FEDERAL RESERVE

These data are scheduled for release each Thursday. The exact time of each release will be announced, when the information is
available, on (202) 452-3206.

December 6, 2001

H.4.1
Factors Affecting Reserve Balances of Depository Institutions and
Condition Statement of Federal Reserve Banks

Millions of dollars

Averages of daily figures
Reserve balances of depositpry institutions_at Week ended Change from week ended Wednesday
F.R. Banks, Reserve Bank credit, and related items Dec 5, 2001 Nov 28, 2001 Dec 6, 2000 Dec 5, 2001
Reserve Bank Credit 622,763 + 1,650 + 50,872 617,949
U.S. government securities (1)
Bought outright-system account (2,3) 550,440 + 946 + 37,173 552,758
Held under repurchase agreements 0 0 0 0
Federal agency obligations (1)
Bought outright 10 0 - 120 10
Held under repurchase agreements 0 0 0 0
Repurchase agreements — triparty (4) 34,571 - 672 + 10,894 28,000
Acceptances 0 0 0 0
Loans to depository institutions
Adjustment credit 8 - 1 - 61 2
Seasonal credit 34 + 1 - 87 36
Extended credit 0 0 0 0
Float 1,692 + 1,008 + 1,172 1,014
Other F.R. assets 36,007 + 367 + 1,900 36,128
Gold stock 11,045 0 - 1 11,045
Special drawing rights certificate account 2,200 0 - 1,000 2,200
Treasury currency outstanding 33,139 + 26 + 1,738 33,139
Total factors supplying reserve funds 669,147 + 1,676 + 51,610 664,333
Currency in circulation* 625,473 - 759 + 46,195 626,844
Reverse repurchase agreements — triparty (4) 0 0 0 0
Treasury cash holdings* 435 + 6 + 82 441
Deposits, other than reserve balances, with F.R. Banks
Treasury 5,500 + 426 + 225 4,788
Foreign 394 + 67 + 313 86
Service-related balances and adjustments (5) 8,532 + 374 + 1,926 8,532
Other 245 - 18 - 18 243
Other F.R. liabilities and capital 18,048 + 233 - 224 17,716
Total factors, other than reserve balances,
absorbing reserve funds 658,627 + 329 + 48,499 658,650
Reserve balances with F.R. Banks (6) 10,520 + 1,346 + 3,111 5,683

On December 5, 2001, the face amount of marketable U.S. government and federal agency securities held in custody by the Federal Reserve

Banks for foreign official and international accounts was $ 734,033 million, a change of $ -
$ 603,298 million of U.S. government securities and $

U.S. Treasury strips and other zero coupon bonds.

1 Face value of the securities.

3,318 million for the week. The total includes

130,736 million of federal agency securities. The total includes the face value of

Net of § 19,766 million (daily average over statement week) and $ 18,889 million (outstanding on Wednesday statement date)
matched sale-purchase transactions, of which $ 19,766 million (daily average) and $ 18,889 million (outstanding on Wednesday
statement date) were with foreign official and international accounts. Includes securities loans of $ 4,244 million (daily average)
and $ 3,862 million (outstanding on Wednesday statement date) that are fully collateralized by other U.S. government securities.

3 Includes $ 9,711 million of inflation-indexed securities valued at the original face amount and $ 951 million of compensation
that adjusts for the effects of inflation on the principal of such securities.

4 Cash value of agreements arranged through third-party custodial banks. These agreements are collateralized by U.S. government and
federal agency securities.

5 Consists of required clearing balances of $ 8,248 million and adjustments of $

6 Excludes required clearing balances and adjustments to compensate for float.

285 million to compensate for float.

* Estimated (Treasury’s figures).
Components may not add to totals due to rounding.



