	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 3 March 2022
	<>
	// Last changes were made on 18 March 2022

	// Version 2.72 - (version number is constructed as 'MAJOR.MINOR' from the following enums)
	 
	// Version 2.76 - (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 = 72;
	<>
	  PROTOCOL_VERSION_MINOR = 76;

	}
	=
	}

	 
	 
	 

	// 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.

	 

	  // Request rate is limited, 300 per 1 hour by default.
	=
	  // Request rate is limited, 300 per 1 hour by default.

	  optional metadata_2.MarketStateMetadataRequest market_state_metadata_request = 34;
	 
	  optional metadata_2.MarketStateMetadataRequest market_state_metadata_request = 34;

	 
	 
	 

	  // Request (non-strategy) instrument definition with no subscription.
	 
	  // Request (non-strategy) instrument definition with no subscription.

	  // Request rate is limited, 10000 per 24 hours by default.
	 
	  // Request rate is limited, 10000 per 24 hours by default.

	  optional instrument_definition_2.InstrumentDefinitionRequest instrument_definition_request = 35;
	 
	  optional instrument_definition_2.InstrumentDefinitionRequest instrument_definition_request = 35;

	 
	-+
	 

	 
	 
	  // Request metadata of available exchanges

	 
	 
	  // Number of subscriptions and simultaneous requests in processing is limited, 1 by default.

	 
	 
	  optional metadata_2.ExchangeMetadataRequest exchange_metadata_request = 36;

	}
	=
	}

	 
	 
	 

	// Report with requested information and subscription updates.
	 
	// Report with requested information and subscription updates.

	// It will contain only one report type at the same time (related to id).
	 
	// It will contain only one report type at the same time (related to id).

	message InformationReport
	 
	message InformationReport

	{
	 
	{

	 

	 
	=
	 

	  // Report with Market State/Status metadata.
	 
	  // Report with Market State/Status metadata.

	  optional metadata_2.MarketStateMetadataReport market_state_metadata_report = 36;
	 
	  optional metadata_2.MarketStateMetadataReport market_state_metadata_report = 36;

	 
	 
	 

	  // Report with the defined (non-strategy) instrument metadata.
	 
	  // Report with the defined (non-strategy) instrument metadata.

	  optional instrument_definition_2.InstrumentDefinitionReport instrument_definition_report = 37;
	 
	  optional instrument_definition_2.InstrumentDefinitionReport instrument_definition_report = 37;

	 
	-+
	 

	 
	 
	  // Report with exchange metadata

	 
	 
	  optional metadata_2.ExchangeMetadataReport exchange_metadata_report = 38;

	}
	=
	}



Text Compare
Produced: 3/23/2022 2:02:14 PM
    
Mode:  Differences, With Context   
Left file: F:\cqgcommon1\Proto\WebAPI Proto 5x2 Release 1\symbol_browsing_2.proto   
Right file: F:\cqgcommon1\Proto\WebAPI Proto 5x3 Release 1\symbol_browsing_2.proto   
	  // Category parent identifier. Omitted for root categories.
	=
	  // Category parent identifier. Omitted for root categories.

	  optional string parent_id = 4;
	 
	  optional string parent_id = 4;

	 
	 
	 

	  // Indicates whether this category can be used as a filter for getting a list of symbols.
	 
	  // Indicates whether this category can be used as a filter for getting a list of symbols.

	  required bool can_filter = 5;
	 
	  required bool can_filter = 5;

	 
	 
	 

	  // If the category is an exchange then this field defines exchange ID.
	<>
	  // If the category is an exchange then this field defines exchange id.

	 
	 
	  // See ExchangeMetadata.exchange_id.

	  optional sint32 exchange_id = 6;
	=
	  optional sint32 exchange_id = 6;

	 
	 
	 

	  // If the category is a OTC contributor then this field defines contributor ID.
	 
	  // If the category is a OTC contributor then this field defines contributor ID.

	  optional string contributor_id = 7;
	 
	  optional string contributor_id = 7;

	 
	 
	 

	  // Deleted flag is used in updates when the category is removed.
	 
	  // Deleted flag is used in updates when the category is removed.
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	=
	 

	  // Get a list of rules.
	 
	  // Get a list of rules.

	  optional RulesListRequest rules_list_request = 4;
	 
	  optional RulesListRequest rules_list_request = 4;

	 
	 
	 

	  // Request notification history.
	 
	  // Request notification history.

	  optional NotificationHistoryRequest notification_history_request = 5;
	 
	  optional NotificationHistoryRequest notification_history_request = 5;

	 
	-+
	 

	 
	 
	  // Creates or modifies a destination group.

	 
	 
	  optional CreateOrModifyDestinationGroupRequest create_or_modify_destination_group_request = 6;

	 
	 
	 

	 
	 
	  // Deletes a destination group.

	 
	 
	  optional DeleteDestinationGroupRequest delete_destination_group_request = 7;

	 
	 
	 

	 
	 
	  // List destination groups.

