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EFS Broker Information Reference

There are three types of data now available in EFS:

· Open Orders

· Executions

· Positions
There are arrays of these data types, and one can iterate over them to obtain information on any particular item of interest.  There are the following functions to return the number of items in the list:

Var openCount = getOpenOrderCount();

Var execCount = getExecutionCount();

Var posCount = getPositionCount();
Accessing an item at a particular index is done as follows:

Var order = getOpenOrder(nIdx);

Var exec = getExecution(nIdx);

Var position = getPosition(nIdx);
An SBOrder has the following properties:

	order.OrderId


	The broker’s order ID for this open order.

	order.Symbol


	The eSignal symbol for this open order.

	order.VendorSymbol

	The vendor symbol for this open order (may not be present).

	order.Side


	The side of the order: SB_BUY, SB_SELL, SB_SHORT, SB_COVER, SB_BUYOPEN, SB_SELLOPEN or SB_BUYCLOSE

	order.OrderType

	The order type: SB_MARKET, SB_LIMIT, SB_STOP or SB_STOPLIMIT

	order.TIF


	SB_DAY, SB_GTC or SB_IOC

	order.Route


	The route the order is to take (may not be present).

	order.LimitPrice

	The limit price of the order (may be 0).

	order.StopPrice

	The stop price of the order (may be 0).

	order.Time


	The javascript date/time of the order.

	order.Size


	The size of the order.

	order.ExtraProperties

	Reserved for future expansion.


An SBExecution has the following properties:

	exec.OrderId


	The broker’s ID for this execution.

	exec.Symbol


	The eSignal symbol for this execution.

	exec.VendorSymbol
	The vendor symbol for this execution (may not be present)

	exec.Side


	The side of the order: SB_BUY, SB_SELL, SB_SHORT, SB_COVER, SB_BUYOPEN, SB_SELLOPEN or SB_BUYCLOSE

	exec.OrderType

	The order type: SB_MARKET, SB_LIMIT, SB_STOP or SB_STOPLIMIT

	exec.TIF


	SB_DAY, SB_GTC or SB_IOC

	exec.Route


	The route the order is to take (may not be present).

	exec.FillPrice

	The last price the order/execution was filled at

	exec.Time


	The time of the last execution

	exec.Size


	The size of the execution

	exec.ExtraProperties

	Reserved for future expansion.


A SBPosition has the following properties:

	position.Symbol

	The eSignal symbol for this position.

	position.VendorSymbol
	The eSignal symbol for this position.

	position.Size


	The size of the position (negative is short)

	position.ExtraProperties
	Reserved for future expansion.


New Functions

In addition, the following are new order entry methods (please refer to the example EFS scripts for more details):

setBrokerCallback(efsFunctionURL)

This sets a function url that will be called every time the broker state changes.

cancelOrderByOrderId(orderId)

This cancels an order by its ID (may not be supported by all brokers)

cancelOrder(symbol)

This cancels all orders for a symbol (may not be supported by all brokers)

cancelAllOrders()

This cancels all open orders (may not be supported by all brokers)

closePosition(symbol)

This closes the position in a symbol (may not be supported by all brokers)

closeAllPositions()

This closes all positions (may not be supported by all brokers)

cancelAndReplace(orderId, quantity, limitPrice)

cancelAndReplace(orderId, quantity, limitPrice, stopPrice)

cancelAndReplace(orderId, quantity, limitPrice, stopPrice, extraProperties)
This does a cancel-and-replace on the given order id.  (may not be supported by all brokers)

placeOrder(placeOrderType, order [, order, order…])

This is used to place combo orders.  placeOrderType can currently be one of SB_NORMAL (regular one-leg order) or SB_OCA (one-cancels-all).

In either case, the order parameters (one or more) are Order’s (as returned from getOpenOrder), save the user fills them in with the desired information and submits them.  Please see the example EFS for more information.  

Note:  Not all place order types may be supported by all brokers.
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