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.

April 25, 2002

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 depository institutions at Week ended Change from week ended Wednesday
F.R. Banks, Reserve Bank credit, and related items Apr 24, 2002 Apr 17, 2002 Apr 25, 2001 Apr 24,2002
Reserve Bank Credit 640,408 - 3,606 + 61,219 641,490
U.S. government securities (1)
Bought outright-system account (2,3) 580,266 + 1,934 + 54,834 582,038
Held under repurchase agreements 0 0 0 0
Federal agency obligations (1)
Bought outright 10 0 0 10
Held under repurchase agreements 0 0 0 0
Repurchase agreements — triparty (4) 21,964 - 6,236 + 4,781 21,000
Acceptances 0 0 0 0
Loans to depository institutions
Adjustment credit 8 + 4 - 21 11
Seasonal credit 56 + 8 + 20 55
Extended credit 0 0 0 0
Float -518 + 180 - 116 -560
Other F.R. assets 38,622 + 504 + 1,722 38,935
Gold stock 11,044 0 - 2 11,044
Special drawing rights certificate account 2,200 0 0 2,200
Treasury currency outstanding 33,647 + 14 + 1,265 33,647
Total factors supplying reserve funds 687,298 - 3,592 + 62,481 688,380
Currency in circulation* 643,464 - 334 + 55,463 644,691
Reverse repurchase agreements — triparty (4) 0 0 0 0
Treasury cash holdings* 399 - 4 - 113 393
Deposits, other than reserve balances, with F.R. Banks
Treasury 6,994 + 1,037 + 100 6,255
Foreign 82 - 34 - 37 76
Service-related balances and adjustments (5) 10,131 + 78 + 3,100 10,131
Other 232 - 10 - 115 231
Other F.R. liabilities and capital 18,858 + 122 + 887 18,688
Total factors, other than reserve balances,
absorbing reserve funds 680,161 + 856 + 59,285 680,465
Reserve balances with F.R. Banks (6) 7,137 - 4,449 + 3,196 7,915

On  April 24, 2002, 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 $ 737,845 million, a change of $ - 7,163 million for the week. The total includes
$ 594,317 million of U.S. government securities and $ 143,528 million of federal agency securities. The total includes the face value of
U.S. Treasury strips and other zero coupon bonds.

1 Face value of the securities.
Net of § 19,762 million (daily average over statement week) and $ 19,394 million (outstanding on Wednesday statement date)
matched sale-purchase transactions, of which $ 19,762 million (daily average) and $ 19,394 million (outstanding on Wednesday
statement date) were with foreign official and international accounts. Includes securities loans of $ 439 million (daily average)
and $ 378 million (outstanding on Wednesday statement date) that are fully collateralized by other U.S. government securities.

3 Includes $ 11,130 million of inflation-indexed securities valued at the original face amount and $ 1,026 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 $ 9,870 million and adjustments of $ 261 million to compensate for float.

6 Excludes required clearing balances and adjustments 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 Apr 24, 2002 Apr 17, 2002 Apr 25, 2001
Gold certificate account 11,044 0 - 2
Special drawing rights certificate account 2,200 0 0
Coin 999 - 19 - 122
Loans 66 + 15 0
Acceptances 0 0 0
Repurchase agreements — triparty (1) 21,000 - 6,200 + 4,493
Federal agency obligations (2)
Bought outright 10 0 0
Held under repurchase agreements 0 0 0
U.S. government securities (2)
Bought outright—Bills 193,713 - 88 + 11,790
Notes (3) 283,086 + 2,001 + 34,800
Bonds (4) 105,239 + 80 + 8,148
Total bought outright (5) 582,038 + 1,992 + 54,738
Held under repurchase agreements 0 0 0
Total U.S. government securities 582,038 + 1,992 + 54,738
Total loans and securities 603,114 - 4,192 + 59,232
ltems in process of collection (1,184) 7,393 - 472 - 625
Bank premises 1,515 + 1 + 24
Other assets (6) 37,192 + 610 + 1,700
TOTAL ASSETS (1,184) 663,457 - 4,072 + 60,207
LIABILITIES
Federal Reserve notes 612,437 - 33 + 54,351
Reverse repurchase agreements — triparty (1) 0 0 0
Deposits
Depository institutions 18,106 - 1,885 + 6,974
U.S. Treasury—general account 6,255 - 1,485 - 1,228
Foreign—official accounts 76 0 - 45
Other (0) 231 0 - 99
Total deposits (0) 24,668 - 3,370 + 5,602
Deferred availability cash items (1,184) 7,664 - 799 - 774
Other liabilities and accrued dividends (7) 2,423 + 30 - 1,101
TOTAL LIABILITIES (1,184) 647,191 - 4,173 + 58,076
CAPITAL ACCOUNTS
Capital paid in 8,056 + 51 + 1,006
Surplus 7,290 + 8 + 915
Other capital accounts 920 + 42 + 209

