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(57) Abstract: Preferred embodiments of the present invention comprise, for example, a method for measuring trade costs, com-
prising (1) capturing trade data over a predetermined time period; (2) capturing time stamp data corresponding to said trade data,
wherein said time stamp data comprises open events and close events, data regarding when an order is received by a buy-side trad-
ing desk from a portfolio manager; data regarding when execution of said order is completed, and data regarding when a manager
decides to engage in trading regarding said order; and (3) performing an investment level analysis based on said trade data and said
time stamp data. Further embodiments comprise systems and software for implementing the above method (and others) and utilizing
information obtained therefrom.
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