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H4.1
Factors Affecting Reserve Bal ances of Depository Institutions and
Condi tion Statement of F.R Banks
February 3, 2000
Mllions of dollars
Averages of daily figures

Reserve bal ances of depository institutions at Week ended Change from week ended Wednesday
F.R Banks, Reserve Bank credit, and related itens Feb 2, 2000 Jan 26, 2000 Feb 3, 1999 Feb 2, 2000
Reserve Bank Credit 558, 386 - 7,360 + 59,292 554, 791
U.S. government securities (1)
Bought outright-system account (2,3) 500, 503 + 2,925 + 45,442 501, 078
Hel d under repurchase agreenents 0 0 - 3,674 0
Federal agency obligations (1)
Bought outri ght 175 - 4 - 161 175
Hel d under repurchase agreenents 0 0 - 2,290 0
Repurchase agreenents -- triparty (4) 21,143 - 7,678 + 21,143 19, 110
Accept ances 0 0 0 0
Loans to depository institutions
Adj ust ment credit 82 - 35 - 128 77
Seasonal credit 24 - 3 + 18 27
Special Liquidity Facility 33 + 16 + 33 23
Ext ended credit 0 0 0 0
Fl oat 991 - 2,378 + 91 -613
QO her F.R assets 35, 434 - 203 - 1,183 34,914
CGol d stock 11, 048 0 + 1 11, 048
Special drawing rights certificate account 6, 200 0 - 3,000 6, 200
Treasury currency outstanding 27,957 + 14 + 1, 560 27,957
Total factors supplying reserve funds 603, 591 - 7,346 + 57,853 599, 996
Currency in circul ation* 566, 491 - 5,095 + 60,062 566, 446
Reverse repurchase agreenments -- triparty (4) 0 0 0 0
Treasury cash hol di ngs* 126 + 1 + 28 129
Deposits, other than reserve bal ances, with F. R Banks
Treasury 6, 131 - 1,074 - 745 4,896
For ei gn 146 + 63 - 73 143
Service-rel ated bal ances and adj ustments (5) 7,228 - 541 - 600 7,228
O her 248 + 11 + 2 266
CGher F.R liabilities and capital 18, 344 - 147 + 2,069 17, 802
Total factors, other than reserve bal ances,
absorbing reserve funds 598, 714 - 6, 783 + 60,743 596, 909
Reserve bal ances with F. R Banks (6) 4,876 - 564 - 2,891 3,087

On February 2, 2000, the face ampunt of narketable U.S. government securities held in custody by the Federal Reserve Banks for foreign
official and international accounts was $ 618,213 nillion, a change of $ + 2,886 nmillion for the week. The total includes the face val ue
of U S Treasury strips and other zero coupon bonds.

1 Face value of the securities.

2 Net of $ 18,293 million (daily average over statenent week) and $ 17,718 million (outstanding on
Wednesday statenent date) matched sal e-purchase transactions, of which $ 18,293 million (daily average)
and $ 17,718 mllion (outstanding on Wednesday statement date) were with foreign official and international
accounts. Includes securities |oans of $ 1,743 nmillion (daily average) and $ 2,482 nmillion
(outstandi ng on Wednesday statement date) that are fully collateralized by other U S. government securities.

3 Includes $ 5,792 nmillion of inflation-indexed securities valued at the original face anpunt and
$ 232 nmillion of conpensation 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 agreenents are collateralized
by U S. governnent and federal agency securities.

5 Consists of required clearing bal ances of $ 7,030 nillion and adjustnents of $ 198 nmillion to
conpensate for float.

6 Excludes required clearing bal ances and adjustnents to conpensate for float.

* Estimated (Treasury's figures).
Conponents may not add to totals due to rounding.

Worksheet for H 4.1 (a)

CONSCOLI DATED STATEMENT OF CONDI TI ON OF ALL FEDERAL RESERVE BANKS
MIlions of Dollars

Change Since
* Wednesday Wednesday Wednesday
Feb 2, 2000 Jan 26, 2000 Feb 3, 1999
ASSETS
CGol d certificate account 11, 048 0 + 2
Special drawing rights certificate account 6, 200 0 - 3,000
Coi n 351 + 26 - 108
Loans 127 - 71 - 943
Accept ances 0 0 0
Repur chase agreenents -- triparty (1) 19, 110 - 5,995 + 19,110
Federal agency obligations (2)
Bought outri ght 175 0 - 161
Hel d under repurchase agreenents 0 0 590
U.S. governnent securities (2)
Bought outright--Bills 197, 981 + 870 + 1,958
Not es (3) 219, 013 + 1 + 30,678
Bonds (4) 84, 084 + 1,069 + 13,995
Total bought outright (5) 501, 078 + 1, 940 + 46,632
Hel d under repurchase agreenments (1) 0 0 - 2,075
Total U.S. government securities 501, 078 + 1, 940 + 44,557