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

2 Face value of the securities.

3 Includes $ 6,178 million of inflation-indexed securities valued at the original face amount and $ 597 million of compensation
that adjusts for the effects of inflation on the principal of such securities.

4 Includes $ 4,952 million of inflation-indexed securities valued at the original face amount and $ 430 million of compensation

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

Net of $ 19,394 million matched sale-purchase transactions outstanding at the end of the latest statement week. Includes securities

5
loans of $ 378 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, April 24, 2002

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 66 27,661 + 2,651 0 0 17,000 0
16 days to 90 days 0 126,543 |- 1,918 0 0 4,000 0
91 days to 1 year 0 132,466 + 547 0 0 _ _
Over 1 year to 5 years _ 160,385 + 535 10 0 _ _—
Over 5 years to 10 years _— 53,551 |+ 174 0 0 _— _
Over 10 years —— 81,433 + 5 0 0 - -
Total 66 582,038 + 1,992 10 0 21,000 0

1 Includes $ 11,130 million of inflation-indexed securities valued at the original face amount and $ 1,026 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.



Ajiny a.e yey) uoljiw 8/g

8] UO uolje|jul Jo s1o8ye 8y} 10} sisnipe jey) uonesuadwod Jo uoljjiw QS

8] UO UOIB|jUI JO S}08ye 8y} 1o} sisnipe jeyl uonesusdwod Jo uol|jiw /65

‘Buipunol 0} enp s|ejo} 0} ppe jou Aew sjusuodwo)

‘sojel abueyoxa 19)1eW Je Alyluow panjeaal ‘selousalind ublelo) Ul paleulLouUsp S}esse sepnjoul 9
"sal1lIN08s Juswuianob ‘g n Jeyio Aq pezijeisie||0o
$ JO SUBO| SB111INDBS SOPN|OU| YoM JUSWS)L]S 1S81E| 8U) JO pud ay} e Buipue)sino suooesuel} aseyoind-ajes payolew uoliw +68'61  $ 101N S

*S9IIIN08s yons jo |ediound

$ pue Junowe 9o} [eUIBLIO Y} 1B PaNn|eA SaIILIN08S PaXapuIl-UOHBJUL JO UOI|[IW gS6'y  $ Sepnpu| ¢

*S9IIIN08s yons jo |ediound

$ pue unowe a9e} [eUIBLIO BY) JB Pan|eA SaiiNdas Paxapul-Uoiiejul Jo uoljiw 8/1'9 ¢ sepnjoul ¢

'S9)1IN08S 8y} JO 8NjeA 80B4 g

‘sal)linoas Aousbe |eiepse) pue Juswulanob ‘g N Ag pazi|eiele||0o aie sjuswaaibe asayl ‘syueq |eipoisno Aued-paiyr ybnoiyy pebuelie sjusweslbe jo anjea ysen |