	 
	 
	  optional DestinationGroupListRequest destination_group_list_request = 8;

	}
	=
	}

	 
	 
	 

	// Server rule messages.
	 
	// Server rule messages.

	message RuleResult
	 
	message RuleResult

	{
	 
	{

	  enum ResultCode
	 
	  enum ResultCode

	 

	    SUCCESS = 0;
	=
	    SUCCESS = 0;

	 
	 
	 

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

	    // General failure.
	 
	    // General failure.

	    FAILURE = 101;
	 
	    FAILURE = 101;

	  }
	 
	  }

	   
	<>
	 

	  // ID of a corresponding request or subscription.
	=
	  // ID of a corresponding request or subscription.

	  required string request_id = 1;
	 
	  required string request_id = 1;

	 
	 
	 

	  // Operation status.
	 
	  // Operation status.

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

	  required uint32 result_code = 2;
	 
	  required uint32 result_code = 2;

	 

	 
	=
	 

	  // Result of rules list request.
	 
	  // Result of rules list request.

	  optional RulesListResult rules_list_result = 6;
	 
	  optional RulesListResult rules_list_result = 6;

	 
	 
	 

	  // Result of notification history request.
	 
	  // Result of notification history request.

	  optional NotificationHistoryResult notification_history_result = 7;
	 
	  optional NotificationHistoryResult notification_history_result = 7;

	 
	-+
	 

	 
	 
	  // Result of create or modify destination group operation.

	 
	 
	  optional CreateOrModifyDestinationGroupResult create_or_modify_destination_group_result = 8;

	 
	 
	 

	 
	 
	  // Result of delete destination group operation.

	 
	 
	  optional DeleteDestinationGroupResult delete_destination_group_result = 9;

	 
	 
	 

	 
	 
	  // Result of list destination groups request.

	 
	 
	  optional DestinationGroupListResult destination_group_list_result = 10;

	}
	=
	}

	 
	 
	 

	 
	 
	 

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

	//// Rule entities
	 
	//// Rule entities

	 
	 
	 

	// Rule definition contains one of the specific rules.
	 
	// Rule definition contains one of the specific rules.

	// Only one specific rule can be specified.
	 
	// Only one specific rule can be specified.

	 
	-+
	// The complete definition is expected regardless if these is a new rule or an update of existing one.

	message RuleDefinition
	=
	message RuleDefinition

	{
	 
	{

	  // Client ID of the rule. 
	<>
	  // Client ID of the rule.

	  // It has to be unique for this client.
	=
	  // It has to be unique for this client.

	  required string rule_id = 1;
	 
	  required string rule_id = 1;

	 
	 
	 

	  // List of optional client rule tags, the value is ignored.
	 
	  // List of optional client rule tags, the value is ignored.

	  repeated string rule_tag = 2 [deprecated = true];
	 
	  repeated string rule_tag = 2 [deprecated = true];

	 
	 
	 

	 

	// Possible actions for rule execution.
	=
	// Possible actions for rule execution.

	// Only notifications are supported at the moment.
	 
	// Only notifications are supported at the moment.

	message Action
	 
	message Action

	{
	 
	{

	  // List of destinations to notify.
	 
	  // List of destinations to notify.

	  repeated shared_1.Destination destination = 4;
	 
	  repeated shared_1.Destination destination = 4;

	 
	-+
	 

	 
	 
	  // List of destination groups to notify.

	 
	 
	  repeated string destination_group_id = 5;

	}
	=
	}

	 
	 
	 

	// Order event notification rule.
	 
	// Order event notification rule.

	// Use it to get notifications for order events.
	 
	// Use it to get notifications for order events.

	message OrderEventRule
	 
	message OrderEventRule

	{
	 
	{

	 

	  // 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.
	 
	  // Custom order event filters.

	  repeated OrderEventFilter filters = 4;
	 
	  repeated OrderEventFilter filters = 4;

	}
	 
	}

	 
	-+
	 

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

	 
	 
	//// Subscription entities.

	 
	=
	 

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

	message NotificationReport
	 
	message NotificationReport

	{
	 
	{

	  // Notification title.
	 
	  // Notification title.

	  required shared_1.Text title = 1;
	 
	  required shared_1.Text title = 1;

	 

	//// Rule operations
	=
	//// Rule operations

	 
	 
	 

	// Create or update a rule.
	 
	// Create or update a rule.

	message SetRuleRequest
	 
	message SetRuleRequest

	{
	 
	{

	  // Definition of the rule.
	 
	  // Definition of the rule.

	  // The complete definition is expected 
	<>
	  // The complete definition is expected

	  // regardless if these are new rules of updates.
	=
	  // regardless if these are new rules of updates.

	  required RuleDefinition rule_definition = 1;
	 
	  required RuleDefinition rule_definition = 1;

	}
	 
	}

	 
	 
	 

	// Result of set rule operation.
	 
	// Result of set rule operation.

	message SetRuleResult
	 
	message SetRuleResult

	 

	}
	=
	}

	 
	 
	 

	// Result of rules list request.
	 
