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A. Attachment 

Graphs A.1 to A.5 show the three-month Libor submissions of the single banks in blue 
compared to the realized three-month Libor in red.  
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Table A.1 delivers the results of the models for Citigroup Inc., JP Morgan Chase & Co., 
Deutsche Bank AG and Royal Bank of Scotland plc for the 04 December 2013, t, and the 
following trading day, t+1, after the imposition of the EU-Commission’s fine. 
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Table A.2 depicts the loss of the market cap data including Citigroup Inc. and JP Morgan 
Chase & Co. 
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