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(57) Abstract: [00215] A tracking liquidity
order and related market center and process are

disclosed which allow posting market centers
{e.g. exchanges) to fill routable, smaller or-
ders that would have otherwise routed off the
posting market center. Such tracking liquid-
ity orders increase the liquidity of that posting
market center and allow it to execute more or-
ders internally, without having to route them
to an away market center.
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