
Program Cost Interest for Year Avg. Yield
Weighted 

Average Maturity

Thruway 2,448,472,992.94$           678,052.70$                 0.1532 113

Trust Fund 1,068,292,670.27             240,917.20                   0.1580 134

CHIPS 205,675,974.65                32,060.21                     0.1790 155

PIT 462,695,873.77                31,992.44                     0.1052 141

Grand Total - Thruway All Programs 4,185,137,511.63$           983,022.55$                 0.1528 120

Summary - Yearly Investments by Fund 
For the Year Ending December 31, 2015

All Programs
New York State Thruway Authority
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Fund Cost Interest for Year Avg. Yield

BP - Construction Series J 288,906,478.21$              98,021.79$               0.1488
Sr. Debt Service 237,422,475.70                91,564.30                 0.1381
Sr. Debt Service Reserve 418,140,821.79                234,208.83               0.1979
Reserve Maintenance 224,944,017.94                50,085.91                 0.1454
Operating Regular 29,988,000.14                  7,555.24                   0.1803
Retirement Pension Accrual 20,566,397.87                  18,602.13                 0.2030
Public Liability Claims 24,857,222.63                  10,834.74                 0.1852
Insurance Fund 1,639,306.00                    -                            0.0000
JIO - Construction Acct 2013A 563,856,433.76                68,566.24                 0.1163
JIO - Construction Acct (CAP I) 41,925,483.54                  2,516.46                   0.1200
FCIF - Revenue 89,985,899.37                  12,039.23                 0.1064
Other Authority Projects 34,995,014.72                  3,599.33                   0.1118
General Reserve 21,997,492.11                  2,507.89                   0.0864
Revenue Fund 109,334,733.62                7,664.31                   0.0922
E-ZPass Fund (Revenue) 339,913,215.54                70,286.30                 0.1380

Grand Total - Thruway 2,448,472,992.94$           678,052.70$             0.1532

Weighted Average Maturity 113

Summary - Yearly Investments by Fund

For the Year Ending December 31, 2015

Thruway Program - New York State Thruway Authority
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Security Description / Maturity Date
Purchase

Date Broker / Dealer / Depository
 Earnings for

the Year 
 Total
Cost 

Yield to
Maturity

Fund - BP - Construction Series J

FHLB  0.09  05/12/15 01/08/15 Oppenheimer & Co. Inc. 3,700.00$          10,000,800.00$         0.1074   

UNCALB (Univ of Calif) CP  0.00  05/05/15 01/09/15 Piper Jaffray & Co. 2,416.67            4,997,583.33             0.1522   

Chevron Corp (CVXPP) CP  0.00  05/19/15 01/09/15 Toussaint Capital Partners LLC 5,010.42            9,994,989.58             0.1407   

INGFDG (ING US Funding LLC) CP  0.00  05/26/15 01/09/15 Bank of America Merrill Lynch 13,700.00          14,986,300.00           0.2436   

Chevron Corp (CVXPP) CP  0.00  06/02/15 01/27/15 Stifel, Nicolaus & Company, Inc 3,650.50            6,996,349.50             0.1511   

Chevron Corp (CVXPP) CP  0.00  06/09/15 01/28/15 Loop Capital Markets, LLC 5,500.00            9,994,500.00             0.1522   

Chevron Corp (CVXPP) CP  0.00  06/16/15 02/03/15 Morgan Stanley & Co. 2,586.11            4,997,413.89             0.1420   

Chevron Corp (CVXPP) CP  0.00  06/16/15 02/10/15 Morgan Stanley & Co. 2,450.00            4,997,550.00             0.1420   

INGFDG (ING US Funding LLC)  0.00  06/23/15 02/17/15 Bank of America Merrill Lynch 8,505.00            8,991,495.00             0.2740   

FHLMC Discount Note  0.00  06/29/15 02/24/15 Loop Capital Markets, LLC 972.22               6,999,027.78             0.0406   

FHLB Discount Note  0.00  07/06/15 04/07/15 Wells Fargo Securities, LLC 2,000.00            9,998,000.00             0.0811   

ROCHOL CP  0.00  07/14/15 04/09/15 Loop Capital Markets, LLC 2,400.00            9,997,600.00             0.0913   

GECC (Gen Elec Cap Corp) CP  0.00  07/21/15 04/14/15 M & T Securities, Inc. 3,457.22            9,996,542.78             0.1288   
ROCHOL CP  0.00  07/28/15 04/27/15 The Williams Capital Group, LP 2,555.56            9,997,444.44             0.1014   
ROCHOL CP  0.00  08/04/15 05/05/15 Piper Jaffray & Co. 2,275.00            9,997,725.00             0.0913   
INGFDG (ING US Funding LLC)  0.00  08/04/15 05/12/15 Bank of America Merrill Lynch 5,833.33            9,994,166.67             0.2536   
INGFDG (ING US Funding) CP  0.00  08/11/15 05/19/15 Bank of America Merrill Lynch 5,833.33            9,994,166.67             0.2536   
GECC (Gen Elec Cap Corp) CP  0.00  08/18/15 05/26/15 Loop Capital Markets, LLC 2,753.33            9,997,246.67             0.1197   
GECC (Gen Elec Cap Corp) CP  0.00  08/25/15 06/02/15 M & T Securities, Inc. 1,911.00            6,998,089.00             0.1187   
GECC (Gen Elec Cap Corp) CP  0.00  09/01/15 06/09/15 M & T Securities, Inc. 3,196.67            9,996,803.33             0.1389   
GECC (Gen Elec Cap Corp) CP  0.00  09/08/15 06/16/15 Loop Capital Markets, LLC 3,908.33            9,996,091.67             0.1699   
INGFDG (ING US Funding LLC) CP  0.00  09/15/15 06/29/15 Bank of America Merrill Lynch 3,033.33            6,996,966.67             0.2029   
Exxon-Mobil (XON) CP  0.00  09/22/15 07/06/15 RBC Capital Markets 2,600.00            9,997,400.00             0.1217   
GECC (Gen Elec Cap Corp) CP  0.00  09/28/15 07/21/15 Loop Capital Markets, LLC 2,836.67            9,997,163.33             0.1501   
Gen Electric Co CP  0.00  08/25/15 08/04/15 M & T Securities, Inc. 449.17               9,999,550.83             0.0781   
Gen Electric Co CP  0.00  09/15/15 08/04/15 RBC Capital Markets 1,020.83            9,998,979.17             0.0887   
FHLB Discount Note  0.00  10/06/15 08/25/15 Piper Jaffray & Co. 816.67               9,999,183.33             0.0710   
Exxon-Mobil (XON) CP  0.00  10/13/15 09/15/15 KeyBanc Capital Markets, Inc. 1,825.99            16,998,174.01           0.1400   
Gen Electric Co CP  0.00  10/20/15 10/06/15 M & T Securities, Inc. 299.44               9,999,700.56             0.0781   
Exxon-Mobil (XON) CP  0.00  10/27/15 10/13/15 First Tennessee Bank 525.00               14,999,475.00           0.0913   

