	import "WebAPI/trading_account_2.proto";
	=
	import "WebAPI/trading_account_2.proto";

	import "WebAPI/trading_session_2.proto";
	 
	import "WebAPI/trading_session_2.proto";

	import "WebAPI/user_attribute_2.proto";
	 
	import "WebAPI/user_attribute_2.proto";

	import "WebAPI/user_session_2.proto";
	 
	import "WebAPI/user_session_2.proto";

	import "common/shared_1.proto";
	 
	import "common/shared_1.proto";

	 
	 
	 

	// Last changes were made on 24 December 2021
	<>
	// Last changes were made on 12 January 2022

	// Version 2.65 - (version number is constructed as 'MAJOR.MINOR' from the following enums)
	 
	// Version 2.66 - (version number is constructed as 'MAJOR.MINOR' from the following enums)

	 
	=
	 

	enum ProtocolVersionMajor
	 
	enum ProtocolVersionMajor

	{
	 
	{

	  // Major number change is required in the next cases (new 'proto' file is necessary):
	 
	  // Major number change is required in the next cases (new 'proto' file is necessary):

	  // 1) Protocol is not binary backward compatible with previous versions.
	 
	  // 1) Protocol is not binary backward compatible with previous versions.

	  // 2) Protocol has lots of changes, which affect to clients' compilation.
	 
	  // 2) Protocol has lots of changes, which affect to clients' compilation.

	 

	}
	=
	}

	 
	 
	 

	enum ProtocolVersionMinor
	 
	enum ProtocolVersionMinor

	{
	 
	{

	  // Minor number is increased for binary backward compatible protocol versions when new messages and/ or fields are
	 
	  // Minor number is increased for binary backward compatible protocol versions when new messages and/ or fields are

	  // added without removing/ changing any existing messages and fields (new 'proto' file is not created)
	 
	  // added without removing/ changing any existing messages and fields (new 'proto' file is not created)

	  PROTOCOL_VERSION_MINOR = 65;
	<>
	  PROTOCOL_VERSION_MINOR = 66;

	}
	=
	}

	 
	 
	 

	// Protocol rules:
	 
	// Protocol rules:

	// 1)  CamelCase with an initial capital is used for message names while fields are lowercase underscore_separated_names
	 
	// 1)  CamelCase with an initial capital is used for message names while fields are lowercase underscore_separated_names

	//     (see https://developers.google.com/protocol-buffers/docs/style)
	 
	//     (see https://developers.google.com/protocol-buffers/docs/style)

	// 3)  Key numbers for existing fields must stay the same between minor protocol version changes.
	 
	// 3)  Key numbers for existing fields must stay the same between minor protocol version changes.
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	webapi14_message_incomplete|Incoming message is incomplete. Please contact API support for details.|MetadataAdminRequest|
	=
	webapi14_message_incomplete|Incoming message is incomplete. Please contact API support for details.|MetadataAdminRequest|

	webapi15_multiple_requests_in_message|Incoming message is incorrect. It contains more than one request.|MetadataAdminRequest|
	 
	webapi15_multiple_requests_in_message|Incoming message is incorrect. It contains more than one request.|MetadataAdminRequest|

	webapi16_request_parameters_are_missed|Required parameters are missed: %1%|OtcRequest, RFQRequest| %1% - list of missed parameters
	 
	webapi16_request_parameters_are_missed|Required parameters are missed: %1%|OtcRequest, RFQRequest| %1% - list of missed parameters

	webapi17_only_password_change_is_allowed|Only changing your password is allowed.|All|
	 
	webapi17_only_password_change_is_allowed|Only changing your password is allowed.|All|

	webapi18_internal_error_details|Web API Server error occurred. Contact customer support for assistance. (Internal message: %1%)|MetadataAdminRequest, OptionCalculationRequest|
	 
	webapi18_internal_error_details|Web API Server error occurred. Contact customer support for assistance. (Internal message: %1%)|MetadataAdminRequest, OptionCalculationRequest|

	webapi19_typed_metadata_admin_rate_exceeded|%1% request rate of %2% per %3% second(s) has been exceeded.|MetadataAdminRequest|%1% is the name of the request
	 
	webapi19_typed_metadata_admin_rate_exceeded|%1% request rate of %2% per %3% second(s) has been exceeded.|MetadataAdminRequest|%1% is the name of the request

	 
	-+
	webapi20_decimal_volumes_not_supported|Protocol is outdated and does not support decimal volumes for contracts. Update protocol to version %1%.%2% or higher.|MarketDataSubscription, NonTimedBarRequest, TimeAndSalesRequest, TimeBarRequest, VolumeProfileRequest|

	 
	=
	 

	[//]: # (Subprefix - none, last used N - 19)
	<>
	[//]: # (Subprefix - none, last used N - 20)

	 
	=
	 

	 
	 
	 

	## Account request specific errors
	 
	## Account request specific errors

	Account logon, logoff, password change errors
	 
	Account logon, logoff, password change errors

	 
	 
	 

	Key|Format|Requests|Comment
	 
	Key|Format|Requests|Comment

	 

	webapioptreq2_duplicate|Duplicate request ID %1%.|OptionCalculationRequest|
	=
	webapioptreq2_duplicate|Duplicate request ID %1%.|OptionCalculationRequest|

	webapioptreq3_too_many_requests|Too many option calculation requests have been made.|OptionCalculationRequest|
	 
	webapioptreq3_too_many_requests|Too many option calculation requests have been made.|OptionCalculationRequest|

	webapioptreq4_not_found|Request with ID %1% is not found.|OptionCalculationRequest|
	 
	webapioptreq4_not_found|Request with ID %1% is not found.|OptionCalculationRequest|

	webapioptreq5_invalid_request_type|Request type is missing or invalid.|OptionCalculationRequest|
	 
	webapioptreq5_invalid_request_type|Request type is missing or invalid.|OptionCalculationRequest|

	webapioptreq6_option_maturity_not_found|Option maturity with ID %1% is not found.|OptionCalculationRequest|
	 
	webapioptreq6_option_maturity_not_found|Option maturity with ID %1% is not found.|OptionCalculationRequest|

	webapioptreq7_request_rate_exceeded|Option calculation request rate of %1% per %2% second(s) has been exceeded. Please contact API support for details.|OptionCalculationRequest|
	 
	webapioptreq7_request_rate_exceeded|Option calculation request rate of %1% per %2% second(s) has been exceeded. Please contact API support for details.|OptionCalculationRequest|

	webapioptreq8_option_maturity_does_not_contain_requested_strikes|Option maturity with ID %1% doesn't contain requested strikes (contract IDs: %2).|OptionCalculationRequest|
	<>
	webapioptreq8_option_maturity_does_not_contain_requested_strikes|Option maturity with ID %1% doesn't contain requested strikes (contract IDs: %2%).|OptionCalculationRequest|

	webapioptreq9_strike_contract_not_found|Strike with contract ID %1% is not found.|OptionCalculationRequest|
	=
	webapioptreq9_strike_contract_not_found|Strike with contract ID %1% is not found.|OptionCalculationRequest|

	webapioptreq10_duplicate_strike_contract|Strike with contract ID %1% is specified multiple times in single request.|OptionCalculationRequest|
	 
	webapioptreq10_duplicate_strike_contract|Strike with contract ID %1% is specified multiple times in single request.|OptionCalculationRequest|

	webapioptreq11_deleted_option_maturity|Option maturity with ID %1% was deleted.|OptionCalculationRequest|
	 
	webapioptreq11_deleted_option_maturity|Option maturity with ID %1% was deleted.|OptionCalculationRequest|

	webapioptreq12_deleted_underlying_contract|Underlying contract was deleted. Option maturity ID: %1%.|OptionCalculationRequest|
	 
	webapioptreq12_deleted_underlying_contract|Underlying contract was deleted. Option maturity ID: %1%.|OptionCalculationRequest|

	webapioptreq15_no_strikes_for_maturity|Option maturity with ID %1% has no option strikes.|OptionCalculationRequest|
	 
	webapioptreq15_no_strikes_for_maturity|Option maturity with ID %1% has no option strikes.|OptionCalculationRequest|

	webapioptreq16_missing_option_maturity_id|Option maturity ID is missing.|OptionCalculationRequest|
	 
	webapioptreq16_missing_option_maturity_id|Option maturity ID is missing.|OptionCalculationRequest|

