Mode:  Differences, With Context   
Left file: F:\cqgcommon1\Proto\WebAPI Proto 5x3 Release 1\webapi_2.proto   
Right file: F:\cqgcommon1\Proto\WebAPI Proto 5x4 Release 1\webapi_2.proto   
	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 18 March 2022
	<>
	// Last changes were made on 20 April 2022

	// Version 2.76 - (version number is constructed as 'MAJOR.MINOR' from the following enums)
	 
	// Version 2.84 - (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 = 76;
	<>
	  PROTOCOL_VERSION_MINOR = 84;

	}
	=
	}

	 
	 
	 

	// 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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	=
	 

	      // Cross order is executed on exchange.
	 
	      // Cross order is executed on exchange.

	      MATCHED = 27;
	 
	      MATCHED = 27;

	 
	 
	 

	      // Cross order/leg have been broken by the exchange.
	 
	      // Cross order/leg have been broken by the exchange.

	      TRADE_BROKEN = 28;
	 
	      TRADE_BROKEN = 28;

	 
	-+
	 

	 
	 
	      // Previously matched cross order/leg have been amended by the exchange.

	 
	 
	      TRADE_AMENDED = 29;

	   }
	=
	   }

	}
	 
	}

	 
	 
	 

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

	//// Sign On messages
	 
	//// Sign On messages
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	## Common errors
	=
	## Common errors

	Common errors sent to WebAPI clients
	 
	Common errors sent to WebAPI clients

	 
	 
	 

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

	-|-|-|-
	 
	-|-|-|-

	webapi1_internal_error|Web API Server error occurred. Contact customer support for assistance.|All|
	 
	webapi1_internal_error|Web API Server error occurred. Contact customer support for assistance.|All|

	webapi2_not_logged|You are not logged on to Gateway.|All|
	<>
	webapi2_not_logged|You are not logged in.|All|

	webapi3_account_not_found|Account %1% not found.|AccountLogon, OtcRequest|
	=
	webapi3_account_not_found|Account %1% not found.|AccountLogon, OtcRequest|

	webapi4_rules_not_available|Rules functionality is temporary unavailable.|RuleRequest|
	 
	webapi4_rules_not_available|Rules functionality is temporary unavailable.|RuleRequest|

	webapi5_sms_not_allowed_in_rules|SMS notifications are not allowed.|RuleRequest|
	 
	webapi5_sms_not_allowed_in_rules|SMS notifications are not allowed.|RuleRequest|

	webapi6_emails_not_allowed_in_rules|Email notifications are not allowed.|RuleRequest|
	 
	webapi6_emails_not_allowed_in_rules|Email notifications are not allowed.|RuleRequest|

	webapi7_request_timeout|Request has timed out.|MetadataAdminRequest, OtcRequest, RuleRequest|
	 
	webapi7_request_timeout|Request has timed out.|MetadataAdminRequest, OtcRequest, RuleRequest|

	webapi8_unexpected_message|Unexpected message is received. Please contact API support for details.|MarketDataSubscription, NonTimedBarRequest, SetCollapsingLevelRequest, TimeBarRequest|
	 
	webapi8_unexpected_message|Unexpected message is received. Please contact API support for details.|MarketDataSubscription, NonTimedBarRequest, SetCollapsingLevelRequest, TimeBarRequest|

	 

	webapiotc22_incorrect_account_specified|Specified account is not correct: order belongs to another account.|OtcRequest|
	=
	webapiotc22_incorrect_account_specified|Specified account is not correct: order belongs to another account.|OtcRequest|

	webapiotc23_order_not_found|Order not found.|OtcRequest|
	 
	webapiotc23_order_not_found|Order not found.|OtcRequest|

	webapiotc24_order_state_prohibits_fill_request|Order cannot be filled in its current state.|OtcRequest|
	 
	webapiotc24_order_state_prohibits_fill_request|Order cannot be filled in its current state.|OtcRequest|

	webapiotc25_market_order_missing_fill_price|Fill requests for MKT orders must specify a price.|OtcRequest|
	 
	webapiotc25_market_order_missing_fill_price|Fill requests for MKT orders must specify a price.|OtcRequest|

	webapiotc26_internal_error|Internal error occured: %1%. Contact CQG.|OtcRequest|
	 
	webapiotc26_internal_error|Internal error occured: %1%. Contact CQG.|OtcRequest|

	webapiotc27_currency_hedge_bidask_missing|Fill for this order requires that both bid and ask for the curency conversion instrument are available. Try again later.|OtcRequest|
	 
	webapiotc27_currency_hedge_bidask_missing|Fill for this order requires that both bid and ask for the curency conversion instrument are available. Try again later.|OtcRequest|