98,021.79$        288,906,478.21$       0.1488   

Yearly Investments By Fund
New York State Thruway  Authority

For the Period January 01, 2015 thru December 31, 2015
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Security Description / Maturity Date
Purchase

Date Broker / Dealer / Depository
 Earnings for

the Year 
 Total
Cost 

Yield to
Maturity

Yearly Investments By Fund
New York State Thruway  Authority

For the Period January 01, 2015 thru December 31, 2015

Fund - Senior Debt Service
FHLMC Discount Note  0.00  07/01/15 01/30/15 Oppenheimer & Co. Inc. 65.35$               257,934.64$              0.0608   
FHLMC Discount Note  0.00  07/01/15 01/30/15 Oppenheimer & Co. Inc. 1,648.19            6,504,351.82             0.0608   
FHLMC Discount Note  0.00  07/01/15 01/30/15 Oppenheimer & Co. Inc. 1,463.00            5,773,537.00             0.0608   
FHLMC Discount Note  0.00  07/01/15 01/30/15 Oppenheimer & Co. Inc. 927.20               3,659,072.80             0.0608   
FHLMC Discount Note  0.00  07/01/15 01/30/15 Oppenheimer & Co. Inc. 830.43               3,277,169.57             0.0608   
ROCHOL CP  0.00  07/01/15 02/27/15 Loop Capital Markets, LLC 98.13                 258,901.87                0.1116   
ROCHOL CP  0.00  07/01/15 02/27/15 Loop Capital Markets, LLC 2,466.19            6,506,533.81             0.1116   
ROCHOL CP  0.00  07/01/15 02/27/15 Loop Capital Markets, LLC 2,188.84            5,774,811.16             0.1116   
ROCHOL CP  0.00  07/01/15 02/27/15 Loop Capital Markets, LLC 1,387.11            3,659,612.89             0.1116   
ROCHOL CP  0.00  07/01/15 02/27/15 Loop Capital Markets, LLC 1,242.38            3,277,757.62             0.1116   
Treasury Note  1.875  06/30/15 03/31/15 First Empire Securities, Inc. 9.79                   258,390.19                0.0151   
Treasury Note  1.875  06/30/15 03/31/15 First Empire Securities, Inc. 246.64               6,505,175.24             0.0151   
Treasury Note  1.875  06/30/15 03/31/15 First Empire Securities, Inc. 218.93               5,774,415.45             0.0151   
Treasury Note  1.875  06/30/15 03/31/15 First Empire Securities, Inc. 138.72               3,658,845.66             0.0151   
Treasury Note  1.875  06/30/15 03/31/15 First Empire Securities, Inc. 124.22               3,276,307.03             0.0151   
Exxon-Mobil (XON) CP  0.00  07/01/15 04/30/15 RBC Capital Markets 838.81               5,729,161.19             0.0862   
Exxon-Mobil (XON) CP  0.00  07/01/15 04/30/15 RBC Capital Markets 845.25               5,773,154.75             0.0862   
Exxon-Mobil (XON) CP  0.00  07/01/15 04/30/15 RBC Capital Markets 535.78               3,659,464.22             0.0862   
Exxon-Mobil (XON) CP  0.00  07/01/15 04/30/15 RBC Capital Markets 480.16               3,279,519.84             0.0862   
FHLB Discount Note  0.00  05/29/15 05/01/15 Loop Capital Markets, LLC 275.02               7,071,724.98             0.0507   
FHLB Discount Note  0.00  06/30/15 05/29/15 Wells Fargo Securities, LLC 260.28               6,506,839.72             0.0456   
FHLB Discount Note  0.00  06/30/15 05/29/15 Wells Fargo Securities, LLC 231.00               5,774,769.00             0.0456   
FHLB Discount Note  0.00  06/30/15 05/29/15 Wells Fargo Securities, LLC 146.40               3,659,853.60             0.0456   
FHLB Discount Note  0.00  06/30/15 05/29/15 Wells Fargo Securities, LLC 131.12               3,277,768.88             0.0456   
FHLMC Discount Note  0.00  01/04/16 07/01/15 MFR Securities 10,991.17          19,535,831.06           0.1116   
FHLMC Discount Note  0.00  01/04/16 07/01/15 MFR Securities 4,925.70            8,754,994.63             0.1116   
FHLMC Discount Note  0.00  01/04/16 07/01/15 MFR Securities 3,248.38            5,773,699.09             0.1116   
INGFDG (ING US Funding LLC) CP  0.00  01/04/16 07/31/15 Wells Fargo Securities, LLC 10,314.65          6,506,484.10             0.3757   
INGFDG (ING US Funding LLC) CP  0.00  01/04/16 07/31/15 Wells Fargo Securities, LLC 9,152.92            5,773,668.49             0.3757   
INGFDG (ING US Funding LLC) CP  0.00  01/04/16 07/31/15 Wells Fargo Securities, LLC 5,802.28            3,660,084.50             0.3757   
INGFDG (ING US Funding LLC) CP  0.00  01/04/16 07/31/15 Wells Fargo Securities, LLC 4,809.91            3,034,096.23             0.3757   
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Security Description / Maturity Date
Purchase