	 

	webapimds11_not_supported_delayed_uds|Market data subscription is not supported for delayed UDS contract.|MarketDataSubscription|
	=
	webapimds11_not_supported_delayed_uds|Market data subscription is not supported for delayed UDS contract.|MarketDataSubscription|

	webapimds12_not_supported_eod_uds|Market data subscription is not supported for EOD UDS contract.|MarketDataSubscription|
	 
	webapimds12_not_supported_eod_uds|Market data subscription is not supported for EOD UDS contract.|MarketDataSubscription|

	 
	 
	 

	[//]: # (Subprefix - mds, last used N - 12)
	 
	[//]: # (Subprefix - mds, last used N - 12)

	 
	 
	 

	## Instrument definition request errors
	 
	## Instrument definition request errors

	Key|Format|Comment
	<>
	Key|Format|Requests|Comment

	-|-|-
	 
	-|-|-|-

	webapiidr1_request_failed|Instrument definition request failed: %1%|Instrument definition request failed with the specified error
	 
	webapiidr1_request_failed|Instrument definition request failed: %1%|InstrumentDefinitionRequest|Instrument definition request failed with the specified error

	webapiidr2_invalid_cqg_instrument_type|Instrument definition request has invalid CQG instrument type %1%|
	 
	webapiidr2_invalid_cqg_instrument_type|Instrument definition request has invalid CQG instrument type %1%|InstrumentDefinitionRequest|

	webapiidr3_invalid_settlement_method|Instrument definition request has invalid settlement method %1%|
	 
	webapiidr3_invalid_settlement_method|Instrument definition request has invalid settlement method %1%|InstrumentDefinitionRequest|

	webapiidr4_invalid_exercise_style|Instrument definition request has invalid exercise style %1%|
	 
	webapiidr4_invalid_exercise_style|Instrument definition request has invalid exercise style %1%|InstrumentDefinitionRequest|

	webapiidr5_invalid_pricing_convention|Instrument definition request has invalid pricing convention %1%|
	 
	webapiidr5_invalid_pricing_convention|Instrument definition request has invalid pricing convention %1%|InstrumentDefinitionRequest|

	webapiidr6_underlying_contract_symbol_required|Instrument definition request requires underlying_contract_symbol field to be present|
	 
	webapiidr6_underlying_contract_symbol_required|Instrument definition request requires underlying_contract_symbol field to be present|InstrumentDefinitionRequest|

	webapiidr7_cqg_instrument_type_required|Instrument definition request requires cqg_instrument_type field to be present|
	 
	webapiidr7_cqg_instrument_type_required|Instrument definition request requires cqg_instrument_type field to be present|InstrumentDefinitionRequest|

	webapiidr8_maturity_timestamp_required|Instrument definition request requires maturity_timestamp field to be present|
	 
	webapiidr8_maturity_timestamp_required|Instrument definition request requires maturity_timestamp field to be present|InstrumentDefinitionRequest|

	 
	=
	 

	[//]: # (Subprefix - idr, last used N - 8)
	 
	[//]: # (Subprefix - idr, last used N - 8)
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	// Messages for accounts that require separate authorization process
	=
	// Messages for accounts that require separate authorization process

	syntax = "proto2";
	 
	syntax = "proto2";

	 
	 
	 

	package account_authorization_2;
	 
	package account_authorization_2;

	 
	 
	 

	import "common/shared_1.proto";
	 
	import "common/shared_1.proto";

	import "common/timestamp.proto";
	<>
	import "google/protobuf/timestamp.proto";

	 
	=
	 

	//// Messages for accounts that require separate authorization process.
	 
	//// Messages for accounts that require separate authorization process.

	// Only one request per account is allowed for simultaneous processing.
	 
	// Only one request per account is allowed for simultaneous processing.

	 
	 
	 

	// Account level Logon Request. One-step logon procedure.
	 
	// Account level Logon Request. One-step logon procedure.

	message AccountLogon
	 
	message AccountLogon
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	=
	 

	syntax = "proto2";
	 
	syntax = "proto2";

	 
	 
	 

	package historical_2;
	 
	package historical_2;

	 
	 
	 

	import "WebAPI/market_data_2.proto";
	 
	import "WebAPI/market_data_2.proto";

	 
	-+
	import "common/decimal.proto";

	import "common/shared_1.proto";
	=
	import "common/shared_1.proto";

	 
	 
	 

	// Parameters for Time and Sales request.
	 
	// Parameters for Time and Sales request.

	message TimeAndSalesParameters
	 
	message TimeAndSalesParameters

	{
	 
	{

	  // contract id for Time and Sales request.
	 
	  // contract id for Time and Sales request.

	 

	  optional sint32 scaled_low_price = 4;
	=
	  optional sint32 scaled_low_price = 4;

	 
	 
	 

	  // Close or last price (if the bar is not closed yet).
	 
	  // Close or last price (if the bar is not closed yet).

	  // It is omitted if the TimeBarParameters.use_settlements is true.
	 
	  // It is omitted if the TimeBarParameters.use_settlements is true.

	  optional sint32 scaled_close_price = 5;
	 
	  optional sint32 scaled_close_price = 5;

	 
	 
	 

	 
	-+
	  // Note: use 'volume' instead.

	 
	 
	  optional uint64 scaled_volume = 6 [deprecated = true];

	 
	=
	 

	  // Bar volume.
	 
	  // Bar volume.

	  optional uint64 scaled_volume = 6;
	<>
	  optional cqg.Decimal volume = 15;

	 
	=
	 

	  // Trade date (in time format), it is set only for the first bar in a requested period
	 
	  // Trade date (in time format), it is set only for the first bar in a requested period

	  // and for each first bar of the following trade dates for intra-day bars.
	 
	  // and for each first bar of the following trade dates for intra-day bars.

	  // Trade date of the bar first day for multi-day bars.
	 
	  // Trade date of the bar first day for multi-day bars.

	  optional sint64 trade_date = 7;
	 
	  optional sint64 trade_date = 7;

	 
	 
	 

	 
	-+
	  // Note: use 'commodity_volume' instead.

	 
	 
	  optional uint64 scaled_commodity_volume = 8 [deprecated = true];

	 
	=
	 

	  // Commodity volume where available, for multi-day bars only.
	 
	  // Commodity volume where available, for multi-day bars only.

	  optional uint64 scaled_commodity_volume = 8;
	<>
	  optional cqg.Decimal commodity_volume = 16;

	 
	=
	 

	 
	-+
	  // Note: use 'open_interest' instead.

