Data matrix
CRTB SETT SETTLEMENT RISK IN THE TRADING BOOK
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1. Total unsettled transactions in the Trading Book Link to CA

1.1 Transactions unsettled up to 4 days

1.2 Transactions unsettled between 5 and 15 days
1.3 Transactions unsettled between 16 and 30 days
1.4 Transactions unsettled between 31 and 45 days
1.5 Transactions unsettled for 46 days or more
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