Date Broker / Dealer / Depository
 Earnings for

the Year 
 Total
Cost 

Yield to
Maturity

Yearly Investments By Fund
New York State Thruway  Authority

For the Period January 01, 2015 thru December 31, 2015

FHLMC Discount Note  0.00  01/04/16 08/31/15 Loop Capital Markets, LLC 4,447.75            6,504,443.70             0.2029   
FHLMC Discount Note  0.00  01/04/16 08/31/15 Loop Capital Markets, LLC 3,948.92            5,774,954.70             0.2029   
FHLMC Discount Note  0.00  01/04/16 08/31/15 Loop Capital Markets, LLC 2,502.32            3,659,436.60             0.2029   
FHLMC Discount Note  0.00  01/04/16 08/31/15 Loop Capital Markets, LLC 2,084.13            3,047,865.00             0.2029   
FHLB Discount Note  0.00  01/04/16 09/30/15 RBC Capital Markets 1,614.56            4,998,333.33             0.1268   
FNMA Discount Note  0.00  12/30/15 09/30/15 RBC Capital Markets 399.45               1,504,600.55             0.1065   
FHLB Discount Note  0.00  01/04/16 09/30/15 RBC Capital Markets 1,291.65            3,998,666.67             0.1268   
FNMA Discount Note  0.00  12/30/15 09/30/15 RBC Capital Markets 471.12               1,774,528.88             0.1065   
FHLB Discount Note  0.00  01/04/16 09/30/15 RBC Capital Markets 904.16               2,799,066.67             0.1268   
FNMA Discount Note  0.00  12/30/15 09/30/15 RBC Capital Markets 228.26               859,771.74                0.1065   
FHLB Discount Note  0.00  01/04/16 09/30/15 RBC Capital Markets 645.83               1,999,333.33             0.1268   
FNMA Discount Note  0.00  12/30/15 09/30/15 RBC Capital Markets 276.03               1,039,723.97             0.1065   
Exxon-Mobil (XON) CP  0.00  01/04/16 10/30/15 RBC Capital Markets 1,395.57            6,508,537.96             0.1242   
Exxon-Mobil (XON) CP  0.00  01/04/16 10/30/15 RBC Capital Markets 1,238.43            5,775,702.58             0.1242   
Exxon-Mobil (XON) CP  0.00  01/04/16 10/30/15 RBC Capital Markets 784.82               3,660,177.80             0.1242   
Exxon-Mobil (XON) CP  0.00  01/04/16 10/30/15 RBC Capital Markets 652.12               3,041,316.82             0.1242   
Exxon-Mobil (XON) CP  0.00  01/04/16 11/30/15 KeyBanc Capital Markets, Inc. 896.50               6,506,019.43             0.1572   
Exxon-Mobil (XON) CP  0.00  01/04/16 11/30/15 KeyBanc Capital Markets, Inc. 795.66               5,774,129.74             0.1572   
Exxon-Mobil (XON) CP  0.00  01/04/16 11/30/15 KeyBanc Capital Markets, Inc. 504.26               3,659,448.46             0.1572   
Exxon-Mobil (XON) CP  0.00  01/04/16 11/30/15 KeyBanc Capital Markets, Inc. 415.12               3,012,545.96             0.1572   
FHLB Discount Note  0.00  01/04/16 12/30/15 Alamo Capital 6.69                   1,504,983.28             0.0811   
FHLB Discount Note  0.00  01/04/16 12/30/15 Alamo Capital 8.15                   1,832,979.63             0.0811   
FHLB Discount Note  0.00  01/04/16 12/30/15 Alamo Capital 3.93                   884,990.17                0.0811   
FHLB Discount Note  0.00  01/04/16 12/30/15 Alamo Capital 4.92                   1,106,987.70             0.0811   

91,564.30$        237,422,475.70$       0.1381   

Fund - Senior Debt Service Reserve
FNMA Discount Note  0.00  06/15/15 01/02/15 Morgan Stanley & Co. 4,571.91$          11,146,428.09$         0.0913   
FNMA Discount Note  0.00  06/23/15 01/07/15 MFR Securities 23,601.37          46,228,398.63           0.1116   
FHLB Discount Note  0.00  08/10/15 02/10/15 Bonwick Capital Partners LLC 65.99                 174,934.01                0.0761   
FHLB Discount Note  0.00  11/25/15 06/01/15 Loop Capital Markets, LLC 24,949.33          36,221,050.67           0.1420   
FHLB Discount Note  0.00  12/11/15 06/15/15 Loop Capital Markets, LLC 32,593.29          36,897,406.71           0.1801   
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Security Description / Maturity Date
Purchase

Date Broker / Dealer / Depository
 Earnings for

the Year 
 Total
Cost 

Yield to
Maturity

Yearly Investments By Fund
New York State Thruway  Authority

For the Period January 01, 2015 thru December 31, 2015

FHLB Discount Note  0.00  12/18/15 06/23/15 Bank of America Merrill Lynch 40,791.67          49,959,208.33           0.1674   
FHLMC Discount Note  0.00  12/17/15 06/23/15 RBC Capital Markets 16,725.02          22,661,274.98           0.1522   
INGFDG (ING US Funding LLC) CP  0.00  12/07/15 08/10/15 RBC Capital Markets 25,959.59          23,072,040.41           0.3451   
INGFDG (ING US Funding LLC) CP  0.00  12/18/15 09/18/15 The Williams Capital Group, LP 8,714.77            11,483,285.23           0.3044   
Treasury Note  0.50  06/15/16 11/25/15 KeyBanc Capital Markets, Inc. 14,869.73          36,220,071.81           0.4067   
FHLB Discount Note  0.00  06/21/16 12/07/15 Piper Jaffray & Co. 9,327.25            23,072,806.89           0.5796   
FHLB Discount Note  0.00  06/08/16 12/11/15 First Empire Securities, Inc. 13,132.12          36,892,134.75           0.6204   
FHLB Discount Note  0.00  06/08/16 12/17/15 Loop Capital Markets, LLC 5,194.01            22,659,602.67           0.5591   
FHLB Discount Note  0.00  06/24/16 12/18/15 First Tennessee Bank 2,732.85            11,491,295.12           0.6000   
FHLB Discount Note  0.00  06/17/16 12/18/15 RBC Capital Markets 10,979.93          49,960,883.49           0.5745   