	 
	 
	  optional uint64 scaled_open_interest = 9 [deprecated = true];

	 
	=
	 

	  // Open interest, for multi-day bars only.
	 
	  // Open interest, for multi-day bars only.

	  optional uint64 scaled_open_interest = 9;
	<>
	  optional cqg.Decimal open_interest = 17;

	 
	=
	 

	 
	-+
	  // Note: use 'commodity_open_interest' instead.

	 
	 
	  optional uint64 scaled_commodity_open_interest = 10 [deprecated = true];

	 
	=
	 

	  // Commodity open interest, for multi-day bars only.
	 
	  // Commodity open interest, for multi-day bars only.

	  optional uint64 scaled_commodity_open_interest = 10;
	<>
	  optional cqg.Decimal commodity_open_interest = 18;

	 
	=
	 

	  // Settlement price, for daily bars only.
	 
	  // Settlement price, for daily bars only.

	  // It is omitted if the TimeBarParameters.use_settlements is false or omitted.
	 
	  // It is omitted if the TimeBarParameters.use_settlements is false or omitted.

	  optional sint32 scaled_settlement_price = 11;
	 
	  optional sint32 scaled_settlement_price = 11;

	 
	 
	 

	  // Tick volume.
	 
	  // Tick volume.

	 

	  repeated TickBar tick_bars = 13;
	=
	  repeated TickBar tick_bars = 13;

	}
	 
	}

	 
	 
	 

	// Parameters of a Constant Volume Bar request.
	 
	// Parameters of a Constant Volume Bar request.

	message ConstantVolumeBarParameters
	 
	message ConstantVolumeBarParameters

	{
	 
	{

	  // Volume covered by each bar. Can take a value from 1 to 1000000000.
	<>
	  // Note: use volume_level instead.

	  required uint32 volume_level = 1;
	 
	  optional uint32 obsolete_volume_level = 1 [deprecated = true];

	 
	=
	 

	 
	-+
	  // Volume covered by each bar. Cannot be less than ContractMetadata's trade_size_increment 

	 
	 
	  // and higher than trade_size_increment*1000000000.

	 
	 
	  optional cqg.Decimal volume_level = 4;

	 
	=
	 

	  // Determines volume type. If false (default value) then bars are built based on exchange volume,
	 
	  // Determines volume type. If false (default value) then bars are built based on exchange volume,

	  // otherwise they are built based on ticks (number of inside price changes).
	 
	  // otherwise they are built based on ticks (number of inside price changes).

	 
	-+
	  // Note: if use_tick_volume is true, volume_level is rounded down.

	  // Note: WebAPI server rejects requests for contracts without actual volume data (
	=
	  // Note: WebAPI server rejects requests for contracts without actual volume data (

	  //       ContractMetadata.has_exchange_volume=False).
	 
	  //       ContractMetadata.has_exchange_volume=False).

	  optional bool use_tick_volume = 2;
	 
	  optional bool use_tick_volume = 2;

	 
	 
	 

	  // Use 0-plus and 0-minus ticks when building bars.
	 
	  // Use 0-plus and 0-minus ticks when building bars.

	  // Note: applicable only to tick volume.
	 
	  // Note: applicable only to tick volume.

	 

	  // Low price.
	=
	  // Low price.

	  optional sint64 scaled_low_price = 6;
	 
	  optional sint64 scaled_low_price = 6;

	 
	 
	 

	  // Close or last price (if the bar is not closed yet).
	 
	  // Close or last price (if the bar is not closed yet).

	  optional sint64 scaled_close_price = 7;
	 
	  optional sint64 scaled_close_price = 7;

	 
	 
	 

	 
	-+
	  // Note: use 'volume' instead.

	 
	 
	  optional uint64 scaled_volume = 8 [deprecated = true];

	 
	=
	 

	  // Exchange volume.
	 
	  // Exchange volume.

	  optional uint64 scaled_volume = 8;
	<>
	  optional cqg.Decimal volume = 11;

	 
	=
	 

	  // Tick volume.
	 
	  // Tick volume.

	  optional uint64 tick_volume = 9;
	 
	  optional uint64 tick_volume = 9;

	 
	 
	 

	  // Continuation segment the bar belongs to, it is set only for the first bar
	 
	  // Continuation segment the bar belongs to, it is set only for the first bar

	  // and for each first bar from the next continuation segment.
	 
	  // and for each first bar from the next continuation segment.

	 

	  // High price (not rounded to PF box).
	=
	  // High price (not rounded to PF box).

	  optional sint64 scaled_high_price = 8;
	 
	  optional sint64 scaled_high_price = 8;

	 
	 
	 

	  // Low price (not rounded to PF box).
	 
	  // Low price (not rounded to PF box).

	  optional sint64 scaled_low_price = 9;
	 
	  optional sint64 scaled_low_price = 9;

	 
	 
	 

	 
	-+
	  // Note: use 'volume' instead.

	 
	 
	  optional uint64 scaled_volume = 10 [deprecated = true];

	 
	=
	 

	  // Exchange volume.
	 
	  // Exchange volume.

	  optional uint64 scaled_volume = 10;
	<>
	  optional cqg.Decimal volume = 14;

	 
	=
	 

	  // Tick volume.
	 
	  // Tick volume.

	  optional uint64 tick_volume = 11;
	 
	  optional uint64 tick_volume = 11;

	 
	 
	 

	  // True if the P&F chart is plotting an X, False if the P&F chart is plotting an O.
	 
	  // True if the P&F chart is plotting an X, False if the P&F chart is plotting an O.

	  optional bool up = 12;
	 
	  optional bool up = 12;

	 

	  // Minimum of open and close prices.
	=
	  // Minimum of open and close prices.

	  optional sint64 scaled_renko_low_price = 9;
	 
	  optional sint64 scaled_renko_low_price = 9;

	 
	 
	 

	  // Defines how renko bar is going to be closed (up or down).
	 
	  // Defines how renko bar is going to be closed (up or down).

	  optional bool up = 10;
	 
	  optional bool up = 10;

	 
	 
	 

	 
	-+
	  // Note: use 'volume' instead.

	 
	 
	  optional uint64 scaled_volume = 11 [deprecated = true];

	 
	=
	 

	  // Exchange volume.
	 
	  // Exchange volume.

	  optional uint64 scaled_volume = 11;
	<>
	  optional cqg.Decimal volume = 15;

	 
	=
	 

	  // Tick volume.
	 
	  // Tick volume.

	  optional uint64 tick_volume = 12;
	 
	  optional uint64 tick_volume = 12;

	 
	 
	 

	  // If this bar is the first bar of a session.
	 
	  // If this bar is the first bar of a session.

	  optional bool first_bar_of_session = 13;
	 
	  optional bool first_bar_of_session = 13;

	 

	  // Low price.
	=
	  // Low price.

	  optional sint64 scaled_low_price = 6;
	 
	  optional sint64 scaled_low_price = 6;

	 
	 
	 

	  // Close or last price (if the bar is not closed yet).
	 
	  // Close or last price (if the bar is not closed yet).

	  optional sint64 scaled_close_price = 7;
	 
	  optional sint64 scaled_close_price = 7;

	 
	 
	 

	 
	-+
	  // Note: use 'volume' instead.

	 
	 
	  optional uint64 scaled_volume = 8 [deprecated = true];

	 
	=
	 

	  // Exchange volume.
	 
	  // Exchange volume.

	  optional uint64 scaled_volume = 8;
	<>
	  optional cqg.Decimal volume = 11;

	 
	=
	 

	  // Tick volume.
	 