	 
	-+
	webapiotc28_hedge_balance_missing|Hedge balance not found.|OtcRequest|

	 
	=
	 

	[//]: # (Subprefix - otc, last used N - 27)
	<>
	[//]: # (Subprefix - otc, last used N - 28)

	 
	=
	 

	## RFQ requests errors
	 
	## RFQ requests errors

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

	-|-|-|-
	 
	-|-|-|-

	webapirfq1_request_failed|Quote Request with ID %1% failed: %2%|RFQRequest|Quote request failed with the given id and error
	 
	webapirfq1_request_failed|Quote Request with ID %1% failed: %2%|RFQRequest|Quote request failed with the given id and error

	webapirfq2_invalid_side_parameter|Quote Request with ID %1% has invalid side %2%|RFQRequest|
	 
	webapirfq2_invalid_side_parameter|Quote Request with ID %1% has invalid side %2%|RFQRequest|

	 

	webapirfqsub5_subscription_already_exists|Subscription with request ID %1% already exists.|RFQSubscriptionRequest|
	=
	webapirfqsub5_subscription_already_exists|Subscription with request ID %1% already exists.|RFQSubscriptionRequest|

	webapirfqsub6_request_rate_exceeded|RFQ subscription request rate of %1% per %2% second(s) has been exceeded. Please contact API support for details.|RFQSubscriptionRequest|
	 
	webapirfqsub6_request_rate_exceeded|RFQ subscription request rate of %1% per %2% second(s) has been exceeded. Please contact API support for details.|RFQSubscriptionRequest|

	webapirfqsub7_subscription_count_limit_exceeded|Limit of %1% for RFQ subscription requests has been exceeded.|RFQSubscriptionRequest|
	 
	webapirfqsub7_subscription_count_limit_exceeded|Limit of %1% for RFQ subscription requests has been exceeded.|RFQSubscriptionRequest|

	webapirfqsub8_not_allowed|RFQ subscription request is not allowed.|RFQSubscriptionRequest|
	 
	webapirfqsub8_not_allowed|RFQ subscription request is not allowed.|RFQSubscriptionRequest|

	 
	 
	 

	[//]: # (Subprefix - rfqsub, last used N - 8)
	 
	[//]: # (Subprefix - rfqsub, last used N - 8)

	 
	-+
	 

	 
	 
	## Trade subscription errors

	 
	 
	Key|Format|Requests|Comment

	 
	 
	-|-|-|-

	 
	 
	webapitsub1_subscription_limit_exceeded|Trade Subscription with ID = %1% failed: trade subscription count limit of %2% is exceeded for trader ID = %3%.|TradeSubscription|

	 
	 
	webapitsub2_subscription_not_found|The subscription you want to end is unrecognized by the system.|TradeSubscription|

	 
	 
	webapitsub3_subscription_already_exists|Subscription with this ID already exists.|TradeSubscription|

	 
	 
	webapitsub4_invalid_publication_type|Invalid publication type.|TradeSubscription|

	 
	 
	webapitsub5_invaild_publication_id|Invalid publication ID.|TradeSubscription|

	 
	 
	webapitsub6_subscription_no_scope|No subscription scope is specified.|TradeSubscription|

	 
	 
	webapitsub7_duplicate_subscription_scope|Duplicate subscription scope is specified.|TradeSubscription|

	 
	 
	webapitsub8_incorrect_type_of_matching_algorithm|Incorrect type of matching algorithm.|TradeSubscription|

	 
	 
	webapitsub9_subscribed_accounts_limit_exceeded|Limit of subscribed accounts %1% has been exceeded for trader ID = %2%.|TradeSubscription|

	 
	 
	webapitsub10_subscribed_accounts_limit_exceeded_detailed|Limit of subscribed accounts %1% has been exceeded for trader ID = %2%. The trader is currently subscribed for %3% accounts.|TradeSubscription|

	 
	 
	webapitsub11_invalid_last_order_update_time|Invalid last order update time.|TradeSubscription|

	 
	 
	webapitsub12_failed_to_subscribe_accounts|Failed to subscribe accounts to trading events. Details: %1%|TradeSubscription|

	 
	 
	 

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

	 
	 
	 

	 
	 
	## Order request errors

	 
	 
	Key|Format|Requests|Comment

	 
	 