	// Result of rules list request.

	message RulesListResult
	 
	message RulesListResult

	{
	 
	{

	  // List of found rules.
	 
	  // List of found rules.

	 
	-+
	  // Clients have to be ready to receive rules that they cannot recognize

	 
	 
	  // and ignore them. They must not remove or update unknown rules since they

	 
	 
	  // can be used by different applications or different versions of the same application.

	  repeated RuleDefinition rule_definition = 1;
	=
	  repeated RuleDefinition rule_definition = 1;

	}
	 
	}

	 
	 
	 

	// Request for notifications history.
	 
	// Request for notifications history.

	// The history is limited to 30 last days.
	 
	// The history is limited to 30 last days.

	message NotificationHistoryRequest
	 
	message NotificationHistoryRequest

	 

	// Result of notification history request.
	=
	// Result of notification history request.

	message NotificationHistoryResult
	 
	message NotificationHistoryResult

	{
	 
	{

	  // List of notifications.
	 
	  // List of notifications.

	  repeated NotificationReport notification_report = 1;
	 
	  repeated NotificationReport notification_report = 1;

	}
	 
	}

	 
	-+
	 

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

	 
	 
	//// Destination group requests.

	 
	 
	 

	 
	 
	// Create or modify a destination group.

	 
	 
	message CreateOrModifyDestinationGroupRequest

	 
	 
	{

	 
	 
	   // Id of the group to modify or create if it does not exist.

	 
	 
	   required string destination_group_id = 1;

	 
	 
	 

	 
	 
	   // Destination list to remove from the group.

	 
	 
	   // Destinations that are not found among the existing ones are ignored.

	 
	 
	   // Removing is done prior destination adding by destination_to_add parameter.

	 
	 
	   // Destinations are identified by the following set of parameters:

	 
	 
	   // (device_token, app_id) for ApplePushNotif,

	 
	 
	   // (registration_token, sender_id) for GooglePushNotif,

	 
	 
	   // (recipients) for EmailNotif,

	 
	 
	   // (phone_number) for SmsNotif.

	 
	 
	   optional shared_1.Destination destination_to_remove = 2;

	 
	 
	 

	 
	 
	   // Destination list to add or update in the group.

	 
	 
	   // Existing members in the group referring the same destination will be overwritten.

	 
	 
	   // See comment of destination_to_remove field of how destinations are identified.

	 
	 
	   optional shared_1.Destination destination_to_add_or_update = 3;

	 
	 
	}

	 
	 
	 

	 
	 
	// Result of create or modify destination group operation.

	 
	 
	message CreateOrModifyDestinationGroupResult

	 
	 
	{

	 
	 
	}

	 
	 
	 

	 
	 
	// Delete a destination group.

	 
	 
	message DeleteDestinationGroupRequest

	 
	 
	{

	 
	 
	   // Id of the group to delete.

	 
	 
	   required string destination_group_id = 1;

	 
	 
	}

	 
	 
	 

	 
	 
	// Result of delete destination group operation.

	 
	 
	message DeleteDestinationGroupResult

	 
	 
	{

	 
	 
	}

	 
	 
	 

	 
	 
	// Lists destination groups.

	 
	 
	message DestinationGroupListRequest

	 
	 
	{

	 
	 
	}

	 
	 
	 

	 
	 
	// Result of list destination group operation.

	 
	 
	message DestinationGroupListResult

	 
	 
	{

	 
	 
	   // List of available destination groups.

	 
	 
	   repeated DestinationGroup destination_group = 1;

	 
	 
	}

	 
	 
	 

	 
	 
	// Group of destinations.

	 
	 
	// Multiple rules can have the same destination group. A group can be modified independently on rules which using it.

	 
	 
	message DestinationGroup

	 
	 
	{

	 
	 
	   // Id of the group.

	 
	 
	   required string destination_group_id = 1;

	 
	 
	 

	 
	 
	   // List of destinations in the group.

	 
	 
	   repeated shared_1.Destination destination = 2;

	 
	 
	}
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	}
	=
	}

	enum ProtocolVersionMinor
	 
	enum ProtocolVersionMinor

	{
	 
	{

	   // Minor number is increased for backward compatible protocol versions when
	 
	   // Minor number is increased for backward compatible protocol versions when

	   // new messages and/or fields are added without removing/changing any
	 
	   // new messages and/or fields are added without removing/changing any

	   // existing messages and fields (new 'proto' file is not created)
	 
	   // existing messages and fields (new 'proto' file is not created)

	   PROTOCOL_VERSION_MINOR = 2;
	<>
	   PROTOCOL_VERSION_MINOR = 3;

	}
	=
	}

	 
	 
	 

	// Protocol rules are the same as for webapi_1.proto plus several more:
	 
	// Protocol rules are the same as for webapi_1.proto plus several more:

	// 1) OTC always uses contracts name in CQG native format (e.g. "F.US.EPZ19).
	 