234,208.83$      418,140,821.79$       0.1979   

Fund - Reserve Maintenance
FHLB Discount Note  0.00  04/24/15 01/05/15 Loop Capital Markets, LLC 2,725.00$          9,997,275.00$           0.0913   
Gen Electric Co CP  0.00  01/20/15 01/06/15 KeyBanc Capital Markets, Inc. 171.11               7,999,828.89             0.0558   
Chevron Corp (CVXPP) CP  0.00  05/15/15 01/20/15 Loop Capital Markets, LLC 3,833.33            7,996,166.67             0.1522   
Chevron Corp (CVXPP) CP  0.00  04/24/15 02/12/15 Loop Capital Markets, LLC 986.11               4,999,013.89             0.1014   
FHLB Discount Note  0.00  05/04/15 02/23/15 The Williams Capital Group, LP 525.00               5,999,475.00             0.0456   
FHLB Discount Note  0.00  06/10/15 04/10/15 Oppenheimer & Co. Inc. 800.62               6,999,199.38             0.0684   
ROCHOL CP  0.00  07/17/15 04/24/15 Loop Capital Markets, LLC 3,500.00            14,996,500.00           0.1014   
INGFDG (ING US Funding LLC)  0.00  08/06/15 05/04/15 Oppenheimer & Co. Inc. 3,955.83            5,996,044.17             0.2562   
INGFDG (ING US Funding LLC)  0.00  08/18/15 05/15/15 Bank of America Merrill Lynch 5,594.44            7,994,405.56             0.2689   
GECC (Gen Elec Cap Corp) CP  0.00  09/11/15 06/10/15 RBC Capital Markets 3,390.62            6,996,609.38             0.1902   
Exxon-Mobil (XON) CP  0.00  10/09/15 07/17/15 First Tennessee Bank 2,240.00            7,997,760.00             0.1217   
Gen Electronic Co CP  0.00  09/11/15 08/06/15 Loop Capital Markets, LLC 975.00               9,999,025.00             0.0989   
Exxon-Mobil (XON) CP  0.00  10/23/15 08/11/15 RBC Capital Markets 2,331.94            9,997,668.06             0.1166   
FHLB Discount Note  0.00  11/12/15 08/18/15 The Williams Capital Group, LP 3,153.33            7,996,846.67             0.1674   
FHLB Discount Note  0.00  11/20/15 09/11/15 Loop Capital Markets, LLC 5,784.72            16,994,215.28           0.1775   
FNMA Discount Note  0.00  12/14/15 10/09/15 RBC Capital Markets 660.00               7,999,340.00             0.0456   
Gen Electric Co CP  0.00  12/03/15 10/15/15 RBC Capital Markets 1,735.42            9,998,264.58             0.1293   
Exxon-Mobil (XON) CP  0.00  12/03/15 11/09/15 M & T Securities, Inc. 580.00               9,999,420.00             0.0882   
Exxon-Mobil (XON) CP  0.00  12/14/15 11/12/15 KeyBanc Capital Markets, Inc. 711.11               7,999,288.89             0.1014   
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Date Broker / Dealer / Depository
 Earnings for

the Year 
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Maturity

Yearly Investments By Fund
New York State Thruway  Authority
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Exxon-Mobil (XON) CP  0.00  12/21/15 12/03/15 RBC Capital Markets 650.00               9,999,350.00             0.1318   
Gen Electric Co CP  0.00  12/28/15 12/03/15 RBC Capital Markets 1,218.75            9,998,781.25             0.1780   
KOCHRE (Koch Resources LLC) CP  0.00  01/05/16 12/14/15 Bonwick Capital Partners LLC 1,599.93            7,998,044.44             0.4057   
Estee Lauder CP  0.00  01/13/16 12/14/15 CastleOak Securities, L.P. 1,359.85            7,997,733.33             0.3448   
Exxon-Mobil (XON) CP  0.00  01/21/16 12/21/15 KeyBanc Capital Markets, Inc. 1,237.22            9,996,512.50             0.4108   
Exxon-Mobil (XON) CP  0.00  01/27/16 12/28/15 RBC Capital Markets 366.58               9,997,250.00             0.3347   

50,085.91$        224,944,017.94$       0.1454   

Fund - Operating Regular
GECC (Gen Elec Cap Corp)CP  0.00  09/30/15 07/31/15 Loop Capital Markets, LLC 2,668.75$          9,997,331.25$           0.1597   
Chevron Corp (CVXPP) CP  0.00  12/18/15 10/01/15 Loop Capital Markets, LLC 3,250.00            9,996,750.00             0.1521   
Exxon-Mobil (XON) CP  0.00  02/08/16 12/18/15 M & T Securities, Inc. 1,636.49            9,993,918.89             0.4271   

7,555.24$          29,988,000.14$         0.1803   

Fund - Retirement Pension Accrual (RPA)
FHLMC Discount Note  0.00  12/15/15 05/01/15 Loop Capital Markets, LLC 8,090.83$          8,741,909.17$           0.1481   
INGFDG (ING US Funding LLC) CP  0.00  12/15/15 07/01/15 Bank of America Merrill Lynch 8,556.20            4,976,443.80             0.3758   
Exxon-Mobil (XON) CP  0.00  12/15/15 10/01/15 M & T Securities, Inc. 1,955.10            6,848,044.90             0.1389   

18,602.13$        20,566,397.87$         0.2030   

Fund - Public Liability Claims
Exxon Mobil (XON) CP  0.00  05/21/15 04/16/15 First Empire Securities, Inc. 544.85$             7,004,455.15$           0.0811   
FHLB  0.15  11/17/15 05/21/15 KeyBanc Capital Markets, Inc. 6,305.40            8,369,867.48             0.1541   
FNMA Discount Note  0.00  05/18/16 11/20/15 RBC Capital Markets 3,984.49            9,482,900.00             0.3657   

10,834.74$        24,857,222.63$         0.1852   

Fund - Insurance
Certificate of Deposit  0.00  04/08/16 04/10/15 Manufacturers & Traders Trust Co -$                   166,000.00$              -     
Certificate of Deposit  0.00  05/13/16 05/14/15 Manufacturers & Traders Trust Co -                     197,000.00                -     
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Certificate of Deposit  0.00  05/13/16 05/14/15 Manufacturers & Traders Trust Co -                     468,216.00                -     
Certificate of Deposit  0.00  06/03/16 06/04/15 Manufacturers & Traders Trust Co -                     135,000.00                -     
Certificate of Deposit  0.00  06/10/16 06/12/15 Manufacturers & Traders Trust Co -                     36,000.00                  -     
Certificate of Deposit  0.00  06/24/16 06/26/15 First Niagara Bank -                     16,795.00                  -     
Certificate of Deposit  0.00  09/16/16 09/18/15 Manufacturers & Traders Trust Co -                     30,000.00                  -     
Certificate of Deposit  0.00  09/23/16 09/25/15 Manufacturers & Traders Trust Co -                     23,000.00                  -     
Certificate of Deposit  0.00  10/04/16 10/05/15 Lyons National Bank -                     442,000.00                -     
Certificate of Deposit  0.00  10/04/16 10/05/15 Lyons National Bank -                     102,298.00                -     
Certificate of Deposit  0.00  11/23/16 11/25/15 Five Star Bank -                     22,997.00                  -     