	  // Tick volume.

	  optional uint64 tick_volume = 9;
	 
	  optional uint64 tick_volume = 9;

	 
	 
	 

	  // Continuation segment the bar belongs to, it is set only for the first bar
	 
	  // Continuation segment the bar belongs to, it is set only for the first bar

	  // and for each first bar from the next continuation segment.
	 
	  // and for each first bar from the next continuation segment.

	 

	  // Trade date (in time format), it is set only for the first bar of the following trade dates.
	=
	  // Trade date (in time format), it is set only for the first bar of the following trade dates.

	  optional sint64 trade_date = 3;
	 
	  optional sint64 trade_date = 3;

	 
	 
	 

	  // Close price.
	 
	  // Close price.

	  optional sint64 scaled_close_price = 4;
	 
	  optional sint64 scaled_close_price = 4;

	 
	 
	 

	 
	-+
	  // Note: use 'volume' instead.

	 
	 
	  optional uint64 scaled_volume = 5 [deprecated = true];

	 
	=
	 

	  // Exchange volume.
	 
	  // Exchange volume.

	  optional uint64 scaled_volume = 5;
	<>
	  optional cqg.Decimal volume = 7;

	 
	=
	 

	  // Continuation segment the bar belongs to, it is set only for the first bar
	 
	  // Continuation segment the bar belongs to, it is set only for the first bar

	  // and for each first bar from the next continuation segment.
	 
	  // and for each first bar from the next continuation segment.

	  optional ContinuationSegment continuation_segment = 6;
	 
	  optional ContinuationSegment continuation_segment = 6;

	}
	 
	}

	 
	 
	 

	 

	  // Price of the last best ask quote within Volume Profile range.
	=
	  // Price of the last best ask quote within Volume Profile range.

	  optional sint32 scaled_last_ask_price = 1;
	 
	  optional sint32 scaled_last_ask_price = 1;

	 
	 
	 

	  // Price of the last best bid quote within Volume Profile range.
	 
	  // Price of the last best bid quote within Volume Profile range.

	  optional sint32 scaled_last_bid_price = 2;
	 
	  optional sint32 scaled_last_bid_price = 2;

	 
	 
	 

	 
	-+
	  // Note: use ask_trade_volume instead.

	 
	 
	  optional double scaled_ask_trade_volume = 3 [deprecated = true];

	 
	=
	 

	  // Cumulative sum of trade volumes on ask side since the last best bid or best ask price update
	 
	  // Cumulative sum of trade volumes on ask side since the last best bid or best ask price update

	  // within Volume Profile range.
	 
	  // within Volume Profile range.

	  optional double scaled_ask_trade_volume = 3;
	<>
	  optional double ask_trade_volume = 5;

	 
	=
	 

	 
	-+
	  // Note: use bid_trade_volume instead.

	 
	 
	  optional double scaled_bid_trade_volume = 4 [deprecated = true];

	 
	=
	 

	  // Cumulative sum of trade volumes on bid side since the last best bid or best ask price update
	 
	  // Cumulative sum of trade volumes on bid side since the last best bid or best ask price update

	  // within Volume Profile range.
	 
	  // within Volume Profile range.

	  optional double scaled_bid_trade_volume = 4;
	<>
	  optional double bid_trade_volume = 6;

	}
	=
	}

	 
	 
	 

	// Volume profile snapshot item.
	 
	// Volume profile snapshot item.

	message VolumeProfileItem
	 
	message VolumeProfileItem

	{
	 
	{

	  // Price (unique for each volume profile snapshot reported).
	 
	  // Price (unique for each volume profile snapshot reported).

	  required sint32 scaled_price = 1;
	 
	  required sint32 scaled_price = 1;

	 
	 
	 

	 
	-+
	  // Note: use 'volume' instead.

	 
	 
	  optional uint64 scaled_volume = 2 [deprecated = true];

	 
	=
	 

	  // Total volume of all trades with this price for the time range asked.
	 
	  // Total volume of all trades with this price for the time range asked.

	  required uint64 scaled_volume = 2;
	<>
	  optional cqg.Decimal volume = 3;

	}
	=
	}


Text Compare
Produced: 1/21/2022 1:26:47 PM
    
Mode:  Differences, With Context, Ignoring Unimportant   
Left file: F:\cqgcommon1\Proto\WebAPI Proto 4x11 Release 2\instrument_definition_2.proto   
Right file: F:\cqgcommon1\Proto\WebAPI Proto 5x1 Release 1\instrument_definition_2.proto   
	 
	=
	 

	syntax = "proto2";
	 
	syntax = "proto2";

	 
	 
	 

	package instrument_definition_2;
	 
	package instrument_definition_2;

	 
	 
	 

	import "WebAPI/metadata_2.proto";
	 
	import "WebAPI/metadata_2.proto";

	import "common/timestamp.proto";
	<>
	import "google/protobuf/timestamp.proto";

	 
	=
	 

	// Message describing a user-defined (non-strategy) instrument, e.g. a flex option.
	 
	// Message describing a user-defined (non-strategy) instrument, e.g. a flex option.

	// Which attributes may be specified, and in what combination, is exchange-specific.
	 
	// Which attributes may be specified, and in what combination, is exchange-specific.

	// Contact CQG for more information about supported exchanges, attributes, and usage conventions.
	 
	// Contact CQG for more information about supported exchanges, attributes, and usage conventions.

	message InstrumentDefinition
	 
	message InstrumentDefinition

	{
	 
	{
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	syntax = "proto2";
	=
	syntax = "proto2";

	 
	 
	 

	package market_data_2;
	 
	package market_data_2;

	 
	 
	 

	import "common/decimal.proto";
	 
	import "common/decimal.proto";

	import "common/shared_1.proto";
	 
	import "common/shared_1.proto";

	import "common/timestamp.proto";
	<>
	import "google/protobuf/timestamp.proto";

	 
	=
	 

	// Subscription to market data.
	 
	// Subscription to market data.

	// If it is necessary to change subscription level client should send a new subscription request
	 
	// If it is necessary to change subscription level client should send a new subscription request

	// with the same contract ID but a new subscription level.
	 
	// with the same contract ID but a new subscription level.

	message MarketDataSubscription
	 
	message MarketDataSubscription

	{
	 
	{

	 

	  optional sint32 scaled_source_price = 8;
	=
	  optional sint32 scaled_source_price = 8;

	 
	 
	 

	  // Yield
	 
	  // Yield

	  // Included if subscribed and the contract support yields.
	 
	  // Included if subscribed and the contract support yields.

	  optional double price_yield = 6;
	 
	  optional double price_yield = 6;

	 
	 
	 

	 
	-+
	  // Note: use 'volume' instead.

	 
	 
	  optional uint64 scaled_volume = 4 [deprecated = true];

	 
	=
	 

	  // Quote volume (included for BBA only if volume is subscribed).
	 
	  // Quote volume (included for BBA only if volume is subscribed).

	  // Zero volume for a bid or ask indicates it has been cleared.  It can be a best price and a part of DOM update.
	 
	  // Zero volume for a bid or ask indicates it has been cleared.  It can be a best price and a part of DOM update.

	  optional uint64 scaled_volume = 4;
	<>
	  optional cqg.Decimal volume = 11;

	 
	=
	 

	  // Optional indicator(s) (e.g. this quote also updates some of Open/High/Low/Last session prices).
	 