	// 1) OTC always uses contracts name in CQG native format (e.g. "F.US.EPZ19).

	//    But WebAPI clients use contract ID assigned by server. WebAPI shall
	 
	//    But WebAPI clients use contract ID assigned by server. WebAPI shall

	//    populate *_contract_symbol in requests for OTC and contract_id,
	 
	//    populate *_contract_symbol in requests for OTC and contract_id,

	 

	////------------------------------------------
	=
	////------------------------------------------

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

	 
	 
	 

	// Client messages.
	 
	// Client messages.

	message ClientMessage
	 
	message ClientMessage

	{
	 
	{

	   // Current protocol version that is used by the client application.
	<>
	   // Current protocol version that is used by the WebAPI server.

	   // It is strongly recommended for client applications to put 
	 
	   // It is strongly recommended for WebAPI server to put

	   // PROTOCOL_VERSION_MAJOR and PROTOCOL_VERSION_MINOR values from a used
	=
	   // PROTOCOL_VERSION_MAJOR and PROTOCOL_VERSION_MINOR values from a used

	   // protocol file.
	<>
	   // otcinternal_1.proto file.

	   optional uint32 protocol_version_major = 1;
	=
	   optional uint32 protocol_version_major = 1;

	   optional uint32 protocol_version_minor = 2;
	 
	   optional uint32 protocol_version_minor = 2;

	 
	 
	 

	   // OTC engine request.
	 
	   // OTC engine request.

	   repeated OtcEngineRequest otc_engine_requests = 3;
	 
	   repeated OtcEngineRequest otc_engine_requests = 3;

	 
	 
	 

	 

	 
	=
	 

	// Wrapped client request.
	 
	// Wrapped client request.

	message OtcEngineRequest
	 
	message OtcEngineRequest

	{
	 
	{

	   // Original client request.
	 
	   // Original client request.

	   optional otc_1.OtcRequest otc_request = 1;
	 
	   optional otc_1.OtcRequest otc_request = 1;

	 
	-+
	 

	 
	 
	   // Current protocol version that is used by the client application.

	 
	 
	   // WebAPI server shall fill this with client protocol version if possible.

	 
	 
	   // Some requests are initiated by WebAPI, they will have these fields empty.

	 
	 
	   optional uint32 client_protocol_version_major = 2;

	 
	 
	   optional uint32 client_protocol_version_minor = 3;

	}
	=
	}

	 
	 
	 

	// OTC engine report.
	 
	// OTC engine report.

	message OtcEngineReport
	 
	message OtcEngineReport

	{
	 
	{

	   optional otc_1.OtcReport otc_report = 1;
	 
	   optional otc_1.OtcReport otc_report = 1;

	 

	   // Correct fill price. May be omitted to fill limit order at order's price.
	=
	   // Correct fill price. May be omitted to fill limit order at order's price.

	   optional double correct_fill_price = 100;
	 
	   optional double correct_fill_price = 100;

	 
	 
	 

	   // Full contract name of the order contract.
	 
	   // Full contract name of the order contract.

	   optional string fill_contract_symbol = 101;
	 
	   optional string fill_contract_symbol = 101;

	}
	 
	}

	 
	-+
	 

	 
	 
	extend otc_1.BalanceItem

	 
	 
	{

	 
	 
	   // Full contract name.

	 
	 
	   optional string balance_item_symbol = 100;

	 
	 
	}
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	  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.

	  repeated CashOrderDetails cash_order_details = 3;
	=
	  repeated CashOrderDetails cash_order_details = 3;

	 
	 
	 

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

	 
	-+
	  // [deprecated] use balance_items instead.

	  repeated HedgeOrderDetails hedge_order_details = 4;
	=
	  repeated HedgeOrderDetails hedge_order_details = 4;

	 
	 
	 

	  // 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.

	  repeated CashToHedgeOrdersLink cash_to_hedge_orders_links = 5;
	=
	  repeated CashToHedgeOrdersLink cash_to_hedge_orders_links = 5;

	 
	-+
	 

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

	 
	 
	  repeated BalanceItem balance_items = 6;

	 
	 
	 

	 
	 
	  // List of links between any type of BalanceItem.

	 
	 
	  repeated BalanceItemsLink items_links = 7;

	}
	=
	}

	 
	 
	 

	// Cash order details.
	 
	// Cash order details.

	 
	-+
	// [deprecated] use BalanceItem instead.

	message CashOrderDetails
	=
	message CashOrderDetails

	{
	 
	{

	  // Order ID assigned by server to originally placed order.
	 
	  // Order ID assigned by server to originally placed order.

	  optional string chain_order_id = 1;
	 
	  optional string chain_order_id = 1;

	 
	 
	 

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

	 

	 
	=
	 

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

	  extensions 100 to 199;
	 
	  extensions 100 to 199;

	}
	 
	}

	 
	 
	 

	// Hedge order details.
	 
	// Hedge order details.