	-|-|-|-

	 
	 
	webapioreq1_strategy_trading_parameters_error|Strategy trading parameters error.|OrderRequest|

	 
	 
	webapioreq2_unknown_exec_instruction|Unknown Exec Instruction value: %1%.|OrderRequest|

	 
	 
	webapioreq3_exponent_overflow|Order has an exponent %1%. Valid value must be in the range [%2%, %3%].|OrderRequest|

	 
	 
	 

	 
	 
	[//]: # (Subprefix - oreq, last used N - 3)

	 
	 
	 

	 
	 
	## Historical Orders Request errors

	 
	 
	Key|Format|Requests|Comment

	 
	 
	-|-|-|-

	 
	 
	webapihoreq1_invalid_transaction_filter|Transaction filter must not have both skip_transactions enabled and transaction_statuses listed.|HistoricalOrdersRequest|

	 
	 
	webapihoreq2_invalid_order_status_in_order_snapshot_filter|Invalid order status in order snapshot filter.|HistoricalOrdersRequest|

	 
	 
	webapihoreq3_invalid_order_type_in_order_snapshot_filter|Invalid order type in order snapshot filter.|HistoricalOrdersRequest|

	 
	 
	webapihoreq4_invalid_transaction_status_in_transaction_filter|Invalid transaction status in transaction filter.|HistoricalOrdersRequest|

	 
	 
	webapihoreq5_failed_to_receive_historical_orders_response|Failed to receive historical orders response due to internal server error. Details: %1%|HistoricalOrdersRequest|

	 
	 
	 

	 
	 
	[//]: # (Subprefix - horeq, last used N - 3)

	 
	 
	 

	 
	 
	## Algo strategy request errors

	 
	 
	Key|Format|Requests|Comment

	 
	 
	-|-|-|-

	 
	 
	webapiasreq1_failed_to_retrieve_algo_strategy_definition|Failed to retrieve algo strategy definitions due to internal server error. Details: %1%|AlgoStrategyRequest, OrderEntitlementRequest|

	 
	 
	 

	 
	 
	[//]: # (Subprefix - asreq, last used N - 1)

	 
	 
	 

	 
	 
	## Brokerage trading feature entitlement request errors

	 
	 
	Key|Format|Requests|Comment

	 
	 
	-|-|-|-

	 
	 
	webapibtfer1_failed_to_retrieve_disallowed_trading_interface_elements|Failed to retrieve disallowed trading interface elements due to internal server error. Details: %1%|BrokerageTradingFeatureEntitlementRequest|

	 
	 
	 

	 
	 
	[//]: # (Subprefix - btfeq, last used N - 1)

	 
	 
	 

	 
	 
	## Order entitlement request errors

	 
	 
	Key|Format|Requests|Comment

	 
	 
	-|-|-|-

	 
	 
	webapioereq1_failed_to_retrieve_order_enablements|Failed to retrieve order enablements response due to internal server error. Details: %1%|OrderEntitlementRequest|

	 
	 
	 

	 
	 
	[//]: # (Subprefix - oereq, last used N - 1)

	 
	 
	 

	 
	 
	## Order status request errors

	 
	 
	Key|Format|Requests|Comment

	 
	 
	-|-|-|-

	 
	 
	webapiosreq1_order_not_found_by_id|Order with such ID not found.|OrderStatusRequest|

	 
	 
	 

	 
	 
	[//]: # (Subprefix - osreq, last used N - 1)

	 
	 
	 

	 
	 
	## User message errors

	 
	 
	Key|Format|Requests|Comment

	 
	 
	-|-|-|-

	 
	 
	webapium1_failed_to_get_market_data_instrument|Failed to get market data instruments enablement. Market data will not be available. Details: %1%|All|

	 
	 
	webapium2_get_historical_enablement_failed|Failed to get historical data enablement. Historical data will not be available. Details: %1%|All|

	 
	 
	 

	 
	 
	[//]: # (Subprefix - um, last used N - 2)



Text Compare
Produced: 4/21/2022 4:30:36 PM
    
Mode:  Differences, With Context   
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	  API_LIMIT_OFFSET_HEDGE_BALANCE_REQUESTS_RATE = 1430;
	=
	  API_LIMIT_OFFSET_HEDGE_BALANCE_REQUESTS_RATE = 1430;

	 
	 
	 

	  API_LIMIT_CHANGE_OTC_STATE_REQUESTS_RATE = 1440;
	 
	  API_LIMIT_CHANGE_OTC_STATE_REQUESTS_RATE = 1440;

	 
	 
	 

