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(57) Abstract: Automated hedging of financial instruments can include the automated generation of orders to hedge a financial
exposure associated with a first financial instrument. Hedging orders include buy and sell orders to acquire long and short positions
in a hedging instrument having a price movement that is correlated with price movements of the first financial instrument (fig. 1).
Long and short positions are acquired to offset modeled changes in value of the first financial instrument (fig 3). Successive hedging

orders may be generated.
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