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1 Download Interactive Broker TWS

Link:
https://www.interactivebrokers.com/en/index.php?f=1604

% Interactive Brokers ENGLISH SEARCH LOGIN v OPEN ACCOUNT ~ FREE TRIAL

TRADER OR INVESTOR v PRICING v TRADING v  EDUCATION v  ABOUTIB v  CONTACTUS v

TWS for Mac

Step One: Click the Download button to begin installing TWS

Step Two: When the installation is complete, click the TWS icon on your desktop to log in
MacOSX:64bit | FileSze 4MB | Versiongszz | Release Notes

Need Help? View Installation Instructions &

If you've forgotten your login credentials, please contact Customer Service &

> Download for Other Operating Systems

This broker software in mandatory to iTrading.
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2 Execute TWS

© @ 9 Login
SIMULATED TRADING

2@® Nouser name?
(IHIAIET [ d emo_tws ‘@ Try the demo

Password

QICCIGCR V[ Paper Trading
Color Palette [SEY§4
Settings directory [[Users/joelpinheiro/Jts Browse...

B Use/store settings on server @
M Use SSL @

: e . —_—
More options = Login Cancel

SIMULATED TRADING

1. Change the Trading Mode to “Paper Trading”
2. Then click on “Try the demo” on the right side.
3. Login

If you want to create a new IB Account see section 2.1.
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2.1 New Interactive Broker Account

Link:

https://agdcdyn.interactivebrokers.com/Universal/serviet/Applica

tion.ApplicationSelector

% Interactive Brokers

Email Address A A

Email Addracs Reauired
Algorithmic Trading
https://www.reddit.com/r/algotrading/

(W

Call Us

Register Your Username

Username Required Mordey B ey
00800-42-276537
Password Required
+41-41-726-9500
Confirm Password Required
Username Requirements English
% Lower case only, no spaces, no special characters Francais
x Begin with a letter Deutsch
Espariol
X Contain a minimum of 3 letters and 3 numbers o
Pycckuit
% Length of 8 or g characters Italiano
kA
R
HAE



I TRADING

3 Configure TWS

Configure > API > Settings

: P
© @O 1nteractive Brol 255051 Trader Workstation Configuration (Demo System) DUZ2695T

enter filter text here API - Settings
B | & T 8:16:28:26

order | Account  Traaf ¥ CORfigUration
% Enable ActiveX and Socket Clients

B General

Pending (All) B Export Trade Reports W Read-Only API @
% Download open orders on connection A

Untitled Pending
% Include FX positions when sending portfolio Position

s
B Smart Routing & Send status updates for EFP and Volatility orders with "Continuous Update" flag Status
B Sound Manager Socket port EZE

B Volatility and Analytics | jqe negative numbers to bind automatic orders ®

Trade Price Cancel

W Create API message log file
W Include market data in API log file
Logging Level
Information Tools Master API client 10 [N
 Charts Timeout to send bulk data to API EJill seconds @
rders Component Exch. Separator NN
¥ Account Window Reset APT order ID sequence
- O % Features % Allow connections from localhost only @
Trusted IPs @
Create
Edit

Delete

Apply | Cancel

Mosaic.  Classic TWS ||+

Apply the following configuration.

API - Settings

General
¥ Enable ActiveX and Socket Clients

B Read-Only API @

¥ Download open orders on connection

¥ Include FX positions when sending portfolio

¥ Send status updates for EFP and Volatility orders with "Continuous Update" flag
Socket port

¥ Use negative numbers to bind automatic orders @
B Create API message log file

B Include market data in API log file

Logging Level [Sgge]g hd

Master API client ID I ©

Timeout to send bulk data to API il seconds @

Component Exch. Separator [ INIEININGEE

Reset API order ID sequence

¥ Allow connections from localhost only &
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4 Download iTrading

Link: http://joelpinheiro.qithub.io/itrading

i T R A D | N G ABOUT FEATURES VIDEO DOWNLOAD CONTACT

Download

To run iTrading you need:
+ Interactive Brokers (IB) valid account
+ IB's Latest Standalone Traders Workstation (TWS) installed and running
+ Demonstration Video

e ] = ]
v0.9.0 “0.9.0 “0.9.0

v 8 Advanced Charts, 1 Indicator v 8 Advanced Charts, 1 Indicator v 8 Advanced Charts, 1 Indicator

Download your corresponding iTrading version.
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5 Use cases

5.1

(XX )
TRADING ACCOUNTSUMMARY
Quotes
Search for... Go!
Facebook
Google
Microsoft
Tesla
Apple
My Portfolio
Type Value
AccruedCash 000
AvailableFunds 1000000.00
BuyingPower 4000000.00
EquityWithLoanValue 1000000.00
FulllnitMarginRieq 000
GrossPositonValue  0.00

OPEN POSITIONS

Data Analysis and Indicators

iTrading - Demonstration

ALGOTRADER

AAPL Stock Price

Browse and interact with charts/indicators

Candlestick =
SMA Indicator Single line series |y From | Nov3,2015 | To | May3, 2016
Compare multiple series
Dynamically updated data
OHLC
Plot lines on Y axis 120
Plot bands on Y axis
Reversed Y axis
! 110
i o Hg
1ot I N
il i) I
J‘ i 100
o '
M ”’ “ i Hu\ i H
Hy 1
%0
16.Nov  30.Nov  14.Dec  28.Dec  1lJan  25.an  B.Feb  22.Feb  Z.Mar  2LMar  4Apr  18.Apr  2.May
,ﬁ’\_/m,
Fo12 2014 2016

n
Highcharts.com
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5.2 Browse the Account Summmary

