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A cross and post order and rel ated market center and
process are disclosed which automatically convert any
unfilled bal ance of a cross order that was broken up
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(57) Abstract: A cross and post order and related
market center and process are disclosed which au-
tomatically convert any unfilled balance of a cross
order that was broken up due to interaction with the
posting market center’s order book to a limit order at
the same price. The process also automatically as-
sociates the transactions that are used to fill the gen-
erated limit order with the cross and post order that
was originally sent to the posting market center for
execution.
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