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e Algorithmic Trading need both
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GET PORT, ACCOUNT INFO, ORD

Executions Strategies



# Real Time Trading Covering

Crypto Thai Equity Forex

Bitkub API SET OPEN API

Interactive Broker

Binance API - Stock - Forex

-> TFEX

— Foreign Stocks

— Foreign Futures &
Options / Bitcoin

Futures

CCXT PRO Tradingview Python API
Metatrader Wrapper



P Real Time Trading Agenda

* API Connection
e Account API
* Ordering API

* Building Block / Concept
* Execution Loop

* Promotion from Brokers !

Python for Trading



P Application vs API

SUBMIT ORDERS
GET PORT, ACCOUNT INFO, ORDER
i [ ?ZE“;;

BROKER
I

ORDER MANGEMENT

INVESTOR

RISK MANGEMENT

ORDER SCREENING

SUBMIT ORDERS
ALGO GET PORT, ACCOUNT INFO, ORDER RN
TRADING PROGRAM ' '
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APl Connection

with Python



P . Imagine what we did before ... get data from yfinance
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) What is API ?

Server

iPhone App

I

Android App
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Facebook.com




) What is API ?

Request

—

API

Data

APP
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Data import

Find your ‘best strategy’
& Backtesting
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Real Time Data import
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Request
Realtime data
For execution
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P Brokerage API
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Interactive
Brokers
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P Easy?

lpip install python-binance

from binance.client import Client

api_key =

api_secret

Python for Trading

By pass Login



P Easy?

order = client.order_limit_buy(

order

{'clientOrderId’

symbol="BNBBUSD',
quantity=e.1e,
price='380")

: "QgmYrXmCwYtFMMUegAOhKK ",

‘cummulativeQuoteQty’': "©.00000000",

‘executedQty’:
"fills': [],

'©.00000000",

‘orderId’': 1175558212,

'orderListId’:

_1’

'origQty': '©.10eeeeee’,
'price’: '380.00000000',

'side': 'BUY',
‘status’': "NEW'

2

‘symbol’: "BNBBUSD',

'timeInForce':
'transactTime':
‘type’: 'LIMIT’

'GTC',
1648387930137,
}
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P In reality = super high level concept

0 Import & Initialization

1 Authen = API Key & Secret

API Data Retrieve

2 Somewhat cleaning, prepare data
Signal Creation

3 API Order

4 Monitoring, Risk Management

Python for Trading



P ' Building Block

Connection

|

e d One time request/
g live update

Event Handler

Order ) i
l s monitor

Update
Account

Loop
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P- Building Block
e.g. MACD with limit order for entry, MP order for exit

Streaming new bar Batch Process

Streaming new bar

MACD

Batch Process

coming in?

New bar coming in
Event Handler function

Connection

add new barto OF
add new bar to OF

Calcuiate MACD/
signal for new bar

Caleulate MACDY
signal for new bar

Emor

Check emror/
connection’ server

ls Entry Exit
Position
Convert to DF, Get Time
Get Historical Bar MACD! signal for ¥
historical Bar
Higher
than Below
Threshold Threshold

neck weighied Sid/Offe
price and volume

Streaming new bar Batch Process

Streaming new bar
coming in?

Baich Procass

Advanced
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" Building Block

e.g. MACD with limit order for entry, MP order for exit

maodify |= Entry Exit
order Paosition
Higher
thamn Below
Threshold Threshold ¥
. neck weighted Bid/Cffe Market
Limit order . -
price and volume Cirdar
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P Settrade Open API Python
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Derivatives API

M Classic Ausiris (063) v
Finansia Syrus (024) N/A
Pi Pi (003) v
[ ka1 (013) v
@ Globlex (025) v
Kingsford (015) N/A
Krungsri (029) v

7ay Yuanta (019) v
15 YLG (062) v

Equity API
N/A
L4

N/A

N/A
N/A

N/A
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¥ FX | Forex | Foreign Stock CFDs

-y -

(l InteraciiveBrnkers As tl;; friend of a referrer, you can earn up to $1000 of IBKR stock, subject to program
conditions.

BE United States a

MINIMUM PER ORDER

i USD 0.00
Mo Transaction Fee ETFs
UsD 0.005 per share UsD1.00
Example +
MONTHLY TRADE AMOUNT 2 COMMISSIONS MINIMLUM PER ORDER 2
UsD <= 1,000.000.000 0.20 basis point * * Trade Value * UsD 2.00
usD 1,000,000,001 - 2,000,000,000 0.15basis point ? * Trade Value 4 uUsD 1.50
usD 2.000.000,001 - 5,000.000.000 0.10basis point ? * Trade Value * usD 1.25
UsD > 5,000,000,000 0.08basis point ? * Trade Value * UsD 1.00
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P Cryptocurrency

AN A, EC

To be Contlnue ....

Z7 ol W



What's New?



" What is Cloud ?

och™

What is Cloud ?
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P - What is Cloud ?

m TOOLBOX™

Cloud Computing

Servers Virtual Software Application Storage
Desktop Platform Data

({{"}}) l Internet

Router
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p Cloud Services

Storage @

CLOUD

G COMPUTING N
==
Server H,E ; ?) ~ Database
I
Private Hybrid
cloud cloud
Public
cloud
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aWS Google Cloud
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P Not that easy




P - VM Instance

Create VM Instance (Free VPS)

Google Cloud Platform
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Virtual machines
Bare metal server

—~=inmotion.
hosting

A physical server that creates and manages virtual machines is called a hypervisor. A

hypervisor can slice (or, “partition”) a portion of drive space and allocate memory so that,
IN essence, a separate computer can run within a computer.

Python for Trading



Virtual Machine

App A

Guest
Operating
System

Virtual Machine

App B

Guest
Operating
System

Virtual Machine

App C

Guest
Operating
System

Hypervisor

Infrastructure

—» That bare metal server
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Running all the time
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