-$                   1,639,306.00$           -     

Fund - JIO - Construction Acct 2013A
Exxon-Mobil (XON) CP  0.00  01/26/15 01/12/15 Oppenheimer & Co. Inc. 1,195.83$          29,998,804.17$         0.1039   
Exxon-Mobil (XON) CP  0.00  01/26/15 01/12/15 Piper Jaffray & Co. 972.22               24,999,027.78           0.1014   
FHLB Discount Note  0.00  03/05/15 01/13/15 Wells Fargo Securities, LLC 4,143.75            44,995,856.25           0.0659   
Gen Electric Co CP  0.00  02/25/15 02/17/15 M & T Securities, Inc. 633.33               49,999,366.67           0.0578   
Chevron Corp (CVXPP) CP  0.00  04/21/15 02/17/15 Morgan Stanley & Co. 9,625.00            49,990,375.00           0.1115   
Chevron Corp (CVXPP) CP  0.00  04/21/15 02/17/15 Morgan Stanley & Co. 3,850.00            19,996,150.00           0.1115   
INGFDG (ING US Funding LLC)  0.00  05/20/15 02/17/15 Piper Jaffray & Co. 29,388.89          49,970,611.11           0.2333   
Gen Electric Co CP  0.00  03/04/15 02/25/15 Loop Capital Markets, LLC 544.44               49,999,455.56           0.0568   
GOOGLE CP  0.00  04/08/15 03/05/15 Bonwick Capital Partners LLC 2,337.50            44,997,662.50           0.0558   
FHLB Discount Note  0.00  04/08/15 03/11/15 Wells Fargo Securities, LLC 342.22               9,999,657.78             0.0446   
Gen Electric Co CP  0.00  05/20/15 04/08/15 Loop Capital Markets, LLC 3,995.83            49,996,004.17           0.0695   
Exxon Mobil (XON) CP  0.00  06/25/15 04/21/15 M & T Securities, Inc. 5,254.17            29,994,745.83           0.0984   
Gen Electric Co CP  0.00  06/25/15 05/20/15 Loop Capital Markets, LLC 5,280.00            59,994,720.00           0.0892   
FHLB Discount Note  0.00  07/08/15 06/25/15 Bank of America Merrill Lynch 50.28                 13,924,949.72           0.0101   
Gen Electric Co CP  0.00  07/22/15 07/08/15 First Tennessee Bank 952.78               34,999,047.22           0.0710   

68,566.24$        563,856,433.76$       0.1163   

Fund - JIO - Construction Acct (CAP I)
Gen Electric Co CP  0.00  06/30/15 06/12/15 Loop Capital Markets, LLC 1,976.56$          36,601,023.44$         0.1095   
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Security Description / Maturity Date
Purchase

Date Broker / Dealer / Depository
 Earnings for

the Year 
 Total
Cost 

Yield to
Maturity

Yearly Investments By Fund
New York State Thruway  Authority

For the Period January 01, 2015 thru December 31, 2015

Treasury Bill  0.00  12/31/15 12/11/15 Wells Fargo Securities, LLC 539.90               5,324,460.10             0.1851   

2,516.46$          41,925,483.54$         0.1200   

Fund - FCIF - Revenue
Gen Electric Co CP  0.00  03/20/15 02/06/15 M & T Securities, Inc. 625.33$             7,999,374.67$           0.0679   
FHLB Discount Note  0.00  04/09/15 02/20/15 Wells Fargo Securities, LLC 270.00               6,749,730.00             0.0304   
Kimberly-Clark Corp (KCCPP) CP  0.00  05/15/15 04/09/15 Piper Jaffray & Co. 892.50               12,749,107.50           0.0710   
GECC (Gen Elec Cap Corp)  0.00  06/22/15 05/15/15 M & T Securities, Inc. 1,468.28            12,998,531.72           0.1085   
Chevron Corp (CVXCP)  0.00  07/22/15 06/22/15 Morgan Stanley & Co. 433.34               6,499,566.66             0.0811   
Chevron Corp (CVXCP)  0.00  08/24/15 06/22/15 Morgan Stanley & Co. 1,023.75            6,498,976.25             0.0913   
Gen Electric Co CP  0.00  09/23/15 08/24/15 RBC Capital Markets 625.62               6,499,374.38             0.1171   
Gen Electric Co CP  0.00  12/29/15 10/07/15 RBC Capital Markets 3,861.81            9,996,138.19             0.1699   
Exxon-Mobil (XON) CP  0.00  02/02/16 10/07/15 RBC Capital Markets 2,746.94            9,996,230.56             0.1166   
Treasury Bill  0.00  02/04/16 12/29/15 Alamo Capital 91.66                 9,998,869.44             0.1115   

12,039.23$        89,985,899.37$         0.1064   

Fund - Other Authority Projects Operating
Exxon-Mobil (XON) CP  0.00  03/02/15 01/06/15 Piper Jaffray & Co. 840.28$             4,999,159.72$           0.1115   
FHLB Discount Note  0.00  04/01/15 01/29/15 CastleOak Securities, L.P. 430.56               4,999,569.44             0.0507   
Gen Electric Co CP  0.00  03/30/15 03/02/15 Wells Fargo Securities, LLC 213.89               4,999,786.11             0.0558   
Gen Electric Co CP  0.00  12/16/15 11/17/15 Loop Capital Markets, LLC 352.43               4,999,647.57             0.0887   
Gen Electric Co CP  0.00  12/30/15 11/17/15 Loop Capital Markets, LLC 880.90               4,999,119.10             0.1496   
Exxon-Mobil Co CP  0.00  01/13/16 12/16/15 RBC Capital Markets 822.12               4,998,561.11             0.3752   
FHLB Discount Note  0.00  01/27/16 12/30/15 Loop Capital Markets, LLC 59.15                 4,999,171.67             0.2160   

3,599.33$          34,995,014.72$         0.1118   

Fund - General Reserve
Exxon-Mobil (XON) CP  0.00  03/09/15 01/27/15 Wells Fargo Securities, LLC 369.00$             3,999,631.00$           0.0821   
Chevron Corp (CVXPP) CP  0.00  04/17/15 02/09/15 Loop Capital Markets, LLC 1,488.89            7,998,511.11             0.1014   
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Security Description / Maturity Date
Purchase