	 
	-+
	// [deprecated] use BalanceItem instead.

	message HedgeOrderDetails
	=
	message HedgeOrderDetails

	{
	 
	{

	  // Order ID assigned by server to originally placed order.
	 
	  // Order ID assigned by server to originally placed order.

	  optional string chain_order_id = 1;
	 
	  optional string chain_order_id = 1;

	 
	 
	 

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

	 

	 
	=
	 

	  // Name of units for order size values in this message
	 
	  // Name of units for order size values in this message

	  optional shared_1.Text units_name = 6;
	 
	  optional shared_1.Text units_name = 6;

	}
	 
	}

	 
	 
	 

	// Cash to hedge orders link.
	 
	// Cash to hedge orders link.

	 
	-+
	// [deprecated] use BalanceItemsLink instead.

	message CashToHedgeOrdersLink
	=
	message CashToHedgeOrdersLink

	{
	 
	{

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

	  // Only link_id will be provided in this case.
	 
	  // Only link_id will be provided in this case.

	  optional bool deleted = 1;
	 
	  optional bool deleted = 1;

	 
	 
	 

	 

	  optional cqg.Decimal link_units = 5;
	=
	  optional cqg.Decimal link_units = 5;

	 
	 
	 

	  // Name of units for hedge size values in this message
	 
	  // Name of units for hedge size values in this message

	  optional shared_1.Text units_name = 6;
	 
	  optional shared_1.Text units_name = 6;

	}
	 
	}

	 
	 
	 

	 
	-+
	// Key that uniquely identifies each BalanceItem.

	 
	 
	message BalanceItemKey

	 
	 
	{

	 
	 
	  enum ItemType

	 
	 
	  {

	 
	 
	    CASH_ORDER     = 1;

	 
	 
	    HEDGE_ORDER    = 2;

	 
	 
	    BALANCE_OFFSET = 3;

	 
	 
	  }

	 
	 
	  

	 
	 
	  // 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 = 1;

	 
	 
	 

	 
	 
	  // This field is associated with ItemType enum.

	 
	 
	  optional uint32 item_type = 2;

	 
	 
	}

	 
	 
	 

	 
	 
	// Balance item details.

	 
	 
	message BalanceItem

	 
	 
	{

	 
	 
	  // Unique identifier for each BalanceItem

	 
	 
	  optional BalanceItemKey item_key = 1;

	 
	 
	 

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

	 
	 
	  // Only chain_order_id will be provided in this case.

	 
	 
	  optional bool deleted = 2;

	 
	 
	 

	 
	 
	  // Time when order placed or balance offset initiated.

	 
	 
	  optional google.protobuf.Timestamp utc_timestamp = 3;

	 
	 
	 

	 
	 
	  // Total order size in units.

	 
	 
	  optional cqg.Decimal units = 4;

	 
	 
	 

	 
	 
	  // Quantity open for further execution in units.

	 
	 
	  optional cqg.Decimal open_units = 5;

	 
	 
	 

	 
	 
	  // Name of units for order size values in this message

	 
	 
	  optional shared_1.Text units_name = 6;

	 
	 
	 

	 
	 
	  // Trader name initiated balance offset.

	 
	 
	  // Used for BALANCE_OFFSET and if specified in OffsetHedgeBalanceRequest.

	 
	 
	  optional string username = 7;

	 
	 
	 

	 
	 
	  // User comment with information related to balance offset.

	 
	 
	  // Used for BALANCE_OFFSET and if specified in OffsetHedgeBalanceRequest.

	 
	 
	  optional string comment = 8;

	 
	 
	 

	 
	 
	  // Reserved for internal use.

	 
	 
	  extensions 100 to 199;

	 
	 
	}

	 
	 
	 

	 
	 
	// Balance items link details.

	 
	 
	message BalanceItemsLink

	 
	 
	{

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

	 
	 
	  // Only first_item_key and second_item_key will be provided in this case.

	 
	 
	  optional bool deleted = 1;

	 
	 
	 

	 
	 
	  // Time when link created.

	 
	 
	  optional google.protobuf.Timestamp link_utc_timestamp = 2;

	 
	 
	 

	 
	 
	  // Unique identifier for first BalanceItem.

	 
	 
	  optional BalanceItemKey first_item_key = 3;

	 
	 
	 

	 
	 
	  // Unique identifier for second BalanceItem.

	 
	 
	  optional BalanceItemKey second_item_key = 4;

	 
	 
	 

	 
	 
	  // Link size in units of first item

	 
	 
	  optional cqg.Decimal size_in_first_item_units = 5;

	 
	 
	 

	 
	 
	  // Units for size_in_first_item_units value (eg: 'Bushels', 'Tonnes', 'CAD', ...)

	 
	 
	  optional shared_1.Text first_item_units = 6;

	 
	 
	 

	 
	 
	  // Link size from in units of the second item

	 
	 
	  optional cqg.Decimal size_in_second_item_units = 7;

	 
	 
	 

	 
	 
	  // Units for size_in_second_item_units value (eg: 'Bushels', 'Tonnes', 'CAD', ...)