	  API_LIMIT_FILL_CASH_ORDER_REQUESTS_RATE = 1450;
	 
	  API_LIMIT_FILL_CASH_ORDER_REQUESTS_RATE = 1450;

	 
	 
	 

	 
	-+
	  API_LIMIT_BALANCE_ITEMS_LINKS_REQUESTS_RATE = 1460;

	 
	 
	 

	  // RFQ request (1500-1599)
	=
	  // RFQ request (1500-1599)

	  API_LIMIT_RFQ_REQUESTS_ACCOUNT_RATE = 1500;
	 
	  API_LIMIT_RFQ_REQUESTS_ACCOUNT_RATE = 1500;

	 
	 
	 

	  // Option calculation request (1600-1699)
	 
	  // Option calculation request (1600-1699)

	  API_LIMIT_OPTION_CALCULATION_REQUESTS_RATE = 1600;
	 
	  API_LIMIT_OPTION_CALCULATION_REQUESTS_RATE = 1600;

	  API_LIMIT_OPTION_CALCULATION_SUBSCRIPTIONS = 1601;
	 
	  API_LIMIT_OPTION_CALCULATION_SUBSCRIPTIONS = 1601;
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	    /// success codes (0 - 99)
	=
	    /// success codes (0 - 99)

	    STATUS_CODE_SUCCESS = 0;
	 
	    STATUS_CODE_SUCCESS = 0;

	 
	 
	 

	    // Currently subscription is disconnected.
	 
	    // Currently subscription is disconnected.

	    // Possible reasons: communication issues, metadata update, subscription parameters change.
	 
	    // Possible reasons: communication issues, metadata update, subscription parameters change.

	    // NOTE: Clients should not resubscribe in this case, the server will restore subscription with
	 
	    // NOTE: Clients should not resubscribe in this case, the server will restore subscription with

	    // sending STATUS_CODE_SUCCESS status.
	<>
	    // sending STATUS_CODE_SUCCESS status. If subscription can't be restored for some reason

	 
	 
	    // one of the failure codes will be sent.

	    STATUS_CODE_DISCONNECTED = 1;
	=
	    STATUS_CODE_DISCONNECTED = 1;

	 
	 
	 

	    /// failure codes (100+)
	 
	    /// failure codes (100+)

	    // General failure.
	 
	    // General failure.

	    STATUS_CODE_FAILURE = 101;
	 
	    STATUS_CODE_FAILURE = 101;
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	  // [obsolete] This operation is no longer supported.
	=
	  // [obsolete] This operation is no longer supported.

	  optional uint32 obsolete_discretionary_display_price_scale = 37 [deprecated = true];
	 
	  optional uint32 obsolete_discretionary_display_price_scale = 37 [deprecated = true];

	 
	 
	 

	  // Contract description.
	 
	  // Contract description.

	  required string description = 5;
	 
	  required string description = 5;

	 
	 
	 

	  // Contract description with additional information, e.g. strategy legs.
	<>
	  // Use description instead.

	  optional string extended_description = 43;
	 
	  optional string extended_description = 43 [deprecated = true];

	 
	=
	 

	  // Contract display name.
	 
	  // Contract display name.

	  required string title = 6;
	 
	  required string title = 6;

	 
	 
	 

	  // Size or a single market tick in correct price format.
	 
	  // Size or a single market tick in correct price format.

	  required double tick_size = 7;
	 
	  required double tick_size = 7;

	 

	  // Market segment MIC (ISO 10383) of the contract (if available), e.g. 'GLBX'.
	=
	  // Market segment MIC (ISO 10383) of the contract (if available), e.g. 'GLBX'.

	  optional string mic = 18;
	 
	  optional string mic = 18;

	 
	 
	 

	  // Market segment MIC description (ISO 10383) of the contract (if available), e.g. 'CME GLOBEX'.
	 
	  // Market segment MIC description (ISO 10383) of the contract (if available), e.g. 'CME GLOBEX'.

	  optional string mic_description = 44;
	 
	  optional string mic_description = 44;

	 
	 
	 

	  // If user is allowed to receive only delayed data of the contract
	<>
	  // If a user has access to delayed data of the contract

	  // then this parameter is set to the delay value in milliseconds.
	=
	  // then this parameter is set to the delay value in milliseconds.

	  optional sint64 market_data_delay = 20;
	 
	  optional sint64 market_data_delay = 20;

	 
	 
	 

	  // If user is not allowed to receive quotes then End of Day (EOD) data for this contract can be allowed.
	 