Date Broker / Dealer / Depository
 Earnings for

the Year 
 Total
Cost 

Yield to
Maturity

Yearly Investments By Fund
New York State Thruway  Authority

For the Period January 01, 2015 thru December 31, 2015

FHLB Discount Note  0.00  12/23/15 11/17/15 Wells Fargo Securities, LLC 650.00               9,999,350.00             0.0659   

2,507.89$          21,997,492.11$         0.0864   

Fund - Thruway Revenue
FHLB Discount Note  0.00  01/30/15 01/02/15 Oppenheimer & Co. Inc. 156.43$             4,189,843.57$           0.0487   
New York Life (NYLCPP) CP  0.00  02/03/15 01/02/15 The Williams Capital Group, LP 287.15               4,037,712.85             0.0811   
Gen Electric Co CP  0.00  02/27/15 01/30/15 Loop Capital Markets, LLC 108.50               3,099,891.50             0.0456   
Gen Electric Co CP  0.00  02/18/15 02/03/15 Loop Capital Markets, LLC 218.56               9,536,781.44             0.0558   
Exxon-Mobil (XON) CP  0.00  03/12/15 02/18/15 M & T Securities, Inc. 448.82               9,537,551.18             0.0781   
Gen Electric Co CP  0.00  03/12/15 02/26/15 M & T Securities, Inc. 105.14               4,742,894.86             0.0578   
Treasury Note  0.25  03/31/15 02/27/15 First Empire Securities, Inc. 87.96                 3,599,405.79             0.0278   
Gen Electric Co CP  0.00  03/27/15 03/12/15 Loop Capital Markets, LLC 323.44               10,213,676.56           0.0771   
KOCHRE (Koch Resources) CP  0.00  04/30/15 04/01/15 KeyBanc Capital Markets, Inc. 398.75               5,499,601.25             0.0913   
Exxon-Mobil (XON) CP  0.00  05/29/15 05/01/15 RBC Capital Markets 349.61               6,199,650.39             0.0735   
Gen Electric Co CP  0.00  06/30/15 05/29/15 RBC Capital Markets 449.17               5,774,550.83             0.0887   
FHLB Discount Note  0.00  07/31/15 06/30/15 Loop Capital Markets, LLC 92.31                 5,359,907.69             0.0203   
GECC (Gen Elec Cap Corp) CP  0.00  08/31/15 07/31/15 First Tennessee Bank 672.93               8,014,327.07             0.0989   
Gen Electric Co CP  0.00  09/30/15 08/31/15 M & T Securities, Inc. 504.00               5,599,496.00             0.1095   
FHLB Discount Note  0.00  10/30/15 09/30/15 Loop Capital Markets, LLC 46.37                 5,564,953.63             0.0101   
Exxon-Mobil (XON) CP  0.00  11/30/15 10/30/15 RBC Capital Markets 390.73               5,499,609.27             0.0837   
Chevron Corp (CVXPP) CP  0.00  02/08/16 11/02/15 Loop Capital Markets, LLC 1,874.63            5,996,937.50             0.1902   
Gen Electric Co CP  0.00  12/31/15 11/30/15 Loop Capital Markets, LLC 385.54               2,869,614.46             0.1582   
FHLB Discount Note  0.00  02/08/16 11/30/15 Morgan Stanley & Co. 764.27               3,998,327.78             0.2181   

7,664.31$          109,334,733.62$       0.0922   

Fund - E-ZPass Revenue
FHLB Discount Note  0.00  04/06/15 01/02/15 Wells Fargo Securities, LLC 2,611.11$          9,997,388.89$           0.1014   
Repurchase Agreement  0.00  01/05/15 01/02/15 Merrill Lynch Flexicash -                     20,000,000.00           -     
FHLB Discount Note  0.00  02/24/15 01/05/15 Loop Capital Markets, LLC 833.33               9,999,166.67             0.0608   
FHLB Discount Note  0.00  05/27/15 01/05/15 Loop Capital Markets, LLC 4,141.67            9,995,858.33             0.1065   
Gen Electric Co CP  0.00  03/26/15 02/24/15 KeyBanc Capital Markets, Inc. 541.67               9,999,458.33             0.0659   
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Date Broker / Dealer / Depository
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GECC (Gen Elec Cap Corp) CP  0.00  08/25/15 05/27/15 RBC Capital Markets 3,187.50            9,996,812.50             0.1293   
GECC (Gen Elec Cap Corp) CP  0.00  09/25/15 05/27/15 Loop Capital Markets, LLC 5,949.17            9,994,050.83             0.1796   
GECC (Gen Elec Cap Corp) CP  0.00  07/10/15 06/10/15 RBC Capital Markets 1,791.67            19,998,208.33           0.1090   
Gen Electric Co CP  0.00  08/12/15 07/10/15 M & T Securities, Inc. 1,411.67            19,998,588.33           0.0781   
GECC (Gen Elec Cap Corp) CP  0.00  09/11/15 07/22/15 Loop Capital Markets, LLC 3,329.17            19,996,670.83           0.1192   
Gen Electric Co CP  0.00  09/25/15 08/06/15 Loop Capital Markets, LLC 1,493.06            9,998,506.94             0.1090   
ROCHOL CP  0.00  10/16/15 08/12/15 Piper Jaffray & Co. 3,611.11            19,996,388.89           0.1014   
Estee Lauder CP  0.00  10/27/15 08/26/15 Piper Jaffray & Co. 2,755.56            9,997,244.44             0.1623   
Chevron Corp (CVXPP) CP  0.00  11/13/15 09/09/15 Morgan Stanley & Co. 7,222.22            19,992,777.78           0.2029   
Exxon-Mobil (XON) CP  0.00  10/30/15 09/11/15 RBC Capital Markets 4,219.44            19,995,780.56           0.1572   
FHLB Discount Note  0.00  11/30/15 09/25/15 KeyBanc Capital Markets, Inc. 3,666.67            19,996,333.33           0.1014   
FHLB Discount Note  0.00  12/29/15 10/08/15 Loop Capital Markets, LLC 1,936.11            9,998,063.89             0.0862   
Chevron Corp (CVXPP)  0.00  01/14/16 10/16/15 Loop Capital Markets, LLC 7,186.23            19,991,600.00           0.1704   
Gen Electric Co CP  0.00  12/31/15 11/02/15 RBC Capital Markets 4,867.50            19,995,132.50           0.1506   
Chevron Corp (CVXPP) CP  0.00  01/29/16 11/13/15 Piper Jaffray & Co. 4,899.31            19,992,300.00           0.1826   
Chevron Corp (CVXCP)  0.00  02/12/16 12/11/15 CastleOak Securities, L.P. 4,431.37            19,986,700.00           0.3855   
FHLB Discount Note  0.00  02/24/16 12/29/15 M & T Securities, Inc. 200.76               9,996,184.17             0.2444   