	 
	 
	  optional shared_1.Text second_item_units = 8;

	 
	 
	}

	 
	 
	 

	// Offset hedge balance request.
	=
	// Offset hedge balance request.

	message OffsetHedgeBalanceRequest
	 
	message OffsetHedgeBalanceRequest

	{
	 
	{

	  // OTC instance id.
	 
	  // OTC instance id.

	  optional uint32 otc_instance_id = 1;
	 
	  optional uint32 otc_instance_id = 1;

	 
	 
	 

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

	  optional HedgeBalanceKey hedge_balance_key = 2;
	 
	  optional HedgeBalanceKey hedge_balance_key = 2;

	 
	 
	 

	  // Hedge balance offset.
	 
	  // Hedge balance offset.

	  optional cqg.Decimal hedge_balance_offset = 3;
	 
	  optional cqg.Decimal hedge_balance_offset = 3;

	 
	-+
	 

	 
	 
	  // Trader name initiated balance offset.

	 
	 
	  optional string username = 4;

	 
	 
	 

	 
	 
	  // User comment.

	 
	 
	  optional string comment = 5;

	}
	=
	}

	 
	 
	 

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

	message OffsetHedgeBalanceResult
	 
	message OffsetHedgeBalanceResult

	{
	 
	{

	}
	 
	}
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	=
	 

	  // Speculation type of the trade. One of SpeculationType enum.
	 
	  // Speculation type of the trade. One of SpeculationType enum.

	  optional uint32 speculation_type = 15;
	 
	  optional uint32 speculation_type = 15;

	 
	 
	 

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

	  optional string trade_match_id = 17;
	 
	  optional string trade_match_id = 17;

	 
	-+
	 

	 
	 
	  // When this field is present, the contract_id field contains the server contract identifier of a relative

	 
	 
	  // symbol (e.g., in case of relative daily futures), and the specific_contract_id contains the server

	 
	 
	  // contract identifier of the specific symbol (e.g. the specific instrument mapped to the relative daily

	 
	 
	  // future at the moment of this trade).

	 
	 
	  optional uint32 specific_contract_id = 18;

	}
	=
	}

	 
	 
	 

	message Commission
	 
	message Commission

	{
	 
	{

	  // Commission currency code (ISO 4217 based).
	 
	  // Commission currency code (ISO 4217 based).

	  required string commission_currency = 1;
	 
	  required string commission_currency = 1;
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	// Metadata related messages for internal purposes.

	 
	 
	//

	 
	 
	// It's used internally by CQG only.

	 
	 
	// WARNING: DO NOT PUBLISH!!!!

	 
	 
	//

	 
	 
	 

	 
	 
	syntax = "proto2";

	 
	 
	 

	 
	 
	package metadata_internal_2;

	 
	 
	 

	 
	 
	import "WebAPI/metadata_2.proto";

	 
	 
	 

	 
	 
	extend metadata_2.SymbolResolutionRequest

	 
	 
	{

	 
	 
	  // Gateway symbol to resolve.

	 
	 
	  // Either "symbol" or "gateway_symbol" field must be presented.

	 
	 
	  optional string gateway_symbol = 100;

	 
	 
	}
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	//       Meta-data updates for affected contracts, when a subscription is present, are sent when the list updates occur.
	=
	//       Meta-data updates for affected contracts, when a subscription is present, are sent when the list updates occur.

	//       Initial resolution requests use the same lists, so the best way to avoid inconsistency
	 
	//       Initial resolution requests use the same lists, so the best way to avoid inconsistency

	//       and unnecessary server load is to subscribe and process updates when notified.
	 
	//       and unnecessary server load is to subscribe and process updates when notified.

	message SymbolResolutionRequest
	 
	message SymbolResolutionRequest

	{
	 
	{

	  // Symbol pattern to resolve.
	 
	  // Symbol pattern to resolve.

	 
	<>
	  // It is required field.

	  required string symbol = 1;
	 
	  optional string symbol = 1;

	 
	 
	 

	 
	 
	  // Reserved for internal use.

	 
	 
	  extensions 100 to 199;

	}
	=
	}

	 
	 
	 

	// Symbol resolution result or update.
	 
	// Symbol resolution result or update.

	message SymbolResolutionReport
	 
	message SymbolResolutionReport

	{
	 
	{

	  // Resolved contract meta-data.
	 
	  // Resolved contract meta-data.

	 

	  optional string description = 2;
	=
	  optional string description = 2;

	 
	 
	 

	  // If present and true - attribute value metadata should be deleted
	 
	  // If present and true - attribute value metadata should be deleted

	  optional bool deleted = 3;
	 
	  optional bool deleted = 3;

	}
	 
	}

	 
	 
	 

	 
	-+
	// Request for exchange metadata.

	 
	 
	message ExchangeMetadataRequest

	 
	 
	{

	 
	 
	}

	 
	 
	 

	 
	 
	// Report with exchange metadata.