	  // Optional indicator(s) (e.g. this quote also updates some of Open/High/Low/Last session prices).

	  enum Indicator
	 
	  enum Indicator

	  {
	 
	  {

	    // Price of this quote is a new open price of the contract session.
	 
	    // Price of this quote is a new open price of the contract session.

	    INDICATOR_OPEN = 1;
	 
	    INDICATOR_OPEN = 1;

	 

	  optional sint32 scaled_last_price = 4;
	=
	  optional sint32 scaled_last_price = 4;

	 
	 
	 

	  // Yesterday settlement price.
	 
	  // Yesterday settlement price.

	  // NOTE: Available for current trading day only.
	 
	  // NOTE: Available for current trading day only.

	  optional sint32 scaled_yesterday_settlement = 5;
	 
	  optional sint32 scaled_yesterday_settlement = 5;

	 
	 
	 

	 
	-+
	  // Note: use 'total_volume' instead.

	 
	 
	  optional uint64 scaled_total_volume = 6 [deprecated = true];

	 
	=
	 

	  // Contract total volume.
	 
	  // Contract total volume.

	  optional uint64 scaled_total_volume = 6;
	<>
	  optional cqg.Decimal total_volume = 21;

	 
	=
	 

	  // Yesterday last price.
	 
	  // Yesterday last price.

	  // NOTE: Available for current trading day only.
	 
	  // NOTE: Available for current trading day only.

	  optional sint32 scaled_yesterday_last = 7;
	 
	  optional sint32 scaled_yesterday_last = 7;

	 
	 
	 

	  // Indicative open price.
	 
	  // Indicative open price.

	  optional sint32 scaled_indicative_open = 8;
	 
	  optional sint32 scaled_indicative_open = 8;

	 
	 
	 

	 
	-+
	  // Note: use 'indicative_open_volume' instead.

	 
	 
	  optional uint64 scaled_indicative_open_volume = 15 [deprecated = true];

	 
	=
	 

	  // Indicative open volume.
	 
	  // Indicative open volume.

	  optional uint64 scaled_indicative_open_volume = 15;
	<>
	  optional cqg.Decimal indicative_open_volume = 22;

	 
	=
	 

	  // Day index the market values are related to.
	 
	  // Day index the market values are related to.

	  // 0 - most recent trading day, -1 - trading day before most recent trading day, etc.
	 
	  // 0 - most recent trading day, -1 - trading day before most recent trading day, etc.

	  required sint32 day_index = 9;
	 
	  required sint32 day_index = 9;

	 
	 
	 

	 
	-+
	  // Note: use 'open_interest' instead.

	 
	 
	  optional sint64 scaled_open_interest = 10 [deprecated = true];

	 
	=
	 

	  // Open interest.
	 
	  // Open interest.

	  optional sint64 scaled_open_interest = 10;
	<>
	  optional cqg.Decimal open_interest = 23;

	 
	=
	 

	  // Contract tick volume.
	 
	  // Contract tick volume.

	  optional uint32 tick_volume = 11;
	 
	  optional uint32 tick_volume = 11;

	 
	 
	 

	  // Settlement price.
	 
	  // Settlement price.

	  optional sint32 scaled_settlement = 12;
	 
	  optional sint32 scaled_settlement = 12;

	 

	  // It is the index after all updates up to this one have been applied.
	=
	  // It is the index after all updates up to this one have been applied.

	  // The index is specified only if it cannot be deduced:
	 
	  // The index is specified only if it cannot be deduced:

	  //  - for INSERT operation it is omitted if equals order_index in previous DetailedDOMOrder plus 1;
	 
	  //  - for INSERT operation it is omitted if equals order_index in previous DetailedDOMOrder plus 1;

	  //  - for MODIFY operation it is specified if order place relative to other orders in a price level changed.
	 
	  //  - for MODIFY operation it is specified if order place relative to other orders in a price level changed.

	  optional uint32 order_index = 3;
	 
	  optional uint32 order_index = 3;

	 
	 
	 

	 
	-+
	  // Note: use 'volume' instead.

	 
	 
	  optional uint64 scaled_volume = 5 [deprecated = true];

	 
	=
	 

	  // Order volume, if changed or new order.
	 
	  // Order volume, if changed or new order.

	  optional uint64 scaled_volume = 5;
	<>
	  optional cqg.Decimal volume = 7;

	 
	=
	 

	  // [obsolete] This operation is no longer supported.
	 
	  // [obsolete] This operation is no longer supported.

	  optional uint32 obsolete_discretionary_offset = 6 [deprecated = true];
	 
	  optional uint32 obsolete_discretionary_offset = 6 [deprecated = true];

	}
	 
	}

	 
	 
	 

	// Request for quotation (RFQ).
	 
	// Request for quotation (RFQ).

	 

	  optional double theta = 8;
	=
	  optional double theta = 8;

	 
	 
	 

	  // Calculated Rho Greek value.
	 
	  // Calculated Rho Greek value.

	  // Represents correct theoretical price change which occurs if Interest Rate increases by 1%.
	 
	  // Represents correct theoretical price change which occurs if Interest Rate increases by 1%.

	  optional double rho = 9;
	 
	  optional double rho = 9;

	 
	 
	 

	 
	-+
	  // Deleted flag is used in updates when entity is removed.

	 
	 
	  // Only strike_contract_id will be provided in this case.

	 
	 
	  optional bool deleted = 10;

	}
	=
	}

	 
	 
	 

	// Option calculation response
	 
	// Option calculation response

	message OptionCalculationReport
	 
	message OptionCalculationReport

	{
	 
	{

	  enum StatusCode
	 
	  enum StatusCode
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	=
	  optional string foreign_currency = 39;

	 
	 
	 

	  // Specifies a volume unit of a contract, similar to correct_price_scale.
	 
	  // Specifies a volume unit of a contract, similar to correct_price_scale.

	  // If a message contains a volume as uint64 (like Quote or TimeBar), its correct volume is calculated as:
	 
	  // If a message contains a volume as uint64 (like Quote or TimeBar), its correct volume is calculated as:

	  //   correct_volume = Quote.volume * volume_scale.
	 
	  //   correct_volume = Quote.volume * volume_scale.

	  // If a message contains a volume as cqg.Decimal, it is the correct volume.
	 
	  // If a message contains a volume as cqg.Decimal, it is the correct volume.

	 
	<>
	  // If a contract has no fixed scale, this value is 1, and only cqg.Decimal volumes must be used.

	  optional cqg.Decimal volume_scale = 40;
	 
	  optional cqg.Decimal volume_scale = 40 [deprecated = true];

	 
	=
	 

	  // Specifies the recommended representation of volumes to users:
	 
	  // Specifies the recommended representation of volumes to users:

	  //  - negative numbers - -N - mean that N decimal digits should be shown.
	 
	  //  - negative numbers - -N - mean that N decimal digits should be shown.

	  //  - positive numbers - N - mean that N digits can be hidden behind a unit prefix (or unit symbol),
	 
	  //  - positive numbers - N - mean that N digits can be hidden behind a unit prefix (or unit symbol),

	  //    e.g. if N = 3, volumes can be shown as "12k".
	 
