EFS for Interactive Brokers

EFS for Interactive Brokers (IB) exposes three functions/entry points that the user can call from an efs file.

1. Buy(“symbol”, LotSize, OrderTypeConst,[LimitPrice])

2. Sell(“symbol”, LotSize, OrderTypeConst,[LimitPrice])

3. OrderEntry(“symbol”)

The parameters in [] mean that these are optional.

The Buy/Sell functions.

You can automatically send a Buy/Sell Order to Cyber using these functions.

Parameters.

This function requires at-least three parameters

Symbol  - The eSignal symbol. You can use getSymbol() function to return the chart symbol

LotSize – This is the lot size of the order


OrderTypeConst. – IB EFS exposes the following constants for Order Type.

MARKET 
- 
for a market order.

LIMIT 
- 
for a limit order.

[Limit Price] -  If it is a limit order, then a limit price is required.

ESignal will do the symbol  conversion as per Symbology database in IB  before sending the order to IB. 

OrderEntry

This function will bring up the IB Order Entry dialog with the symbol populated. 

Parameters.

This function requires a symbol value to be passed  ESignal will do the symbol  conversion as per Symbology database in IB  before sending the order to IB. 

Symbol  - The eSignal symbol. 

How to write EFS for IB?

Step 1. Declare a global variable This will construct a IBBroker object.

var trade = new IBBroker.

Step 2.  Then you can call/use methods/constants of the IBBroker object

Examples:

trade.Buy(getSymbol(),100,IBrBroker.MARKET)

trade.Sell(getSymbol(),200,IBBroker. LIMIT,  close())

trade.OrderEntry(getSymbol())

