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.

R"2  Ab 1 Return t  Signifi t/t+1 Abnormal Return t+1 R™2 Abnormal Return t Significance t/t+1 Abnormal Return t+1
23.61% 1.44% no/yes 0.47% 39.12% 0.47% no/no -1.67%
21.34% 0.96% no/no -0.13% 38.92% 0.68% no/no -1.43%

0.03% no/no 0.33% 67.67% -0.62% no/no 0.03%
Abnormal Return t  Significance t/t+1 Abnormal Return t+1 R™2 Abnormal Return t ' Significance t/t+1 Abnormal Return t+1
0.99% no/yes 2.32% 45.44% 0.79% no/no -0.21%
1.22% no/no -2.05% 43.6% 0.37% no/no -0.72%

1n0/n0 -0.87% 46.26% -0.68% no/no 0.13%
t t+1
-0.17% 0.58% -0.68% 04.12.13 -0.55% 05.12.13 -0.3%

0.65% -35,00%

0,02% -35,00%

Table A.1

Table A.2 depicts the loss of the market cap data including Citigroup Inc. and JP Morgan
Chase & Co.

28.06.12

-4,512.75 -1,049.76 -4,095.36 -1,155.75  -1,320.15 -2,414.6 -4,191.19 -18,739.56

Table A.2
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