	 
	 
	message ExchangeMetadataReport

	 
	 
	{

	 
	 
	  // Requested exchange metadata.

	 
	 
	  repeated ExchangeMetadata exchange_metadata = 1;

	 
	 
	}

	 
	 
	 

	 
	 
	// Exchange metadata.

	 
	 
	message ExchangeMetadata

	 
	 
	{

	 
	 
	  // Contributor type.

	 
	 
	  enum ContributorType

	 
	 
	  {

	 
	 
	    CONTRIBUTOR_TYPE_UNDEFINED = 0;

	 
	 
	 

	 
	 
	    // Contributor is a quote source.

	 
	 
	    CONTRIBUTOR_TYPE_US_EQUITY_STYLE = 1;

	 
	 
	 

	 
	 
	    // Contributor is a buyer.

	 
	 
	    CONTRIBUTOR_TYPE_OTC_STYLE = 2;

	 
	 
	 

	 
	 
	    // Contributor is a seller.

	 
	 
	    CONTRIBUTOR_TYPE_CLUSTER_STYLE = 3;

	 
	 
	  }

	 
	 
	 

	 
	 
	  // Exchange ID.

	 
	 
	  // It is required field.

	 
	 
	  optional sint32 exchange_id = 1;

	 
	 
	 

	 
	 
	  // This field is associated with ContributorType enum type.

	 
	 
	  optional uint32 contributor_type = 2;

	 
	 
	 

	 
	 
	  // Exchange abbreviation.

	 
	 
	  optional string abbreviation = 3;

	 
	 
	 

	 
	 
	  // Exchange name.

	 
	 
	  optional string name = 4;

	 
	 
	 

	 
	 
	  // Description.

	 
	 
	  optional string description = 5;

	 
	 
	 

	 
	 
	  // If present and true - exchange metadata should be deleted.

	 
	 
	  optional bool deleted = 6;

	 
	 
	}




Text Compare
Produced: 3/23/2022 2:12:49 PM
    
Mode:  Differences, With Context   
Left file: F:\cqgcommon1\Proto\WebAPI Proto 5x2 Release 1\market_data_2.proto   
Right file: F:\cqgcommon1\Proto\WebAPI Proto 5x3 Release 1\market_data_2.proto   
	 
	=
	 

	    // Get only settlement quotes.
	 
	    // Get only settlement quotes.

	    // NOTE: MarketValues will contain only settlements.
	 
	    // NOTE: MarketValues will contain only settlements.

	    LEVEL_SETTLEMENTS = 5;
	 
	    LEVEL_SETTLEMENTS = 5;

	 
	 
	 

	    // Get only market values.
	 
	    // Get only market values.

	 
	<>
	    // NOTE: Array of quotes, requests for quotation, corrections, detailed DOM,

	    // NOTE: Array of quotes in RealTimeMarketData message will be always empty.
	 
	    // market state in RealTimeMarketData message will be always empty.

	 
	 
	    // Supported only for contracts with filled field ContractMetadata::end_of_day_delay.

	    LEVEL_END_OF_DAY = 6;
	=
	    LEVEL_END_OF_DAY = 6;

	 
	 
	 

	    // Get trade and settlement quotes.
	 
	    // Get trade and settlement quotes.

	    LEVEL_TRADES = 1;
	 
	    LEVEL_TRADES = 1;

	 
	 
	 

	    // Get trades, settlement and best ask & bid without volumes.
	 
	    // Get trades, settlement and best ask & bid without volumes.
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	  // True means that requested data is complete at the moment,
	 
	  // True means that requested data is complete at the moment,

	  // false means more report messages are expected for completeness.
	 
	  // false means more report messages are expected for completeness.

	  optional bool is_report_complete = 5 [default = true];
	 
	  optional bool is_report_complete = 5 [default = true];

	 
	 
	 

	  // Optional failure details.
	 
	  // Optional failure details.

	  optional string text_message = 6;
	<>
	  optional string text_message = 6 [deprecated = true];

	 
	 
	 

	 
	 
	  // Optional failure details.

	 
	 
	  optional shared_1.Text details = 11;

	 
	=
	 

	  // Request contains dates partially outside of allowed historical data depth.
	 
	  // Request contains dates partially outside of allowed historical data depth.

	  optional bool truncated = 7;
	 
	  optional bool truncated = 7;

	 
	 
	 

	  // Off Market trade quotes are included.
	 
	  // Off Market trade quotes are included.

	  // Always False if user didn't request Off Market trades.
	 
	  // Always False if user didn't request Off Market trades.

	 

	  // then all are included into the report (UTC).
	=
	  // then all are included into the report (UTC).

	  // This time is set only for requests with unspecified 'end_utc_time' parameter
	 
	  // This time is set only for requests with unspecified 'end_utc_time' parameter

	  // of message VolumeProfileParameters.
	 
	  // of message VolumeProfileParameters.

	  optional int64 up_to_utc_time = 4;
	 
	  optional int64 up_to_utc_time = 4;

	 
	 
	 

	  // Optional failure details.
	 