	  // If user is not allowed to receive quotes then End of Day (EOD) data for this contract can be allowed.

	  // In case of real-time market data subscriptions only level MARKET_VALUES is supported.
	 
	  // In case of real-time market data subscriptions only level MARKET_VALUES is supported.

	  // In case of time bar requests only Daily (or larger) bars are supported.
	 
	  // In case of time bar requests only Daily (or larger) bars are supported.

	 

	  // Note: look at comment for maturity_month_year from ContractMetadata for further info.
	=
	  // Note: look at comment for maturity_month_year from ContractMetadata for further info.

	  optional string maturity_month_year = 9;
	 
	  optional string maturity_month_year = 9;

	 
	 
	 

	  // Name of a group of instruments that share the same properties (e.g. commodity name).
	 
	  // Name of a group of instruments that share the same properties (e.g. commodity name).

	  optional string instrument_group_name = 10;
	 
	  optional string instrument_group_name = 10;

	 
	 
	 

	 
	-+
	  // Whether the option maturity instrument group has option strikes.

	 
	 
	  // It relates to InstrumentGroupRequest request.

	 
	 
	  // Some option strikes can be related to option maturity, but they can be absent in the group.

	 
	 
	  // E.g., option strikes range is changed and strikes out of the range don't appear in the group.

	 
	 
	  optional bool instrument_group_empty = 17;

	 
	 
	 

	  optional bool reserved1 = 5;
	=
	  optional bool reserved1 = 5;

	 
	 
	 

	  // reserved 6,11-16;
	 
	  // reserved 6,11-16;

	}
	 
	}

	 
	 
	 

	// Request a group of instruments by an instrument group identifier.
	 
	// Request a group of instruments by an instrument group identifier.
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	    // Day order. Order is working through the current trading day only.
	=
	    // Day order. Order is working through the current trading day only.

	    DURATION_DAY = 1;
	 
	    DURATION_DAY = 1;

	 
	 
	 

	    // Good Til Canceled. Order is working until canceled or until the contract is no longer available for trading.
	 
	    // Good Til Canceled. Order is working until canceled or until the contract is no longer available for trading.

	    DURATION_GTC = 2;
	 
	    DURATION_GTC = 2;

	 
	 
	 

	    // Good Til Date. Order is working until the end of the nearest trading day for the contract on
	<>
	    // Good Til Date. Order is working through the specified trade date (good_thru_date) for the contract.

	    // or before the date specified in the order.
	 
	    // Note: Exchange must have a trading session for the contract for the specified trade date.

	    DURATION_GTD = 3;
	=
	    DURATION_GTD = 3;

	 
	 
	 

	    // Good Til Time. Order is working until the specified time.
	 
	    // Good Til Time. Order is working until the specified time.

	    DURATION_GTT = 4;
	 
	    DURATION_GTT = 4;

	 
	 
	 

	    // Fill and Kill. Immediately fill as many as possible and cancel the rest.
	 
	    // Fill and Kill. Immediately fill as many as possible and cancel the rest.
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	  // Request rate is limited, 10 requests per 100 seconds by default.
	=
	  // Request rate is limited, 10 requests per 100 seconds by default.

	  optional ChangeOtcStateRequest change_otc_state_request = 6;
	 
	  optional ChangeOtcStateRequest change_otc_state_request = 6;

	 
	 
	 

	  // Fill cash order request.
	 
	  // Fill cash order request.

	  // Request rate is limited, 1000 requests per 100 seconds by default.
	 
	  // Request rate is limited, 1000 requests per 100 seconds by default.

	  optional FillCashOrderRequest fill_cash_order_request = 7;
	 
	  optional FillCashOrderRequest fill_cash_order_request = 7;

	 
	-+
	 

	 
	 
	  // Archive hedge balance details request.

	 
	 
	  optional ArchiveHedgeBalanceDetailsRequest archive_hedge_balance_details_request = 8;

	 
	 
	 

	 
	 
	  // Request balance item links for specific item.

	 
	 
	  // Request rate is limited, 100 requests per 100 seconds by default.

	 
	 
	  optional BalanceItemsLinksRequest balance_items_links_request = 9;

	}
	=
	}

	 
	 
	 

	// OTC/WebAPI responses.
	 
	// OTC/WebAPI responses.

	message OtcReport
	 
	message OtcReport

	{
	 
	{

	  enum StatusCode
	 
	  enum StatusCode

	 

	 
	=
	 

	  // Change OTC state result.
	 
