
In an automated exchange system a method and a device which automatically
checks the cor- responding price in other exchange's order books is
provided the exchange only allows a match if a better price cannot be found
elsewhere. In a preferred embodiment the order is automatically transferred
to the exchange having the better price if this is the case, and the order
is further pro- cessed at that exchange. The method and device provides
means so that investors will not have to worry about getting a better price
elsewhere, when entering bids into an automated exchange.    


