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Market risk - supplementary data

Daily outturn data

Closing P&L VaR Holding Business ~ Currency Value atrisk BIPRU 7.10 Starting P&L  Date on Lastdate Add-onVaR BIPRU 7.10
date confidence period (days) unit code cleaned P&L date which VaR  Var historic hypothetical
level computed data updated P&L
1 A B C D E F G H J K L M
1
2
n

Page 1

FSA006





