1,000,000.00 0.00 1,000,000.00
63968AQE8 NEBRASKA PUB PWR 3,135,000.00 1/1/2013 4.135 4.135 3,135,000.00 0.00 3,135,000.00
958697HM9 WEST MINN MUN PWR AGY 3,000,000.00 1/1/2013 2.190 2.189 3,000,000.00 0.00 3,000,000.00
649902722 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 4.812 1,000,000.00 0.00 1,000,000.00
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
Subtotal: Municipal 18,535,000.00 3.463 18,638,224.00 0.00 18,638,224.00
Repurchase Agreement

REPO O/N 50,000,000.00 1/3/2011 0.220 0.223 50,000,000.00 0.00 50,000,000.00

Subtotal: Repurchase Agreement 50,000,000.00 0.223 50,000,000.00 0.00 50,000,000.00

Subtotal: PORTFOLIO: OPERATING FUND 880,017,000.00 1.878 885,804,598.39 470,022.59 886,274,620.98
PORTFOLIO: ST LAWRENCE SPEC
FANNIE MAE
313588EH4 DISCOUNT NOTE 3,800,000.00 4/14/2011 0.458 3,783,042.50 0.00 3,783,042.50
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NEW YORK POWER AUTHORITY
INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE
HOLDINGS AS OF: 12/31/10

Exhibit "A - Section IV"
March 29, 2011

COUPON YIELD TO INTEREST

PORTFOLIO / SECURITY, SECURITY DESCRIPTION PAR AMOUNT MATURITY DATE RATE MATURITY PRINCIPAL COST PURCHASED TOTAL COST
Subtotal: FANNIE MAE 3,800,000.00 0.458 3,783,042.50 0.00 3,783,042.50

Subtotal: PORTFOLIO: ST. LAWRENCE SPEC 3,800,000.00 0.458 3,783,042.50 0.00 3,783,042.50
PORTFOLIO: ST. LAWRENCE CONSTRUCTION
FEDERAL FARM CREDIT
31331XWU2 FEDERAL FARM CREDIT 6,000,000.00 4/25/2011 4.800 4.013 6,147,180.00 0.00 6,147,180.00
31331X5W8 FEDERAL FARM CREDIT 9,000,000.00 10/3/2011 4.700 4.002 9,219,420.00 0.00 9,219,420.00
31331G6D6 FEDERAL FARM CREDIT 4,000,000.00 12/9/2011 0.875 0.902 3,997,880.00 0.00 3,997,880.00
31331X3S9 FEDERAL FARM CREDIT 20,000,000.00 10/17/2012 4.500 3.986 20,448,000.00 0.00 20,448,000.00
31331X3G5 FEDERAL FARM CREDIT 5,500,000.00 9/13/2013 4.950 4.654 5,581,950.00 0.00 5,581,950.00
31331YHL7 FEDERAL FARM CREDIT 6,500,000.00 12/16/2013 4.150 4.138 6,504,095.00 0.00 6,504,095.00
Subtotal: FEDERAL FARM CREDIT 51,000,000.00 3.841 51,898,525.00 0.00 51,898,525.00
FEDERAL HOME LOAN
3133XML66 FEDERAL HOME LOAN 5,500,000.00 10/10/2012 4.625 4.502 5,529,201.98 0.00 5,529,201.98
Subtotal: FEDERAL HOME LOAN 5,500,000.00 4.502 5,529,201.98 0.00 5,529,201.98
FANNIE MAE
3136FMLX0 FANNIE MAE STEP CALLABLE 4/26/11 4,700,000.00 4/26/2013 3.000 2.639 4,705,781.00 0.00 4,705,781.00
31398A4S8 FANNIE MAE CALLABLE 4/22/11 6,000,000.00 10/22/2013 1.050 1.229 5,970,000.00 9,275.00 5,979,275.00
Subtotal: FANNIE MAE 10,700,000.00 1.848 10,675,781.00 9,275.00 10,685,056.00
FREDDIE MAC
3137EAARO FHLMC 5,500,000.00 3/5/2012 4.750 4.413 5,571,667.42 0.00 5,571,667.42
Subtotal: FREDDIE MAC 5,500,000.00 4.413 5,571,667.42 0.00 5,571,667.42
Municipal
650035JF6 NYSDev CONTINUOUS CALLABLE 3,450,000.00 12/15/2013 4.358 4.359 3,450,000.00 0.00 3,450,000.00
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PORTFOLIO / SECURITY SECURITY DESCRIPTION

Subtotal: Municipal

Subtotal: PORTFOLIO: ST. LAWRENCE CONSTRUCTION

GRAND TOTAL

NEW YORK POWER AUTHORITY
INVENTORY REPORT BY PORTFOLIO AND SECURITY TYPE
HOLDINGS AS OF: 12/31/10

Exhibit "A - Section IV"

March 29, 2011

Page 9

COUPON YIELD TO INTEREST
PAR AMOUNT MATURITY DATE RATE MATURITY PRINCIPAL COST PURCHASED TOTAL COST
3,450,000.00 4.359 3,450,000.00 0.00 3,450,000.00
76,150,000.00 3.674 77,125,175.40 9,275.00 77,134,450.40
1,218,558,775.38 2.367 1,226,152,833.26 479,898.31 1,226,632,731.57



