Documentation for  the Q_zecution_X macro

Basic Concept

Instead of using  a DLL or DDE from within Tradestation (TS) to automate order placement to Interactive Brokers (IB) the statement print file is used to create a  comma delimited text file of the data pertinent to the order at hand. IB has created an  Excel  workbook which uses DDE to communicate information to the IB execution platform. By modifying the excel file from IB, a user may have excel read the text file created in TS to construct an order and place it for execution on the IB traderworkstation.

Tradestation Considerations

Orders will be available for placement once every cycle time in TS. For example if you are using 15 minute bars, TS will only create a new line in your order text file once every 15 minutes. Also, a very fast system using tic charts will probably result in read write clashes within the text file, although this is just a guess on my part. I am using 5 minute bars with no problems.

The Q_ZECUTION macro is designed to handle only one order at a time. Therefore you may not have a profit target and stop working at the same time.  I can’t think of any reason why it could not be modified to work more than 1 order however. 

It is designed to trade the same number of contracts each trade and the same symbol each trade. One could modify the text file to include differing numbers of contracts to trade.

The print file is comma delimited for easy parsing by excel.

Example TS statement

if condition1  then 

print (file("c:\halcyon.txt"), "place,BUY,STPLMT" + "," + numtostr(buystp +1,2)+"," + numtostr(buystp,2))




    





condition4    then

 print (file("c:\halcyon.txt"),"cancel,,,,")


The if else if structure forces TS to have only 1 condition true at a time so that more than one line is not printed to the text file per cycle. However, one could probably program excel to handle any number of command lines from TS. This macro only considers 1 line of the text file per TS cycle.

Excel Considerations

The basic macro set is the TWS supplied workbook. It contains the macros needed to create an order ID, place an order and cancel an order.  Q_zecution_X  adds some code

 to :

1). Open the TS text file      

2). Load the new order information to a variable

3) check if the order is the same as the last TS cycle

4) if a new order = true  then place the relevant information on the order line( “A30” on the order sheet).

5). Run the “place order” or “cancel order”macro

Q_zecution_X  Macros

1). My_Procedure……..macro1

This is the main macro added to the ones provided by IB. It opens the text file created by TS in this case halcyon.txt. and reads the file  It then goes to the last line of the file, which represents the current order and if it is different than the previous order executes it.

Workbook overview

Orders

Orders sheet contains a macro button called Q_zecution_X. It starts the macro which in turns runs the macro1 procedure to get TS orders. The HALT button stops the order checking macro. 

Connect button………connects to TWS

Disconnect…………..disconnects from TWS

Of course the connection must be made before any orders will be placed on TWS.

Operation Modes

On startup enable macros = yes

Update workbook = yes

If the halt button is ENGAGED upon startup  click it once

Connect to TWS. Hit the Q_zecution_X button once to start reading orders from the halcyon.txt file. The status bar will display the active mode. ACTIVE/FULL AUTO reads orders and automatically send them to the IB tws for execution. 

To run Q_zecution in demo mode create a file using notebook accessory and save as c:\halcyon.txt

Create a few orders such as

Place,BUY,LMT,1455.00,0

Cancel,,,,

Place,Sell,LMT,1480.00,0

Place,Buy,STPLMT,1455.00,1454.00

Type one line at a time and save to simulate Tradestation order flow.

BE SURE TO USE LIMITS AWAY FROM THE MARKET IF YOU ARE LIVE TESTING !!!!!!!

Order
Types in Q_zecution_X

Place to place a new order if no eisting order

Cancel to cancel an existing order

Modify to modify an existing order

Cxlplace to cancel an existing order and replace it with another OR place a new order where none existed before, however in this case an error message will appear saying it couldn’t find an order to cancel. It does not cause a halt or stop the program and does not need to be cleared.

Order structure

Field1

field2

field3

field4

field5

place

BUY

LMT

Limit price
Stop trigger price

modify

SELL

STP

cancel



STPLMT


cxlplace


MKT

Order examples

place,BUY,LMT,1500.00,0


place a limit buy at 1500

modify,BUY,LMT,1499.00,0


change the buy limit to 1499 prev order

cancel,,,,




cancel the previously placed order

place,BUY,STPLMT,1501.00,1500.00
place a buy stop limit trigger on 1500 

cxlplace,SELL,STP,1480.00,0

cancel the buy stp lmt and place sell stop

please not that Tradestation must print 4 commas in every order even if they separate nothing as in the cancel example.