(XX ) iTrading - Demonstration
TRADING ACCOUNTSUMMARY OPEN POSITIONS ALGOTRADER
Account Summary
‘Account ‘Account Summary Value Currency
DU226951 AccruedCash 0.00 usD
DU226951 AvalableFunds 1000000.00 usp
DU226951 BuyingPower 4000000.00 usp
DU226951 EquityWithLoanValue 1000000.00 usp
DU226951 ExcessLiquidity 1000000.00 usp
DU226951 FullAvailableFunds 1000000.00 usD
DU226951 FulExcessLiauidity 1000000.00 usp
DU226951 FullnitMarginRieq 000 usp
DU226951 FullMaintMarginReq 000 usp
DU226951 GrossPositionValue 0.00 usp
DU226951 InitVarginFieq 000 usp
DU226951 LookAneadAvailableFunds 1000000.00 usp
DU226951 LookAheadExcessLiquidty 1000000.00 usp
DU226951 LookAneadnitMarginReq 000 usp
DU226951 LookAheadMaintMarginReq 0.00 usp
DUz26951 MaintMarginReq 000 usp
DU226951 NetLiquidation 1000000.00 usp

5.3 Browse Open Positions

(XX ) iTrading - Demonstration

TRADING ACCOUNTSUMMARY OPEN POSITIONS ALGOTRADER

Open Positions

D ‘Symbol ‘Security Type Expiry Strike Right Exchange Currency Local Symbol Trading Class.
265598 AAPL STK 0 NASDAQ usp AAPL NMS
265598 AAPL STK o NASDAQ usp AAPL NMS
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5.4 Algorithmic Trading

(XX ) iTrading - Demonstration

TRADING ACCOUNTSUMMARY OPEN POSITIONS ALGOTRADER

@ INFO
R
Your Scripts
(SYMBOL, EXCHANGE, CURRENCY, ACTION, QUANTITY, PRICE) "stock_appl.lua.lua”
(SYMBOL, EXCHANGE, CURENCY, ACTION, QUANTITY)
(SYMBOL, EXCHANGE, CURRENCY, ACTION, QUANTITY, PRICE)
imit  (SYMBOL, EXCHANGE, CURRENCY, ACTION, QUANTITY, LIMITPRICE, STOPERICE)
- FOREX -- .
RIMARYCURRENCY = 'USD' Loaded Script
ECUNDARYCURRENCY = 'EUR'
CTION 'BUY"
ScriptName  Datetime Cloud Active  Delete
0.5
L
forex Timit (PRINARYCURRENCY, SECUNDARYCURRENCY, ACTION, QUANTITY, PRICE) = =
forex market (PR ,SECUN: ACTION, QUANTITY)
forex_stop (PR , CH Cl , ACTION, QUANTITY, PRICE)
forex_stoplimit (PRIMARYCURRENCY, SECUNDARYCURRENCY, ACTION, QUANTITY, PRICE, LIMITPRICE|
Save Script
Script Name
41 --cfd_Limit (SYMBOL, CURRENCY, EXCHANGE, ACTION, QUANTITY, PRICE)
42 --cfd market (SYMBOL, CURRENCY, EXCHANGE, ACTION, QUANTITY) Market Data Subscription
43 p (SYMBOL, CURRENCY, EXCHANGE, ACTION, QUANTITY, DBRICE)
1 Plimit (SYMBOL, CURRENCY, CTION, QUANTITY, PRICE, LIMITERICE, STOPPRIC
45
Fri. -
47| STU0L = "anPL! Market Data Type
48 CURRENCY = 'USD'
49 EXCHANGE = 'SMART'
50 ACTION = 'BUY'
51 QUANTITY = 1 Market Data Param

Click on “INFO TOUR” to have a guided tour on AlgoTrading
functionalities.




I TRADING

Your Scripts “API"

*stock_appl.lua.lua"

In this section you have all the trades that
you saved.

To switch between trades you have to
select one of them.

Next

Loaded Script ScriptName  Datetime CloudActve  Delete
This section you have the information ‘ [ a7 ]  raie | ‘

regarding the trade you selected in Your
Seripts section.

Regarding each trade you have the name of
the script, date and time when you saved, if
is automatic to run and the delete button to
remove the trade.

Next

10



iTrading - Demonstration

Save Script

Here is the section where you can add to
your local storage a new trade script.

It is mandatory to insert a name in the
script and if it will be active for automatic
trading.

I you check the trade to be active for
automatic trading, you should add a market
data subscription to agreggate all types of
market data that your trade script will be
ticked.

Next

iTrading - Demonstration

Run Script

This button will execute your Lua Script
directly in your financial broker.

Next

I TRADING

Script Name

Market Data Subscription

Market Data Type

Market Data Param

£ SUBSCRIBE MARKET DATA

/ Automate Trade?

SAVE
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6 Questionary

Link:
https://docs.google.com/forms/d/1 WKjgGOCwYRYKfQSYdWNIPy7N8fIn
CxgHeR3GoeWACva/viewform?edit_requested=true

Context of Use

.iTrading - Demonstration

A%8R00EMB 09N TO MY

What do you do for a living?

12
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Issues

Link: https://dithub.com/joelpinheiro/itrading/issues

O This repository Pull requests Issues Gist g’ +- -
joelpinheiro / iTrading @Unwatch~ 3 HStar 11 YFork 0
Code @ Issues 0 Pull requests 0 Wiki Pulse Graphs Settings
r——
Filters v istissue is:open Labels Milestones New issue

Welcome to Issues!
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