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& (57) Abstract: A method for creating a peer group database includes a step of collecting security transaction data for a preselected
period of time, for a plurality of investment institutions. The transaction data includes identity of securities being traded, transaction
order sizes, execution prices and execution times. The transaction data is grouped into a plurality of orders. A plurality of cost
benchmarks are calculated for each of the orders. Transaction costs are estimated for each investment institution relative to the cost

benchmarks. The data is stored.