Tot al

Items in process of collection
Bank prenises
O her assets (6)

TOTAL ASSETS

LI ABI LI TI ES

Federal Reserve notes

| oans and securities

Reverse repurchase agreenents -- triparty (1)

Deposits
Depository institutions

U.S. Treasury--general account
Foreign--official accounts
O her
Total deposits

Deferred availability cash items

OQher liabilities and accrued dividends (7)

TOTAL LI ABILITIES

CAPI TAL ACCOUNTS
Capital paidin
Sur pl us

Q her capital accounts

(798)

(798)

(0)
(798)

(798)

*Figures in parentheses are the eliminations made in the consolidation process.
1

Cash val ue of agreenents arranged through third-party custodial

2 Face value of the securities.
3 Includes $

$ 182 million of conpensation that

securities.
4 Includes $

securities.
5 Net of $

statement week.

U.S. governnent securities.

6 Includes assets denonminated in foreign currencies,
7 Includes exchange-translation account

forei gn exchange commitnments.

1,538 million of
50 million of conpensation that

Conponents may not add to totals due to rounding.

MATURI TY DI STRI BUTI ON OF LOANS AND SECURI Tl ES,
Hol di ngs of securities include securitites held under repurchase agreenents,

to renaining maturity.
MIlions of dollars

Loans

Wthin 15 days 79
16 to 90 days 48
91 days to 1 year 0
Over 1 to 5 years

Over 5 to 10 years

Over 10 years

Tot al 127

1 Includes $

securities.

5,792 nillion of
232 million of conpensation that

U. S. governnent
securities (1,2)

Weekl y
Hol di ngs change
20, 579 + 4,
101, 043 +
136,588 - 5,
124,808  +
50, 720

67,340 + 1,

501, 078 + 1,

adj usts for the effects of

4,254 million of inflation-indexed securities valued at the original
adj usts for the effects of

inflation-indexed securities valued at the original

520, 490 - 4,127 + 61,973
7,756 - 9, 366 - 2,821
1,365 - 1 + 65

33,523 - 939 - 1,435
580, 733 - 14,407 + 54,677
538, 969 - 2,838 + 56,497

0 0 0

10, 812 - 8, 682 - 3,156
4, 896 - 3,884 - 499
143 + 62 - 72
266 + 29 - 9
16, 116 - 12,476 - 3,738
7,845 + 1,466 - 36
4,410 - 55 + 485

567, 341 - 13,902 + 53,210
6, 650 + 2 + 712
6, 325 - 107 + 425

417 - 401 + 331
banks.
face anbunt and
inflation on the principal of such
face anmpunt and
inflation on the principal of such

17,718 million matched sal e-purchase transactions outstanding at the end of the |atest
Includes securities |oans of $

2,482 nmillion that are fully collateralized by other

S
509
932
048
478
0
069

940

reval ued nmonthly at

February 2, 2000

inflation-indexed securities valued at the original

mar ket exchange rates.
reflecting the nonthly reval uation at market exchange rates of

which are classified according

Federal agency Rever se
obl i gations(2) Repur chase Repur chase
Weekl y Agr eenment s Agr eenment s
Hol di ngs changes Triparty(3) Triparty(3)
25 0 19, 110 0
10 0 0 0
10 0
10 0
120 0
0 0
175 0 19, 110 0
face amount and
inflation on the principal of such

adj usts for the effects of

2 Includes face value of securities held under repurchase agreenents classified by the remaining maturity of

the agreenents.

3 Cash value of agreenents arranged through third-party custodial

the agreenents.

Conponents may not add to totals due to rounding.