	  // Change OTC state result.

	  optional ChangeOtcStateResult change_otc_state_result = 8;
	 
	  optional ChangeOtcStateResult change_otc_state_result = 8;

	 
	 
	 

	  // Fill cash order result.
	 
	  // Fill cash order result.

	  optional FillCashOrderResult fill_cash_order_result = 9;
	 
	  optional FillCashOrderResult fill_cash_order_result = 9;

	 
	-+
	 

	 
	 
	  // Archive hedge balance details result.

	 
	 
	  optional ArchiveHedgeBalanceDetailsResult archive_hedge_balance_details_result = 10;

	 
	 
	 

	 
	 
	  // Balance item links for requested item.

	 
	 
	  optional BalanceItemsLinksResult balance_items_links_result = 11;

	}
	=
	}

	 
	 
	 

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

	//// Entities
	 
	//// Entities

	 
	 
	 

	enum InstanceState
	 
	enum InstanceState

	 

	 
	=
	 

	  // If true - then this message mean last part of multi-parted snapshot.
	 
	  // If true - then this message mean last part of multi-parted snapshot.

	  optional bool is_last_part = 2;
	 
	  optional bool is_last_part = 2;

	 
	 
	 

	  // Hedge balance details.
	 
	  // Hedge balance details.

	  repeated HedgeBalanceDetails hedge_balance_details = 3;
	 
	  repeated HedgeBalanceDetails hedge_balance_details = 3;

	 
	-+
	 

	 
	 
	  // List of archived hedge balance details.

	 
	 
	  repeated ArchivedHedgeBalanceDetails archived_hedge_balance_details = 4;

	}
	=
	}

	 
	 
	 

	message HedgeBalanceDetails
	 
	message HedgeBalanceDetails

	{
	 
	{

	  // Hedge balance key.
	 
	  // Hedge balance key.

	  optional HedgeBalanceKey hedge_balance_key = 1;
	 
	  optional HedgeBalanceKey hedge_balance_key = 1;

	 

	  // Hedge balance key.
	=
	  // Hedge balance key.

	  optional HedgeBalanceKey hedge_balance_key = 3;
	 
	  optional HedgeBalanceKey hedge_balance_key = 3;

	 
	 
	 

	  // Start point for the history request, inclusive.
	 
	  // Start point for the history request, inclusive.

	  // Maximum allowed history is returned if omitted.
	 
	  // Maximum allowed history is returned if omitted.

	  optional google.protobuf.Timestamp from_utc_timestamp = 4;
	 
	  optional google.protobuf.Timestamp from_utc_timestamp = 4;

	 
	-+
	 

	 
	 
	  // Unique identifier of archived hedge balance and its details; generated by OTC.

	 
	 
	  // Should be used for grouping archived hedge balance details and archived hedge book details.

	 
	 
	  optional string archive_id = 5;

	}
	=
	}

	 
	 
	 

	// Hedge book details report.
	 
	// Hedge book details report.

	message HedgeBookDetailsReport
	 
	message HedgeBookDetailsReport

	{
	 
	{

	  // True if this is a snapshot (all previously known data about this hedge book
	 
	  // True if this is a snapshot (all previously known data about this hedge book

	 

	  optional bool is_snapshot = 1;
	=
	  optional bool is_snapshot = 1;

	 
	 
	 

	  // If true - then this message mean last part of multi-parted snapshot.
	 
	  // If true - then this message mean last part of multi-parted snapshot.

	  optional bool is_last_part = 2;
	 
	  optional bool is_last_part = 2;

	 
	 
	 

	  // List of cash orders.
	 
	  // List of cash orders.

	  // [deprecated] use balance_items instead.
	<>
	  // Deprecated. Use balance_items instead.

	  repeated CashOrderDetails cash_order_details = 3;
	 
	  repeated CashOrderDetails cash_order_details = 3 [deprecated = true];

	 
	=
	 

	  // List of hedge orders.
	 
	  // List of hedge orders.

	  // [deprecated] use balance_items instead.
	<>
	  // Deprecated. Use balance_items instead.

	  repeated HedgeOrderDetails hedge_order_details = 4;
	 
	  repeated HedgeOrderDetails hedge_order_details = 4 [deprecated = true];

	 
	=
	 

	  // List of links between cash and hedge orders.
	 
	  // List of links between cash and hedge orders.

	  // Only one link between particular cash and hedge orders may exist.
	 
	  // Only one link between particular cash and hedge orders may exist.