	  //    e.g. if N = 3, volumes can be shown as "12k".

	  optional sint32 volume_display_exponent = 41 [default = 0];
	 
	  optional sint32 volume_display_exponent = 41 [default = 0];
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	// Notification service messages
	=
	// Notification service messages

	// Times are in google.protobuf.Timestamp since Unix Epoch on January 1st, 1970
	<>
	 

	 
	 
	syntax = "proto2";

	 
	=
	 

	package notifications_1;
	 
	package notifications_1;

	 
	 
	 

	import "common/timestamp.proto";
	+-
	 

	import "common/shared_1.proto";
	=
	import "common/shared_1.proto";

	 
	 
	 

	////------------------------------------------
	 
	////------------------------------------------

	//// Client/Server messages
	 
	//// Client/Server messages

	 
	 
	 

	// Client messages
	 
	// Client messages
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	=
	 

	import "WebAPI/metadata_2.proto";
	 
	import "WebAPI/metadata_2.proto";

	import "WebAPI/strategy_2.proto";
	 
	import "WebAPI/strategy_2.proto";

	import "WebAPI/user_attribute_2.proto";
	 
	import "WebAPI/user_attribute_2.proto";

	import "common/decimal.proto";
	 
	import "common/decimal.proto";

	import "common/shared_1.proto";
	 
	import "common/shared_1.proto";

	import "common/timestamp.proto";
	<>
	import "google/protobuf/timestamp.proto";

	 
	=
	 

	// Low-level order request reject. It is sent only if direct order status updates are impossible.
	 
	// Low-level order request reject. It is sent only if direct order status updates are impossible.

	message OrderRequestReject
	 
	message OrderRequestReject

	{
	 
	{

	  // ID of the order request this reject corresponds to.
	 
	  // ID of the order request this reject corresponds to.

	  required uint32 request_id = 1;
	 
	  required uint32 request_id = 1;

	 

	  optional string exec_order_id = 6;
	=
	  optional string exec_order_id = 6;

	 
	 
	 

	  // Id used to determine a user's order in Detailed DOM.
	 
	  // Id used to determine a user's order in Detailed DOM.

	  // Is unique for an exchange. contract_id + detailed_dom_order_id pair is unique among all orders of a user.
	 
	  // Is unique for an exchange. contract_id + detailed_dom_order_id pair is unique among all orders of a user.

	  optional string detailed_dom_order_id = 36;
	 
	  optional string detailed_dom_order_id = 36;

	 
	 
	 

	  // Last order change time from server perspective (UTC).
	+-
	 

	  // Note: use status_utc_timestamp field instead.
	=
	  // Note: use status_utc_timestamp field instead.

	  optional sint64 status_utc_time = 7 [deprecated = true];
	 
	  optional sint64 status_utc_time = 7 [deprecated = true];

	 
	 
	 

	  // Last order change time from server perspective (UTC).
	 
	  // Last order change time from server perspective (UTC).

	 
	-+
	  // It is not guaranteed that order status (e.g. from different order chain) which comes later has bigger timestamp.

	  required google.protobuf.Timestamp status_utc_timestamp = 24;
	=
	  required google.protobuf.Timestamp status_utc_timestamp = 24;

	 
	 
	 

	  // Time when original order was submitted to the execution system by server (UTC).
	+-
	 

	  // Note: use submission_utc_timestamp field instead.
	=
	  // Note: use submission_utc_timestamp field instead.

	  optional sint64 submission_utc_time = 8 [deprecated = true];
	 
	  optional sint64 submission_utc_time = 8 [deprecated = true];

	 
	 
	 

	  // Time when original order was submitted to the execution system by server (UTC).
	 
	  // Time when original order was submitted to the execution system by server (UTC).

	  required google.protobuf.Timestamp submission_utc_timestamp = 25;
	 
	  required google.protobuf.Timestamp submission_utc_timestamp = 25;

	 
	 
	 

	 

	  required sint64 scaled_avg_fill_price = 11;
	=
	  required sint64 scaled_avg_fill_price = 11;

	 
	 
	 

	  // Average fill price in correct price format.
	 
	  // Average fill price in correct price format.

	  // Could have higher precision than avg_fill_price multiplied by correct_price_scale.
	 
	  // Could have higher precision than avg_fill_price multiplied by correct_price_scale.

	  required double avg_fill_price_correct = 27;
	 
	  required double avg_fill_price_correct = 27;

	 
	 
	 

	  // Time when order should be submitted to execution system as assigned by server (UTC).
	+-
	 

	  // Note: use active_at_utc_timestamp field instead.
	=
	  // Note: use active_at_utc_timestamp field instead.

	  optional sint64 active_at_utc_time = 12 [deprecated = true];
	 
	  optional sint64 active_at_utc_time = 12 [deprecated = true];

	 
	 
	 

	  // Time when order should be submitted to execution system as assigned by server (UTC).
	 
	  // Time when order should be submitted to execution system as assigned by server (UTC).

	  optional google.protobuf.Timestamp active_at_utc_timestamp = 26;
	 
	  optional google.protobuf.Timestamp active_at_utc_timestamp = 26;

	 
	 
	 

	 

	// (see Order.ExecInstruction). Note that some transaction types have various
	=
	// (see Order.ExecInstruction). Note that some transaction types have various

	// exchange specific custom parameters (e.g. see Order.extra_attribute,
	 
	// exchange specific custom parameters (e.g. see Order.extra_attribute,

	// SideAllocation.extra_attributes and ApproveOrder.extra_attributes).
	 
	// SideAllocation.extra_attributes and ApproveOrder.extra_attributes).

	// All these transaction types are referred to as "cross orders" within the
	 
	// All these transaction types are referred to as "cross orders" within the

	// protocol for simplicity.
	 
	// protocol for simplicity.

	//
	 
	//

	// Note that exchanges may support LegAllocation as independent children of a
	+-
	 

	// cross order. This is used when each leg is an independent trade, so submitting the
	 
	 

	// cross order on a recognized strategy symbol is not possible. In this case, the
	 
	 

	// cross order symbol is a exchange-specific placeholder agreed between client and server
	 
	 

	// rather than a tradable symbol. Note: there are several required fields related to
	 
	 

	// placeholder contract like "qty" and "price" in Order, CrossOrderParameters and
	 
	 

	// SideAllocation messages. Client should fill these fields by some acceptable stub data,
	 
	 

	// like qty = "1".
	 
	 

	//
	 
	 

	// Possible scenarios:
	=
	// Possible scenarios:

	// 1) Dual-sided submission (no match process)
	 
	// 1) Dual-sided submission (no match process)

	//    Initiator submits a cross order and specifies all participants involved
	 
	//    Initiator submits a cross order and specifies all participants involved

	//    on buy and sell sides of the order; approve from the participants may be
	 
	//    on buy and sell sides of the order; approve from the participants may be

	//    required for some exchanges.
	 
	//    required for some exchanges.

	//    Two or more side allocations are provided for this type of cross order.
	 
	//    Two or more side allocations are provided for this type of cross order.

	 

	  optional double price = 2;
	=
	  optional double price = 2;

	 
	 
	 

	  // Optional ID that can be used to associate the single-sided 
	 
	  // Optional ID that can be used to associate the single-sided 

	  // cross orders with the same transaction (used by Euronext exchange).
	 
	  // cross orders with the same transaction (used by Euronext exchange).

	  optional string transaction_id = 3;
	 
	  optional string transaction_id = 3;

	 
	 
	 

	  // Leg allocations of the cross order.
	+-
	 

	  repeated LegAllocation leg_allocations = 4;
	 
	 

	}
	=
	}

	 
	 
	 

	// Side allocation of the cross order.
	 