H 4.1 (b)

STATEMENT OF CONDI TI ON OF EACH FEDERAL RESERVE BANK ON

Mllions of dollars

Tot al
ASSETS
CGol d certificate account 11, 048
Special drawing rights certif. acct. 6, 200
Coi n 351
Loans 127
Accept ances 0
Repurchase Agreenents -- triparty(1) 19, 110
Federal agency obligations(2)
Bought outri ght 175
Hel d under repurchase agreenents 0
U.S. governnent securities(2)
Bought outright--Bills 197, 981
Not es (3) 219, 013
Bonds (4) 84, 084
Total bought outright(5) 501, 078
Hel d under repurchase agreenents 0
Total U S. govt. securities 501, 078
Total |oans and securities 520, 490
Items in process of collection 8, 555
Bank prem ses 1, 365
Ct her assets(5) 33,523
Interdistrict settlement account 0
TOTAL ASSETS 581, 532

1 Cash value of agreenents arranged through third-party custodial

by U.S. governnent and federal
Face val ue of the securities.
Includes $

w N

4 Includes $

4,254 nillion of
of conpensation that adjusts for the effects of
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agency securities.
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New Yor k

4,435
2,431
10

78, 845
87,221
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199, 552

0
199, 552
218, 732

1,152
164

11, 354
+ 1,652
239, 930

banks.

inflation-indexed securities valued at the original
inflation on the principal
inflation-indexed securities valued at the original
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face amount
securities.
face anount

of such

banks classified by remaining nmaturity of
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37, 696 30, 500 47,061
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of conpensation that adjusts for the effects of
17,718 million matched sal e-purchase transactions outstanding at the end of the |atest statenent week.
are fully collateralized by other

5 Net of $
I ncludes securities |oans of $

inflation on the principal

2,482 million that

6 Includes assets denominated in foreign currencies,

Conponents may not add to totals due to rounding.

H 4.1 (c)

STATEMENT OF CONDI TI ON OF EACH FEDERAL RESERVE BANK ON

Mllions of dollars

Tot al
LI ABI LI TI ES
Federal Reserve notes 538, 969
Reverse repurchase agreements--triparty(1) 0
Deposits
Depository institutions 10, 812
U.S. Treasury--general account 4,896
Foreign--official accounts 143
C her 266
Total deposits 16, 116
Deferred credit itens 8, 644
Cther liabilities and accrued
di vidends (2) 4,410
TOTAL LI ABILITIES 568, 140
CAPI TAL ACCOUNTS
Capital paid in 6, 650
Sur pl us 6, 325
Cther capital accounts 417
TOTAL LI ABILITIES AND CAPI TAL
ACCOUNTS 581, 532
FEDERAL RESERVE AGENTS' ACCOUNTS
F. R notes outstanding 807, 687
Less--Hel d by F. R Banks 268, 717
F.R notes, net 538, 969
Col l ateral held against F.R notes
Gol d certificate account 11, 048
Special drawing rights
certificate account 6, 200
Cther eligible assets 1, 358
U. S. govt. and agency securities(3) 520, 363
Total collateral 538, 969

1 Cash value of agreenents arranged through third-party custodial

by U.S. governnent and federal agency securities.

2 Includes exchange translation account reflecting the nonthly reval uation at

forei gn exchange comm tnents.

3 U S governnment and agency securities bought outright

Bost on

31,061
0

575
0
1
0
576
501

242
32, 380

292
289
20

32,980

41, 862
10, 801
31, 061

or held under

February 2, 2000

227,546
0

1,564
4, 896
119
137
6,716
1,051

1,568
236, 881

1, 480
1,325
244

239, 930

323, 279
95, 732
227, 546

banks.

20, 087
0

300
0
1
2
303
402

161
20, 953

200
199

21, 361

30, 378
10, 291
20, 087

of such securities.

U.S. governnent securities.

reval ued nonthly at market exchange rates.

New Yor k Phi | adel phia O evel and

28,129
0

695
0
2
4
701
423

261
29, 514

446
444
14

30, 418

38, 151
10, 022
28, 129

Ri chnmond

32, 256
0

2,099
0

8

98
2,204
674

355
35, 490

1,676
1,596
0

38, 762

53,993
21,737
32, 256

These agreenents are collateralized

mar ket exchange rates of

Atlanta

36, 047
0

772

0

2

11
785
1,026

304
38, 162

485
460
19

39,127

60, 705
24,658
36, 047

repurchase agreenent are valued at face anount.

I ncludes cash val ue of repurchase agreenments under triparty arrangenments and excludes the par value of securities

pl edged under reverse repurchase agreenents.

Conponents may not add to totals due to rounding.
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