	  // [deprecated] use items_links instead.
	<>
	  // Deprecated. Use items_links instead.

	  repeated CashToHedgeOrdersLink cash_to_hedge_orders_links = 5;
	 
	  repeated CashToHedgeOrdersLink cash_to_hedge_orders_links = 5 [deprecated = true];

	 
	=
	 

	  // List of balance items: Cash, Hedge and BalanceOffset
	 
	  // List of balance items: Cash, Hedge and BalanceOffset

	  repeated BalanceItem balance_items = 6;
	 
	  repeated BalanceItem balance_items = 6;

	 
	 
	 

	  // List of links between any type of BalanceItem.
	 
	  // List of links between any type of BalanceItem.

	  repeated BalanceItemsLink items_links = 7;
	 
	  repeated BalanceItemsLink items_links = 7;

	 

	  enum ItemType
	=
	  enum ItemType

	  {
	 
	  {

	    CASH_ORDER     = 1;
	 
	    CASH_ORDER     = 1;

	    HEDGE_ORDER    = 2;
	 
	    HEDGE_ORDER    = 2;

	    BALANCE_OFFSET = 3;
	 
	    BALANCE_OFFSET = 3;

	  }
	 
	  }

	  
	<>
	 

	  // For CASH_ORDER and HEDGE_ORDER - Order ID assigned by server to originally placed order.
	=
	  // For CASH_ORDER and HEDGE_ORDER - Order ID assigned by server to originally placed order.

	  // For BALANCE_OFFSET - Offset ID assigned by OTC.
	 
	  // For BALANCE_OFFSET - Offset ID assigned by OTC.

	  optional string item_id = 1;
	 
	  optional string item_id = 1;

	 
	 
	 

	  // This field is associated with ItemType enum.
	 
	  // This field is associated with ItemType enum.

	  optional uint32 item_type = 2;
	 
	  optional uint32 item_type = 2;

	 

	  // Used for BALANCE_OFFSET and if specified in OffsetHedgeBalanceRequest.
	=
	  // Used for BALANCE_OFFSET and if specified in OffsetHedgeBalanceRequest.

	  optional string username = 7;
	 
	  optional string username = 7;

	 
	 
	 

	  // User comment with information related to balance offset.
	 
	  // User comment with information related to balance offset.

	  // Used for BALANCE_OFFSET and if specified in OffsetHedgeBalanceRequest.
	 
	  // Used for BALANCE_OFFSET and if specified in OffsetHedgeBalanceRequest.

	  optional string comment = 8;
	 
	  optional string comment = 8;

	 
	-+
	 

	 
	 
	  // Server side contract id.

	 
	 
	  optional uint32 contract_id = 9;

	 
	=
	 

	  // Reserved for internal use.
	 
	  // Reserved for internal use.

	  extensions 100 to 199;
	 
	  extensions 100 to 199;

	}
	 
	}

	 
	 
	 

	// Balance items link details.
	 
	// Balance items link details.

	 

	 
	=
	 

	  // Trader name initiated balance offset.
	 
	  // Trader name initiated balance offset.

	  optional string username = 4;
	 
	  optional string username = 4;

	 
	 
	 

	  // User comment.
	 
	  // User comment.

	  optional string comment = 5;
	 
	  optional string comment = 5;

	 
	-+
	 

	 
	 
	  // offset balance to 0.

	 
	 
	  optional bool zero_balance = 6;

	}
	=
	}

	 
	 
	 

	// Offset hedge balance result.
	 
	// Offset hedge balance result.

	message OffsetHedgeBalanceResult
	 
	message OffsetHedgeBalanceResult

	{
	 
	{

	}
	 
	}

	 

	}
	=
	}

	 
	 
	 

	// Fill cash order result.
	 
	// Fill cash order result.

	message FillCashOrderResult
	 
	message FillCashOrderResult

	{
	 
	{

	}
	 
	}

	 
	-+
	 

	 
	 
	// Archive hedge balance details request.

	 
	 
	message ArchiveHedgeBalanceDetailsRequest

	 
	 
	{

	 
	 
	  // Hedge balance key.

	 
	 
	  optional HedgeBalanceKey hedge_balance_key = 1;

	 
	 
	 

	 
	 
	  // OTC instance id.

	 
	 
	  optional uint32 otc_instance_id = 2;

	 
	 
	}

	 
	 
	 

	 
	 
	// Archive hedge balance details response.

	 
	 
	message ArchiveHedgeBalanceDetailsResult

	 
	 
	{

	 
	 
	}

	 
	 
	 

	 
	 
	// Hedge balance details, marked as archived.