	// Side allocation of the cross order.

	message SideAllocation
	 
	message SideAllocation

	{
	 
	{

	  // Identifier of the side allocation record, this field is generated by
	 
	  // Identifier of the side allocation record, this field is generated by

	 

	  // This field is associated with Order.Side enum type.
	=
	  // This field is associated with Order.Side enum type.

	  // It is required field.
	 
	  // It is required field.

	  optional uint32 side = 5;
	 
	  optional uint32 side = 5;

	 
	 
	 

	  // List of side allocation extra attributes.
	 
	  // List of side allocation extra attributes.

	  repeated shared_1.NamedValue extra_attributes = 6;
	 
	  repeated shared_1.NamedValue extra_attributes = 6;

	}
	+-
	 

	 
	=
	 

	// Leg allocation of the cross order
	+-
	 

	message LegAllocation
	 
	 

	{
	 
	 

	  // Server side contract Id of the leg (see ContractMetadata message).
	 
	 

	  // It is required field.
	 
	 

	  optional uint32 contract_id = 1;
	 
	 

	 
	=
	 

	  // Size of the leg.
	+-
	 

	  optional cqg.Decimal qty = 2;
	 
	 

	 
	=
	 

	  // Price of the leg (in correct format).
	+-
	 

	  // It is required field.
	 
	 

	  optional double price = 3;
	 
	 

	 
	=
	 

	  // Side of the leg, for exchanges that support LegAllocation as independent
	+-
	 

	  // child of CrossOrderParameters rather than child of SideAllocation.
	 
	 

	  // This field is associated with Order.Side enum type.
	 
	 

	  optional uint32 side = 4;
	 
	 

	 
	=
	 

	  // Identifier of the leg allocation record, this field is generated by server.
	+-
	 

	  // Client may require to set this field to modify/approve existing leg allocation.
	 
	 

	  optional sint64 leg_alloc_id = 5;
	 
	 

	 
	=
	 

	  // Identifier assigned to a trade by a matching system.
	+-
	 

	  // This field is only sent from server to client.
	 
	 

	  // Check if the field is supported for specific execution system.
	 
	 

	  optional string trade_match_id = 6;
	 
	 

	}
	=
	}

	 
	 
	 

	// Account related information that is specific for the exchange and/or the 
	 
	// Account related information that is specific for the exchange and/or the 

	// brokerage.
	 
	// brokerage.

	message ExternalAccount
	 
	message ExternalAccount

	{
	 
	{
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	// OTC messages

	// Times are in google.protobuf.Timestamp since Unix Epoch on January 1st, 1970
	 
	// Times are in google.protobuf.Timestamp since Unix Epoch on January 1st, 1970

	// Each change in this protocol increases webapi_1.proto version.
	 
	// Each change in this protocol increases webapi_1.proto version.

	 
	 
	 

	 
	-+
	syntax = "proto2";

	 
	=
	 

	package otc_1;
	 
	package otc_1;

	 
	 
	 

	import "common/shared_1.proto";
	 
	import "common/shared_1.proto";

	import "common/timestamp.proto";
	+-
	 

	import "common/decimal.proto";
	=
	import "common/decimal.proto";

	 
	-+
	import "google/protobuf/timestamp.proto";

	 
	=
	 

	////------------------------------------------
	 
	////------------------------------------------

	//// Client to OTC/WebAPI messages
	 
	//// Client to OTC/WebAPI messages

	 
	 
	 

	// Client messages.
	 
	// Client messages.

	message OtcRequest
	 
	message OtcRequest
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	// Internal protocol for WebAPI/OTC communications

	//
	 
	//

	// It used internally by CQG only.
	 
	// It used internally by CQG only.

	// WARNING: DO NOT PUBLISH!!!!
	 
	// WARNING: DO NOT PUBLISH!!!!

	//
	 
	//

	 
	 
	 

	 
	-+
	syntax = "proto2";

	 
	=
	 

	package otcinternal_1;
	 
	package otcinternal_1;

	 
	 
	 

	import "common/shared_1.proto";
	 
	import "common/shared_1.proto";

	import "WebAPI/otc_1.proto";
	 
	import "WebAPI/otc_1.proto";
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	// Rules server messages
	=
	// Rules server messages

	// Times are in google.protobuf.Timestamp since Unix Epoch on January 1st, 1970
	 
	// Times are in google.protobuf.Timestamp since Unix Epoch on January 1st, 1970

	 
	 
	 

	 
	-+
	syntax = "proto2";

	 
	=
	 

	package rules_1;
	 
	package rules_1;

	 
	 
	 

	import "common/shared_1.proto";
	 
	import "common/shared_1.proto";

	import "common/timestamp.proto";
	<>
	import "google/protobuf/timestamp.proto";

	 
	=
	 

	////------------------------------------------
	 
	////------------------------------------------

	//// Rule messages
	 
	//// Rule messages

	 
	 
	 

	// Client rule messages.
	 
	// Client rule messages.

	// Only one rule operation is allowed.
	 
	// Only one rule operation is allowed.

	 

	  // Optional list of transaction statuses that server will notify about.
	=
	  // Optional list of transaction statuses that server will notify about.

	  // The server will notify about all transaction statuses if not specified.
	 
	  // The server will notify about all transaction statuses if not specified.

	  // Note: if it's specified along with order_status field only notifications matching both filters will be sent.
	 
	  // Note: if it's specified along with order_status field only notifications matching both filters will be sent.

	  // Associated with shared_1.TransactionStatus.Status enum type.
	 
	  // Associated with shared_1.TransactionStatus.Status enum type.

	  repeated uint32 transaction_status = 3;
	 
	  repeated uint32 transaction_status = 3;

	 
	 
	 

	 
	-+
	  // Custom order event filters.

	 
	 
	  repeated OrderEventFilter filters = 4;

	}
	=
	}

	 
	 
	 

	// Notification by a history request.
	 
	// Notification by a history request.

	message NotificationReport
	 
	message NotificationReport

	{
	 
	{

	  // Notification title.
	 
	  // Notification title.

	 

	 
	=
	 

	  // Optional notification specific information.
	 
	  // Optional notification specific information.

	  repeated shared_1.NotificationProperty notification_property = 4;
	 
	  repeated shared_1.NotificationProperty notification_property = 4;

	 
	 
	 

	  // Time when the notification was triggered.
	 
	  // Time when the notification was triggered.

	  required google.protobuf.Timestamp when_utc_timestamp = 5;
	 
	  required google.protobuf.Timestamp when_utc_timestamp = 5;

	 
	-+
	}

	 
	=
	 

	 
	-+
	// Represents configured order rule filter for specific event.

	 
	 
	message OrderEventFilter

	 
	 
	{

	 
	 
	    // Filter type.

	 
	 
	    // This field is associated with EventFilterType enum.

	 
	 
	    // It is required field.

	 
	 
	    optional uint32 filter_type = 1;

	 
	=
	 

	 
	-+
	    // Custom filter value. (max length = 128).

	 
	 
	    // It is required field.

	 
	 
	    optional string value = 2;

	 
	 
	}

	 
	=
	 

	 
	-+
	enum OrderEventFilterType

	 
	 
	{

	 
	 
	    ORDER_EVENT_FILTER_TYPE_CONTRIBUTOR_ID = 1;

	}
	=
	}

	 
	 
	 

	////------------------------------------------
	 
	////------------------------------------------

	//// Rule operations
	 
	//// Rule operations

	 
	 
	 

	// Create or update a rule.
	 
	// Create or update a rule.
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	// Rules Engine protocol

	//
	 
	//

	// It used internally by CQG only.
	 