¥¥6°2S 9z8'ze L99°8T PEE'ST 8LE'TIC Z08'TL €GL'9% [ S89°€S 6TS'C€E S86°2C oLL'zLz | 8L6"2ZE [ T%9 %99 S13SSVY 1V10L
80€E'% - |SG89'L + | €9¢€ - |€S9°% + |€92'T - |S9L'T - |LTI¥ + 128€’T + |8ST'€E - |$#69'T - |LSO'E + | Z¥9'E - |O JUNOOJE JUBWSIIeS 101ISIpIalU|
zo0E‘E 0zs 586 T€9 800'T 198‘€ 90s‘e 60Z'S 6%v’'C 0%zt €TT'ET 6S6'T T6T'LE (9) syesse 19yl
TLT LET 6% €CT 1374 LOT 08¢ TET ZST 6% T8T [43 STS'T sosiwald yueg
szv'e SSS 8€EE 998 PIV SS9 826 434 €8¢ 14474 666 LOS LLS'8 uo1309]|09 Jo ss8%04d Ul Swa}|
8€6'6%  |8T6'CT TIZ'LT PIT’'6 z0L'0T LTS'89 PPy ‘Ih [ 96€’SH  [PTT’CE z8€'2T €T0‘0SZ | ESE’EE PIT'€09 SOI}IND8S puk SUBO| [BJ0]
LE6'6F LT6'CT S0Z'LT 6606 96902 767 ‘89 €YV IV S6E'SYH PIT'ZE I8€‘2Z2 600°62Z | 8WE‘EE 8€0°Z8S sainoas "nob 'gN [elol
0 0 0 0 0 0 0 0 0 0 0 0 0 syuswealbe aseyoindal Jopun pjoy
LE6'6F LT6°'CT S0Z'LT 6606 96902 767 ‘89 €YV TV S6E'STH YIT'CE T8€'2C 600°62Z | 8¥E'EE 8€0’Z8S (g) wybuINo Wybnoq |e10 |
6206 9€€’C TIT’€ SP9'T THL'E S8€’CT €67 'L 802’8 L08'S LY0'% 80%‘'TH | 0€0’9 6€Z'G0T (¢) spuog
88Z'%C €82°9 89¢’8 ‘Y4 24 990°0T PIE‘€E LST'0Z 6L0°C2 6T9°ST S88°0T €8E'TTT | 6TC 9T 980°€8¢C () sa10N
029’91 66Z'% 9zZL'S 8Z0'€ 888°9 96L'zT €6L'ET 80T’ST 889 0T 677 L 6TZ'9L 660°'TT ETL'€E6T s|ing —ybuino bnog
(2) senunoas swuianob ‘gnN
0 0 0 0 0 0 0 0 0 0 0 0 0 suswoalbe aseyoindal Jopun pjoy
T 0 0 0 0 T T T T 0 % T 0T wwbuno ybnog
(2) suonebiqo Aouabe |esopa
0 0 0 0 0 0 0 0 0 0 000‘TZ 0 000‘TZ (1) Aueduy — sjusweaibe aseyoinday
0 0 0 0 0 0 0 0 0 0 0 0 0 saoue}daooy
0 0 L ST 9 (4 0 0 0 T 0 S 99 Sueo’
LET 6CT TL LE 99 vCt1 98 8€T [4°) €9 4] T9 666 ulop
pET 86 99 o€ L A %4 99T LYT 70T €8 pL8 STT ooz‘z "100B "J99 sybu Buimelp eroads
9%0'T S8% 60€ 6LT 9% € 080°T 926 6T8 144 0€Y 69€'¥ €€S PP0'TT JUNOJJE 8)edILS8D P|0Y)
S13SSY
oomth_meu_ se|leq mm@%v_ sijodesuuly | sinoq 1S | obeayn ejuelly | puowyory | pueans|) |eiydiepeud| oA meN| uoisog |ejo
sJe||op Jo Suol||IN
200¢ .._uN __._Q< Uo )ueg 9AI9S9Y |eldpad yae3 JO uollipuo) Jo juswalels

@ L'v'H



‘sjuswoealbe eseyoindas esiensl Jepun pabpseld s

‘Buipunol 0} enp s|ejo} 0} ppe jou Aew sjusuodwo)

1noas Jo anjeA Jed syl sepnjoxe pue sjuswabueiie

Auedu Jepun sjusweslbe eseyoindal JO anjeA YSBO Sepnjou| "JUnowe 89e) 1e panjeA ale jusweaibe eseyoindeal Jepun pjay Jo 1ybuino jybnoq senunoss Aousbe pue juswuianob 's'n ¢
‘sjusw}iwwod abueyoxs ublelo} Jo sejel abueyoxs 1oxiew e uonenjeaal Ajyluow ayl Bunos|jel JUNOOoR uole|suell-eBueyoxse sepnou| g
"sallInoas Aousbe pue Juswulanob ‘g N Aq pazielele||0o ale sjuswaaibe esayl "syueq [eipoisno Aued-paiyl ybnoyy pebuelie sjusweslibe jo anjea ysen |

