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Abstract
Trading in dark pools has become increasingly popular, especially for institutional investors and hedge funds who need to move large blocks of stock anonymously. Now that dark pool aggregators have made choosing the right dark pool easier, the use of such trading is likely to grow. But when trading large blocks across multiple dark pools, traders face great difficulty in maintaining the cash neutrality. This article discusses the reasons behind keeping a list cash and/or sector neutral and suggests algorithm solutions that not only provide dark pool aggregation but also maintain cash neutrality across multiple dark venues.
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