	// It used internally by CQG only.

	// WARNING: DO NOT PUBLISH!!!!
	 
	// WARNING: DO NOT PUBLISH!!!!

	//
	 
	//

	 
	 
	 

	 
	-+
	syntax = "proto2";

	 
	=
	 

	package ruleseng_1;
	 
	package ruleseng_1;

	 
	 
	 

	import "common/shared_1.proto";
	 
	import "common/shared_1.proto";

	import "WebAPI/rules_1.proto";
	 
	import "WebAPI/rules_1.proto";
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	// Rules Engine subsystem internal protocol for interaction between ruledispd, rulemarketprocd and ruletradeprocd services

	//
	 
	//

	// It used internally by CQG only.
	 
	// It used internally by CQG only.

	// WARNING: DO NOT PUBLISH!!!!
	 
	// WARNING: DO NOT PUBLISH!!!!

	//
	 
	//

	 
	 
	 

	 
	-+
	syntax = "proto2";

	 
	=
	 

	package rulesenginternal_1;
	 
	package rulesenginternal_1;

	 
	 
	 

	import "WebAPI/ruleseng_1.proto";
	 
	import "WebAPI/ruleseng_1.proto";

	 
	 
	 

	message DispatcherToProcessorMessage
	 
	message DispatcherToProcessorMessage
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	=
	 

	package strategy_2;
	 
	package strategy_2;

	 
	 
	 

	import "WebAPI/metadata_2.proto";
	 
	import "WebAPI/metadata_2.proto";

	import "WebAPI/strategy_definition_2.proto";
	 
	import "WebAPI/strategy_definition_2.proto";

	import "common/decimal.proto";
	 
	import "common/decimal.proto";

	import "common/timestamp.proto";
	<>
	import "google/protobuf/timestamp.proto";

	 
	=
	 

	// Request for algo strategies definitions.
	 
	// Request for algo strategies definitions.

	message AlgoStrategyDefinitionRequest
	 
	message AlgoStrategyDefinitionRequest

	{
	 
	{

	  // List of algo strategies to request definitions (abbreviations).
	 
	  // List of algo strategies to request definitions (abbreviations).

	  repeated string algo_strategies = 1;
	 
	  repeated string algo_strategies = 1;
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	package trade_routing_2;
	 
	package trade_routing_2;

	 
	 
	 

	import "WebAPI/metadata_2.proto";
	 
	import "WebAPI/metadata_2.proto";

	import "WebAPI/order_2.proto";
	 
	import "WebAPI/order_2.proto";

	import "common/decimal.proto";
	 
	import "common/decimal.proto";

	import "common/timestamp.proto";
	<>
	import "google/protobuf/timestamp.proto";

	 
	=
	 

	// Subscription to trade routing data and notifications about trading information updates.
	 
	// Subscription to trade routing data and notifications about trading information updates.

	// Client can be subscribed to several publications.
	 
	// Client can be subscribed to several publications.

	// If some account is subscribed by several publications then client will receive a separate snapshot per subscription
	 
	// If some account is subscribed by several publications then client will receive a separate snapshot per subscription

	// but one real time update with a list of subscriptions.
	 
	// but one real time update with a list of subscriptions.

	message TradeSubscription
	 
	message TradeSubscription

	 

	  // Brokerage ID when publicationType = PUBLICATION_TYPE_BROKERAGE or PUBLICATION_TYPE_SALES_SERIES.
	=
	  // Brokerage ID when publicationType = PUBLICATION_TYPE_BROKERAGE or PUBLICATION_TYPE_SALES_SERIES.

	  optional uint32 brokerage_id = 6;
	 
	  optional uint32 brokerage_id = 6;

	 
	 
	 

	  // True to subscribe, false to unsubscribe (only id value is used to unsubscribe).
	 
	  // True to subscribe, false to unsubscribe (only id value is used to unsubscribe).

	  required bool subscribe = 7;
	 
	  required bool subscribe = 7;

	 
	 
	 

	  // Optionally limit request to receive information about orders
	+-
	 

	  // that were updated/added after specified server related time (inclusive).
	 
	 

	  // It is used to reduce amount of information necessary to send after re-connection.
	 
	 

	  // Client should set this time equal to the last received order status time
	 
	 

	  // ('status_utc_time' field) in UTC to avoid gaps and
	 
	 

	  // be ready for duplicates that have to be detected by corresponding IDs.
	 
	 

	  // Note: use last_order_update_utc_timestamp field instead.
	=
	  // Note: use last_order_update_utc_timestamp field instead.

	  optional sint64 last_order_update_utc_time = 8 [deprecated = true];
	 
	  optional sint64 last_order_update_utc_time = 8 [deprecated = true];

	 
	 
	 

	  // Optionally limit request to receive information about orders
	 
	  // Optionally limit request to receive information about orders

	  // that were updated/added after specified server related time (inclusive).
	 
	  // that were updated/added after specified server related time (inclusive).

	  // It is used to reduce amount of information necessary to send after re-connection.
	 
	  // It is used to reduce amount of information necessary to send after re-connection.

	  // Client should set this time equal to the last received order status time
	<>
	 

	  // ('status_utc_time' field) in UTC to avoid gaps and
	 
	 

	  // be ready for duplicates that have to be detected by corresponding IDs.
	 
	  // Client should be ready for duplicates that have to be detected by corresponding IDs.

	  // If specified it's used instead of last_order_update_utc_time field.
	=
	  // If specified it's used instead of last_order_update_utc_time field.

	  optional google.protobuf.Timestamp last_order_update_utc_timestamp = 14;
	 
	  optional google.protobuf.Timestamp last_order_update_utc_timestamp = 14;

	 
	 
	 

	  // True means sending only real time data and skip sending an initial orders snapshot,
	 
	  // True means sending only real time data and skip sending an initial orders snapshot,

	  // send initial snapshot otherwise.
	 
	  // send initial snapshot otherwise.

	  // NOTE: do not set this attribute after restoring session since some events might be missed to be delivered,
	 
	  // NOTE: do not set this attribute after restoring session since some events might be missed to be delivered,

	  // use last_order_update_utc_time instead.
	 
	  // use last_order_update_utc_time instead.

	 
	-+
	  // NOTE: when set to True, WebAPI server does not send order snapshots for accounts authorized during

	 
	 
	  // the subscription.

	  optional bool skip_orders_snapshot = 9;
	=
	  optional bool skip_orders_snapshot = 9;

	 
	 
	 

	  // True means sending only FCM confirmed positions and their updates (if subscribed)
	 
	  // True means sending only FCM confirmed positions and their updates (if subscribed)

	  // without matching with current day fills, send matched net positions otherwise.
	 
	  // without matching with current day fills, send matched net positions otherwise.

	  optional bool confirmed_positions_only = 10;
	 
	  optional bool confirmed_positions_only = 10;
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	// Trading account related messages
	=
	// Trading account related messages

	 
	 
	 

	syntax = "proto2";
	 
	syntax = "proto2";

	 
	 
	 

	package trading_account_2;
	 
	package trading_account_2;

	 
	 
	 

	import "common/timestamp.proto";
	<>
	import "google/protobuf/timestamp.proto";

	 
	=
	 

	// Request for a list of accounts this user is authorized to use and/ or monitor, empty message.
	 
	// Request for a list of accounts this user is authorized to use and/ or monitor, empty message.

	message AccountsRequest
	 
	message AccountsRequest

	{
	 
	{

	}
	 
	}
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