H.4.1(a)
Consolidated Statement of Condition of all Federal Reserve Banks

Millions of dollars

o Change Since
Eliminations from
Consolidation Wednesday Wednesday Wednesday
ASSETS Dec 5, 2001 Nov 28, 2001 Dec 6, 2000
Gold certificate account 11,045 0 - 1
Special drawing rights certificate account 2,200 0 - 1,000
Coin 1,049 + 3 + 135
Loans 39 + 4 - 95
Acceptances 0 0 0
Repurchase agreements — triparty (1) 28,000 - 11,350 + 5,475
Federal agency obligations (2)
Bought outright 10 0 - 120
Held under repurchase agreements 0 0 0
U.S. government securities (2)
Bought outright—Bills 185,817 + 518 + 2,433
Notes (3) 263,851 + 1,475 + 26,823
Bonds (4) 103,090 0 + 10,402
Total bought outright (5) 552,758 + 1,993 + 39,658
Held under repurchase agreements 0 0 0
Total U.S. government securities 552,758 + 1,993 + 39,658
Total loans and securities 580,807 - 9,354 + 44,918
ltems in process of collection (986) 10,777 + 2,740 + 1,399
Bank premises 1,520 + 1 + 79
Other assets (6) 34,708 - 71 + 1,911
TOTAL ASSETS (986) 642,105 - 6,682 + 47,440
LIABILITIES
Federal Reserve notes 595,194 - 26 + 44,899
Reverse repurchase agreements — triparty (1) 0 0 0
Deposits
Depository institutions 14,853 - 8,430 + 2,698
U.S. Treasury—general account 4,788 + 475 427
Foreign—official accounts 86 - 265 - 3
Other (0) 243 - 29 - 1
Total deposits (0) 19,970 - 8,249 + 2,268
Deferred availability cash items (986) 9,225 + 1,735 + 631
Other liabilities and accrued dividends (7) 2,681 - 6 - 1,716
TOTAL LIABILITIES (986) 627,070 - 6,546 + 46,082
CAPITAL ACCOUNTS
Capital paid in 7,357 - 13 + 269
Surplus 6,730 - 3 + 4,051
Other capital accounts 949 - 120 - 2,961

Cash value of agreements arranged through third-party custodial banks.

Face value of the securities.

Includes $ 5,739 million of inflation-indexed securities valued at the original face amount and $ 583 million of compensation
that adjusts for the effects of inflation on the principal of such securities.

S wn =

that adjusts for the effects of inflation on the principal of such securities.

Includes $ 3,972 million of inflation-indexed securities valued at the original face amount and $ 368 million of compensation

Net of $ 18,889 million matched sale-purchase transactions outstanding at the end of the latest statement week. Includes securities

5
loans of $ 3,862 million that are fully collateralized by other U.S. government securities.
6 Includes assets denominated in foreign currencies, revalued daily at market exchange rates.
7 Includes exchange-translation account reflecting the daily revaluation at market exchange rates of foreign exchange commitments.

Maturity Distribution of Loans and Securities, December 5, 2001
Millions of dollars

U.S. government Federal agency Reverse

Loans securities (1,2) obligations(2) AR?Q:;]C:;?_ Repurchase

Hord Weekly Hord Weekly % oy (3| Agreements—

oldings changes oldings changes fiparty (3) | Triparty (3)
Within 15 days 17 15,078 - 8,869 0 0 18,000 0
16 days to 90 days 22 125,205 + 11,896 0 0 10,000 0
91 days to 1 year 0 129,286 - 1,037 0 0 _ _
Over 1 year to 5 years _ 151,093 + 2 10 0 _ -
Over 5 years to 10 years _— 53,251 0 0 0 _— _
Over 10 years —— 78,845 0 0 0 - -
Total 39 552,758 + 1,993 10 0 28,000 0

1 Includes $ 9,711 million of inflation-indexed securities valued at the original face amount and $ 951 million of compensation

that adjusts for the effects of inflation on the principal of such securities.
2 Includes face value of securities held under repurchase agreements classified by the remaining maturity of the agreements.
3 Cash value of agreements arranged through third-party custodial banks classified by remaining maturity of the agreements.

Components may not add to totals due to rounding.
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