LEY'TTI9 |eJe1e||0d [ej0 |
€6T'66S (g) senunoas Aouabe pue "1n06 'S
0 sjasse 9|qibie 1ay10
ooz‘z
sybu Buimelp |eroads
PP0'TT JUNODOE 8}BJIILBD P|oY)
sajou "Y' 1surebe pjay [eis1e||0)
760 LY €8C°'TT SHYZ'LT LS8 ET 6ET'0Z 629°99 €9V ‘E€F €Z29°9% TI8T‘6C 9S% ‘02 8G8°GSZ | 0T9 0€ LEV'ZTY }8u ‘sajou "Y' 4
ZZH'6T |O0TS’‘CZT |8Z0°% T9T’C TEL'E €96°9 STO‘8T |[8LT’OT [S98’F% SZT'L TIL'TY |o00L'% TI¥‘GET syueg ‘Y4 Aq ploH—sse
9TS ‘99 €6L'EE €ELT'TT 6T0'9T TL8 €T T6S‘€L LLY'T9 00898 9%0 ‘%€ 18S‘LT 0LS'L6Z |0TE’SE LY8'LYL Buipueisino sejou Y4
SINNOOJV SLINIDY IAHISIH TvH3IA3d
v¥6°CS 98’22 L99'8T PEE'ST 8LE'TT Z08'TL €SL'9¥ S89°€S 6TSC¢E S86°CC OLL'ZLZ |8L6'ZE 99999 SINNODOV
AVLIdYO ANV S3ILITIgvil IvLioLl
69 A" 8T 0 8T 0L S€E 202 87 TZ v6¢€ 84 0Z6 sunoooe |eyded Jayi0
96L 9T 16T 96 67T €6L SES LSL'T 599 i 44 $0S‘T 8TV 06Z'L snjding
808 LOT T6T 90¢€ €02 008 0S¥ PIT‘C 089 €22 Z89'T 0€ED 960’8 ul pred |euden
SINNOOJJV 1VLIdVO
I8Z'TIS |[I8%‘ZZ L9Z'8T ZE6'VT LO0‘TZ [ 6ET’OL TEL'SY | TT9’‘6% | LTT'TE |0TS‘ZZ | 06T’'69C [680°2E | 9LE’'8BFI S3LITgvIT TVLOL
66T €6 96 8L 90T 8G¢ €02 LSZ 8€T LOT ovL 8vT [ X4 k4 (2) spuapialip
paniooe pue sailjiqel J8yi0
8G6S‘¢T 697 €LT [4°3) €8¢ 999 008 719 66¢€ 0s9 ZO0'T 269 8%8’8 Swa)l 1paJd palsjaq
IEV'T 9€9 €S9 jididd 6LY 965’2 L9Z'T LIT'Z 60% ‘T 90€’T 06S'IT |6€EL 899°'%¢ susodap [ejo]
T 0 4 0 4 T 0 LL T 4 €E€T 8 TE€T 1BYyio
€ T T T T € z L € T 411 z 9L SJUNo22E |eloIjo—ubiaio
0 0 0 0 0 0 0 0 0 0 §SZ’9 0 G529 unoooe |essusb—Ainseal] ‘SN
LZH'T SE9 8%9 444 PLY T65°C $9Z'T peo‘e S0V'T P0E’'T 6%T’'S OEL 90T ‘8T suonnyisul Aioysodaqg
syusodaq
0 0 0 0 0 0 0 0 0 0 0 0 0 (1) Avedu—suswaaibe aseyoindal asianay
¥60°LY €8C°'1C SYZ'LT LS8'ET 6ET'0Z 629°99 €9V '€V €29'9% I8T‘6C 9s¥ ‘02 8G8°GSZ [ 0T9‘0€ LEV'TTY S9)0U BAIBS8Y |elapa
s3lLmavii
ooslouel4 Ao .
ues se|leq sesuey) sijodesuuly | sinoq 1S | obeaiyn eluejly | puowyory | puegns|n |eydiepejud| Y1oA maN | uolsog |elo|
SJe||op JO suol|liN
200¢ .._uN __._Q< Uo )ueg 9AI9S9Y |eldapad yoe3 JOo uollipuo) Jo juswalels

() L'v'H