70,286.30$        339,913,215.54$       0.1380   

Grand Total Thruway Funds 678,052.70$      2,448,472,992.94$    0.1532
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Fund Cost Interest for Year Avg. Yield

Trust Fund Bond Service 1,068,292,670.27$       240,917.20$             0.1580

Total 1,068,292,670.27$       240,917.20$             0.1580

Weighted Average Maturity 134

Summary - Yearly Investments by Fund
For the Year Ending December 31, 2015

Trust Fund Program - New York State Thruway Authority
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Security Description / Maturity Date
Purchase

Date Broker / Dealer / Depository
 Earnings for

the Year 
 Total
Cost 

Yield to
Maturity

Fund - Trust Fund Bond Service

Exxon-Mobil (XON) CP  0.00  03/31/15 01/21/15 Bank of America Merrill Lynch 8,052.68$           30,001,947.32$            0.1420    

Exxon-Mobil (XON) CP  0.00  03/31/15 01/23/15 Piper Jaffray & Co. 9,305.56             49,990,694.44              0.1014    

Gen Electric Co CP  0.00  03/31/15 01/23/15 Wells Fargo Securities, LLC 1,630.33             9,998,369.67                0.0888    

FHLB Discount Note  0.00  03/17/15 01/23/15 Loop Capital Markets, LLC 1,843.77             17,889,156.23              0.0710    

Chevron Corp (CVXPP) CP  0.00  03/31/15 01/26/15 Morgan Stanley & Co. 10,181.55           47,715,818.45              0.1217    

FHLB Discount Note  0.00  03/18/15 02/19/15 CastleOak Securities, L.P. 900.00                29,999,100.00              0.0406    

FHLB Discount Note  0.00  03/18/15 02/19/15 Toussaint Capital Partners LLC 679.80                22,659,320.20              0.0406    

FHLB Discount Note  0.00  03/25/15 02/25/15 Oppenheimer & Co. Inc. 1,166.55             49,993,833.45              0.0304    

Treasury Bill  0.00  03/19/15 02/25/15 KeyBanc Capital Markets, Inc. 36.96                  12,096,963.04              0.0051    

Treasury Note  0.25  03/31/15 03/17/15 Wells Fargo Securities, LLC 347.91                17,891,989.59              0.0506    

Treasury Note  0.25  03/31/15 03/18/15 The Williams Capital Group, LP 1,172.12             52,659,571.63              0.0623    

Treasury Note  0.25  03/31/15 03/19/15 Wells Fargo Securities, LLC 201.67                12,099,904.58              0.0506    

Treasury Note  0.25  03/31/15 03/25/15 Bank of America Merrill Lynch 333.47                49,992,079.03              0.0405    

FNMA Discount Note  0.00  09/30/15 04/08/15 First Tennessee Bank 201.47                306,798.53                   0.1370    

Exxon-Mobil (XON) CP  0.00  08/18/15 04/24/15 First Empire Securities, Inc. 5,671.11             19,994,328.89              0.0892    

FHLB Discount Note  0.00  09/30/15 04/24/15 Bank of America Merrill Lynch 7,729.17             24,992,270.83              0.0710    

INGFDG (ING US Funding) CP  0.00  08/11/15 04/24/15 Bank of America Merrill Lynch 17,561.11           19,982,438.89              0.2943    

FNMA Discount Note  0.00  09/30/15 04/24/15 RBC Capital Markets 3,002.78             9,061,997.22                0.0761    

UNCALB (Univ of Calif) CP  0.00  09/17/15 05/22/15 KeyBanc Capital Markets, Inc. 9,833.33             19,990,166.67              0.1522    

FHLB Discount Note  0.00  09/30/15 05/22/15 Oppenheimer & Co. Inc. 1,273.61             4,998,726.39                0.0710    

FHLMC  0.40  03/15/16 05/22/15 Loop Capital Markets, LLC 78,873.59           49,039,283.71              0.2646    

FHLB Discount Note  0.00  07/22/15 06/25/15 Loop Capital Markets, LLC 1,388.16             74,033,611.84              0.0253    

Treasury Bill  0.00  07/30/15 07/22/15 Morgan Stanley & Co. 329.04                74,034,670.96              0.0203    

Exxon-Mobil (XON) CP  0.00  07/30/15 07/24/15 RBC Capital Markets 450.00                44,999,550.00              0.0608    

Treasury Bill  0.00  07/30/15 07/24/15 Bank of America Merrill Lynch 196.27                39,254,803.73              0.0304    

ROCHOL CP  0.00  10/19/15 08/11/15 Loop Capital Markets, LLC 3,833.33             19,996,166.67              0.1014    

FFCB Discount Notes  0.00  03/31/16 08/18/15 Morgan Stanley & Co. 22,700.82           19,962,333.33              0.3047    

Gen Electric Co CP  0.00  09/30/15 08/25/15 M & T Securities, Inc. 2,870.00             24,319,130.00              0.1197    

Gen Electric Co CP  0.00  09/30/15 09/17/15 RBC Capital Markets 852.77                20,097,147.23              0.1191    

Chevron Corp  0.00  11/25/15 09/25/15 Loop Capital Markets, LLC 7,625.00             29,992,375.00              0.1521    

FHLB Discount Note  0.00  11/25/15 09/25/15 The Williams Capital Group, LP 3,731.34             23,176,268.66              0.0963    

FHLB Discount Note  0.00  02/22/16 10/01/15 RBC Capital Markets 2,443.79             4,965,173.87                0.1953    
FNMA Discount Note  0.00  03/31/16 10/19/15 Bank of America Merrill Lynch 5,756.99             19,999,236.79              0.1420    

Yearly Investments By Fund
New York State Thruway  Authority

For the Period January 01, 2015 thru December 31, 2015
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Security Description / Maturity Date
Purchase