	  // Optional failure details.

	  optional string text_message = 5;
	<>
	  optional string text_message = 5 [deprecated = true];

	 
	 
	 

	 
	 
	  // Optional failure details.

	 
	 
	  optional shared_1.Text details = 9;

	 
	=
	 

	  // Request contains dates partially outside of allowed historical data depth.
	 
	  // Request contains dates partially outside of allowed historical data depth.

	  optional bool truncated = 6;
	 
	  optional bool truncated = 6;

	 
	 
	 

	  // True means that requested data is complete at the moment,
	 
	  // True means that requested data is complete at the moment,

	  // false means more report messages are expected for completeness.
	 
	  // false means more report messages are expected for completeness.
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	  API_LIMIT_SYMBOL_CATEGORY_LIST_BY_INSTRUMENT_TYPE_REQUESTS_IN_PROCESSING = 441;
	=
	  API_LIMIT_SYMBOL_CATEGORY_LIST_BY_INSTRUMENT_TYPE_REQUESTS_IN_PROCESSING = 441;

	 
	 
	 

	  API_LIMIT_MARKET_STATE_METADATA_REQUESTS_RATE = 450;
	 
	  API_LIMIT_MARKET_STATE_METADATA_REQUESTS_RATE = 450;

	 
	 
	 

	  API_LIMIT_INSTRUMENT_DEFINITION_REQUESTS_RATE = 460;
	 
	  API_LIMIT_INSTRUMENT_DEFINITION_REQUESTS_RATE = 460;

	 
	 
	 

	 
	-+
	  API_LIMIT_EXCHANGE_METADATA_REQUESTS_IN_PROCESSING = 470;

	 
	 
	  API_LIMIT_EXCHANGE_METADATA_SUBSCRIPTIONS = 471;

	 
	 
	 

	  // TradeSubscription (600-699)
	=
	  // TradeSubscription (600-699)

	  // Maximum account number per trader to process
	 
	  // Maximum account number per trader to process

	  API_LIMIT_TRADE_ROUTING_ACCOUNTS = 600;
	 
	  API_LIMIT_TRADE_ROUTING_ACCOUNTS = 600;

	  API_LIMIT_TRADE_SUBSCRIPTIONS = 610;
	 
	  API_LIMIT_TRADE_SUBSCRIPTIONS = 610;

	  // Maximum accounts to subscribe to
	 
	  // Maximum accounts to subscribe to

	  API_LIMIT_TRADE_SUBSCRIPTIONS_ACCOUNTS = 611;
	 
	  API_LIMIT_TRADE_SUBSCRIPTIONS_ACCOUNTS = 611;
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	webapimet26_publish_is_delayed|Publishing response is delayed.|MetadataAdminRequest|
	=
	webapimet26_publish_is_delayed|Publishing response is delayed.|MetadataAdminRequest|

	webapimet27_internal_error|Internal error.|MetadataAdminRequest|
	 
	webapimet27_internal_error|Internal error.|MetadataAdminRequest|

	webapimet28_metadata_server_error|Metadata server error.|MetadataAdminRequest|
	 
	webapimet28_metadata_server_error|Metadata server error.|MetadataAdminRequest|

	webapimet29_currency_contract_incompatible_with_security|Contract %1% cannot be used with security %2% as a currency conversion/hedge contract.|MetadataAdminRequest|
	 
	webapimet29_currency_contract_incompatible_with_security|Contract %1% cannot be used with security %2% as a currency conversion/hedge contract.|MetadataAdminRequest|

	webapimet30_cannot_publish_contract_for_security|Cannot publish contract for security %1%.|MetadataAdminRequest|
	 
	webapimet30_cannot_publish_contract_for_security|Cannot publish contract for security %1%.|MetadataAdminRequest|

	webapimet31_metadata_server_error_details|Metadata server error. (Internal message: %1%)|MetadataAdminRequest|
	 
	webapimet31_metadata_server_error_details|Metadata server error. (Internal message: %1%)|MetadataAdminRequest|

	 
	-+
	webapimet32_currency_cant_be_cleared|Security %1% requires currency conversion/hedge contract, but the request attempted to clear it.|MetadataAdminRequest|

	 
	 
	webapimet33_currency_is_required|Security %1% requires currency conversion/hedge contract.|MetadataAdminRequest|

	 
	=
	 

	[//]: # (Subprefix - met, last used N - 31)
	<>
	[//]: # (Subprefix - met, last used N - 33)

	 
	=
	 

	## OTC requests errors
	 
	## OTC requests errors

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

	-|-|-|-
	 
	-|-|-|-

	webapiotc1_request_already_exists|Request with ID %1% already exists.|OtcRequest|
	 
	webapiotc1_request_already_exists|Request with ID %1% already exists.|OtcRequest|

	webapiotc2_request_not_found|Request with ID %1% is not found.|OtcRequest|
	 
	webapiotc2_request_not_found|Request with ID %1% is not found.|OtcRequest|
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