36202CNG4
36202CN25
36202CPF4
36202CPG2
36225BM21
38375KQM7
36208GX78

GINNIE MAE POOL #G22191
GINNIE MAE POOL #G22209
GINNIE MAE POOL #G22222
GINNIE MAE POOL #G22223
GINNIE MAE POOL #781277
GINNIE MAE POOL 2007-35
GINNIE MAE POOL #GN450802

282

600

14,088
2,453
600,752
15,000,000
17,680,429

33,298,604

0.0000
0.0000
0.0004
0.0001
0.0180
0.4505
0.5310

0.0001
0.0001
0.0028
0.0005
0.1219
2.7402

3.4842

6.3498

3/20/2011
4/20/2011
4/20/2011
5/20/2011
12/15/2028
8/20/1936
9/15/1940

6.000
6.000
5.500
6.000
7.000
6.000
6.630

6.891
6.962
6.700
6.908
6.757
6.083
6.562

268

567

13,102
2,325
618,587
14,953,125
17,971,416

268

567

13,102
2,325
618,587
14,953,125
17,971,416



#DIV/O!

2.42

3.03

4.19



FHLMC (Mortgage)

FHLMC (Mortgage)

#DIV/O!

4.02

#DIV/0!

#DIV/O!



GNMA (Mortgage)

GNMA (Mortgage) 0 #DIV/0!

0 #DIV/O!

Project Loan (Mortgage)



Project Loan (Mortgage) 0 #DIV/0!

0 4.94



1.79

#DIV/O!



#DIV/O!



#DIV/O!

#DIV/O!

3.86



1.89

#DIV/O!

#DIV/O!

#DIV/O!



0 #DIV/O!

0 4.121

GRAND TOTAL 0 3.894



159996VD6
158995MV9
31342*E99
30299WML7

PROJ LN-REILLY #46
PROJ LN-USGI 2028

PL HS 10806 MORISANIA
PL CAMERON 1F

15,562
203,136
1,702,985
925,644

2,847,327

0.0055
0.0713
0.5981
0.3251

0.0380
0.4704
5.4272
2.9499

8.8854

7/1/2012
5/1/2015
4/1/2020
11/1/2021

6.860
6.930
8.950
7.350

6.947
6.594
9.074
9.074

15,504
209,484
1,702,985
791,572



15,504
209,484
1,702,985
791,572



649870JM5
958697HL1
649870HU9
649870JN3
63968AQE8
958697HM9
649902222
649870JP8
649870JQ6

NYS FIN AGY

WEST MINN MUN PWR AGY
NYS FIN AGY

NYS FIN AGY

NEBRASKA PUB PWR
WEST MINN MUN PWR AGY
NYS DORM PIT

NYS FIN AGY

NYS FIN AGY

1,000,000.00
1,000,000.00
3,400,000.00
1,000,000.00
3,135,000.00
3,000,000.00
3,000,000.00
1,000,000.00
2,000,000.00

18,535,000.00

0.05
0.05
0.18
0.05
0.17
0.16
0.16
0.05
0.11

0.24
0.10
0.78
0.25
0.70
0.35
0.25
0.26
0.54

3.463

9/15/2011
1/1/2012
9/15/2012
9/15/2012
1/1/2013
1/1/2013
3/15/2013
9/15/2013
9/15/2014

4.390
1.860
5.015
4.590
4.135
2.190
1.534
4.810
4.970

4.392
1.859
4.250
4.592
4.135
2.189
1.534
4.812
4.971



1,000,000.00
1,000,000.00
3,503,224.00
1,000,000.00
3,135,000.00
3,000,000.00
3,000,000.00
1,000,000.00
2,000,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

1,000,000.00
1,000,000.00
3,503,224.00
1,000,000.00
3,135,000.00
3,000,000.00
3,000,000.00
1,000,000.00
2,000,000.00




313396BQ5
3137EACF4
3137EABY4
3137EACK3
3128X73U6
3128X93T5

3128X9C73

DISCOUNT NOTE

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC CALLABLE 4/15/11
FREDDIE MAC

100,000.00
30,000,000.00
10,000,000.00
20,000,000.00
10,000,000.00
20,910,000.00
20,000,000.00

111,010,000.00

0.0009
0.2702
0.0901
0.1802
0.0901
0.1884
0.1802

0.00
0.32
0.10
0.11
0.18
0.27
0.21

1.187

2/8/2011
12/15/2011
3/23/2012
7/27/2012
9/30/2012
1/15/2013
2/19/2014

1.125
2.125
1.125
3.875
1.750
2.175



0.142
1.202
1.109
0.598
2.017
1.421
1.139

99,963.06
29,951,400.00
10,228,400.00
20,195,200.00
10,610,300.00
21,081,357.45
20,702,200.00

0.00
0.00
0.00
66,875.00
0.00
0.00
14,500.00

99,963.06
29,951,400.00
10,228,400.00
20,262,075.00
10,610,300.00
21,081,357.45
20,716,700.00
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