Date Broker / Dealer / Depository
 Earnings for

the Year 
 Total
Cost 

Yield to
Maturity

Yearly Investments By Fund
New York State Thruway  Authority

For the Period January 01, 2015 thru December 31, 2015

FHLMC Discount Note  0.00  04/01/16 11/25/15 Piper Jaffray & Co. 10,476.58           39,963,733.33              0.2588    

Treasury Bill  0.00  03/31/16 11/25/15 Citigroup Global Markets Inc. 4,437.33             22,718,761.91              0.1928    

Honeywell International  0.00  03/03/16 11/25/15 Piper Jaffray & Co. 7,699.11             24,962,389.03              0.3044    

FNMA  0.50  03/30/16 12/16/15 RBC Capital Markets 6,128.13             34,462,559.16              0.4268    

240,917.20$       1,068,292,670.27$       0.1580    

Grand Total Trust Fund Program Funds 240,917.20$       1,068,292,670.27$       0.1580    
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Fund Cost Interest for Year Avg. Yield

CHIPS Bond Service Fund 205,675,974.65$       32,060.21$             0.1790

Total 205,675,974.65$       32,060.21$             0.1790

Weighted Average Maturity 155

Summary - Yearly Investments by Fund 
For the Year Ending December 31, 2015

CHIPS Program - New York State Thruway Authority
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Security Description / Maturity Date
Purchase

Date Broker / Dealer / Depository
 Earnings for

the Year 
 Total
Cost 

Yield to
Maturity

Fund - CHIPs Bond Service

Gen Electric Co CP  0.00  03/31/15 03/20/15 First Tennessee Bank 1,222.22$           49,998,777.78$             0.0811    

Treasury Note  0.25  03/31/15 03/24/15 Bank of America Merrill Lynch 175.36                45,056,074.64               0.0202    

Gen Electric Co CP  0.00  03/31/15 03/24/15 KeyBanc Capital Markets, Inc. 602.60                46,955,397.40               0.0669    

Colgate-Palm Co  0.00  09/30/15 09/24/15 Citigroup Global Markets Inc. 138.07                10,354,861.93               0.0811    

FHLB Discount Note  0.00  03/31/16 09/24/15 First Tennessee Bank 15,847.51           24,969,812.50               0.2335    

FNMA Discount Note  0.00  04/01/16 09/24/15 Bank of America Merrill Lynch 14,074.45           28,341,050.40               0.1827    

32,060.21$         205,675,974.65$           0.1790    

Grand Total CHIPS Program Funds 32,060.21$         205,675,974.65$           0.1790    

Yearly Investments By Fund
New York State Thruway  Authority

For the Period January 01, 2015 thru December 31, 2015
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Fund Cost Interest for Year Avg. Yield

PIT Bonds Debt Service 331,478,228.89$        2,771.11$                       0.0493
PIT Bond Proceeds 109,488,626.90          2,598.10                         0.0199
PIT 2008 Debt Service Escrow 21,729,017.98            26,623.23                       0.2240

Total 462,695,873.77$        31,992.44$                     0.1052

Weighted Average Maturity 141

Summary - Yearly Investments by Fund 
For the Year Ending December 31, 2015

PIT Program - New York State Thruway Authority

Page 17 of 18



Security Description / Maturity Date
Purchase

Date Broker / Dealer / Depository
 Earnings for

the Year 
 Total
Cost 

Yield to
Maturity

Fund - PIT Bonds Debt Service

Treasury Bill  0.00  03/12/15 03/06/15 Morgan Stanley & Co. 125.00$          49,999,875.00$       0.0152    

Gen Electric Co CP  0.00  03/13/15 03/06/15 First Tennessee Bank 680.56            49,999,319.44         0.0710    

FHLB Discount Note  0.00  03/13/15 03/06/15 Deutsche Bank Securities Inc. 194.44            49,999,805.56         0.0203    

Gen Electric Co CP  0.00  03/13/15 03/06/15 KeyBanc Capital Markets, Inc. 663.06            49,999,336.94         0.0691    

Colgate-Palm Co CP  0.00  03/13/15 03/06/15 The Williams Capital Group, LP 492.57            42,219,507.43         0.0608    

FHLB Discount Note  0.00  03/13/15 03/12/15 Loop Capital Markets, LLC 8.06               28,999,991.94         0.0101    

Colgate-Palm Co CP  0.00  09/14/15 09/08/15 The Williams Capital Group, LP 600.00            44,999,400.00         0.0811    

Treasury Bill  0.00  09/15/15 09/08/15 Loop Capital Markets, LLC 7.42               15,260,992.58         0.0025    

2,771.11$       331,478,228.89$     0.0493    

Fund - PIT Bond Proceeds

Treasury Bill  0.00  03/26/15 03/03/15 Bank of America Merrill Lynch 76.67$            11,999,923.33$       0.0101    

FHLMC Discount Note  0.00  03/24/15 03/04/15 Oppenheimer & Co. Inc. 33.33             3,999,966.67           0.0152    

FHLMC Discount Note  0.00  03/26/15 03/09/15 M & T Securities, Inc. 72.25             8,999,927.75           0.0172    
FHLMC Discount Note  0.00  03/26/15 03/10/15 Loop Capital Markets, LLC 122.22            9,999,877.78           0.0279    
Treasury Bill  0.00  03/26/15 03/16/15 Deutsche Bank Securities Inc. 187.50            26,999,812.50         0.0253    
Treasury Bill  0.00  03/26/15 03/17/15 Wells Fargo Securities, LLC 48.12             6,999,951.88           0.0279    
Treasury Note  1.75  07/31/15 04/30/15 Wells Fargo Securities, LLC 2,058.01         40,489,166.99         0.0200    

2,598.10$       109,488,626.90$     0.0199    

Fund - PIT 2008 Debt Service Escrow
Treasury Bill  0.00  09/10/15 06/12/15 Loop Capital Markets, LLC -$               515,000.00$            -     
Treasury Note  0.375  03/15/16 06/12/15 RBC Capital Markets 26,623.23       21,214,017.98         0.2264    

26,623.23$     21,729,017.98$       0.2240    

Grand Total PIT Program Funds 31,992.44$     462,695,873.77$     0.1052    

Yearly Investments By Fund
New York State Thruway  Authority

For the Period January 01, 2015 thru December 31, 2015
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