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lections based on the execution of netting
rules to identify transactions that may be
ideal for netting and to perform netting oper-
ations and calculations accordingly. The
present invention may execute the netting
rules according to the priority of the netting
rule within a rule hierarchy and utilizes
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processing of transactions even as netting
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the disclosed netting system utilize denormal-
ized sets of data and maintain a complete
audit trail for all operations.

1040