	 
	 
	message ArchivedHedgeBalanceDetails

	 
	 
	{

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

	 
	 
	  // Only archive_id will be provided in this case.

	 
	 
	  optional bool deleted = 1;

	 
	 
	 

	 
	 
	  // Unique identifier of archived hedge balance and its details; generated by OTC.

	 
	 
	  // Should be used for grouping archived hedge balance details and archived hedge book details.

	 
	 
	  optional string archive_id = 2;

	 
	 
	 

	 
	 
	  // Archived hedge balance details.

	 
	 
	  optional HedgeBalanceDetails hedge_balance_details = 3;

	 
	 
	 

	 
	 
	  // The time when hedge balance and its details were archived.

	 
	 
	  optional google.protobuf.Timestamp archive_utc_timestamp = 4;

	 
	 
	}

	 
	 
	 

	 
	 
	// Request balance item links for specific item.

	 
	 
	message BalanceItemsLinksRequest

	 
	 
	{

	 
	 
	  // OTC instance id.

	 
	 
	  optional uint32 otc_instance_id = 1;

	 
	 
	 

	 
	 
	  // For CASH_ORDER and HEDGE_ORDER - Order ID assigned by server to originally placed order.

	 
	 
	  // For BALANCE_OFFSET - Offset ID assigned by OTC.

	 
	 
	  optional string item_id = 2;

	 
	 
	 

	 
	 
	  // Order Account ID in CQG trade routing system.

	 
	 
	  optional sint32 account_id = 3;

	 
	 
	 

	 
	 
	  // Server side item contract id.

	 
	 
	  optional uint32 contract_id = 4;

	 
	 
	 

	 
	 
	  // Reserved for internal use.

	 
	 
	  extensions 100 to 199;

	 
	 
	}

	 
	 
	 

	 
	 
	// Balance item links for requested item.

	 
	 
	message BalanceItemsLinksResult

	 
	 
	{

	 
	 
	  // All balance items for provided links.

	 
	 
	  repeated BalanceItem balance_items = 1;

	 
	 
	 

	 
	 
	  // Links for requested item.

	 
	 
	  repeated BalanceItemsLink items_links = 2;

	 
	 
	}


Text Compare
Produced: 4/21/2022 4:32:14 PM
    
Mode:  Differences, With Context   
Left file: F:\cqgcommon1\Proto\WebAPI Proto 5x3 Release 1\otcinternal_1.proto   
Right file: F:\cqgcommon1\Proto\WebAPI Proto 5x4 Release 1\otcinternal_1.proto   
	 
	=
	 

	extend otc_1.BalanceItem
	 
	extend otc_1.BalanceItem

	{
	 
	{

	   // Full contract name.
	 
	   // Full contract name.

	   optional string balance_item_symbol = 100;
	 
	   optional string balance_item_symbol = 100;

	}
	 
	}

	 
	-+
	 

	 
	 
	extend otc_1.BalanceItemsLinksRequest

	 
	 
	{

	 
	 
	   // Full item contract name.

	 
	 
	   optional string balance_items_links_request_symbol = 100;

	 
	 
	}


Text Compare
Produced: 4/21/2022 4:32:36 PM
    
Mode:  Differences, With Context   
Left file: F:\cqgcommon1\Proto\WebAPI Proto 5x3 Release 1\trade_routing_2.proto   
Right file: F:\cqgcommon1\Proto\WebAPI Proto 5x4 Release 1\trade_routing_2.proto   
	 
	=
	 

	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/shared_1.proto";

	import "google/protobuf/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.

	 

	  }
	=
	  }

	 
	 
	 

	  // Subscription result.
	 
	  // Subscription result.

	  // This field is associated with StatusCode enum type.
	 
	  // This field is associated with StatusCode enum type.

	  required uint32 status_code = 2;
	 
	  required uint32 status_code = 2;

	 
	 
	 

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

	 
	 
	  optional string text_message = 3 [deprecated = true];

	 
	 
	 

	  // Optional details.
	=
	  // Optional details.

	  optional string text_message = 3;
	<>
	  optional shared_1.Text details = 4;

	}
	=
	}

	 
	 
	 

	// Indicator that a snapshot of requested information is delivered and corresponding data is complete.
	 
	// Indicator that a snapshot of requested information is delivered and corresponding data is complete.

	message TradeSnapshotCompletion
	 
	message TradeSnapshotCompletion

	{
	 
	{

	  // ID of a corresponding trade subscription.
	 
	  // ID of a corresponding trade subscription.
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