[bookmark: _GoBack] 
	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 07 February 2022
	<>
	// Last changes were made on 24 February 2022

	// Version 2.68 - (version number is constructed as 'MAJOR.MINOR' from the following enums)
	 
	// Version 2.71 - (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 = 68;
	<>
	  PROTOCOL_VERSION_MINOR = 71;

	}
	=
	}

	 
	 
	 

	// 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.

	 

	  optional metadata_2.InstrumentGroupReport instrument_group_report = 17;
	=
	  optional metadata_2.InstrumentGroupReport instrument_group_report = 17;

	 
	 
	 

	  // Report with at-the-money strikes.
	 
	  // Report with at-the-money strikes.

	  optional market_data_2.AtTheMoneyStrikeReport at_the_money_strike_report = 18;
	 
	  optional market_data_2.AtTheMoneyStrikeReport at_the_money_strike_report = 18;

	 
	 
	 

	  // Report with the defined strategy metadata.
	 
	  // Report with the defined strategy metadata.

	 
	-+
	  // This field can be filled in case of STATUS_CODE_FAILURE, if the exchange response contains a strategy

	 
	 
	  // that differs significantly from the requested one.

	 
	 
	  // Example: user wants to define UDS(A - B), but opposite UDS(B - A) already exists on exchange.

	  optional strategy_2.StrategyDefinitionReport strategy_definition_report = 19;
	=
	  optional strategy_2.StrategyDefinitionReport strategy_definition_report = 19;

	 
	 
	 

	  // Report with session timerange information.
	 
	  // Report with session timerange information.

	  optional trading_session_2.SessionTimeRangeReport session_timerange_report = 20;
	 
	  optional trading_session_2.SessionTimeRangeReport session_timerange_report = 20;

	 
	 
	 

	  // Report with trading day timerange information.
	 
	  // Report with trading day timerange information.
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	  // 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;

	 
	 
	 

	  // Marker price.
	<>
	  // Marker price. Also known as PTMMM, Pre-Trade Mid-Market Mark.

	  optional sint32 scaled_marker_price = 18;
	=
	  optional sint32 scaled_marker_price = 18;

	 
	 
	 

	  // Last trade price.
	 
	  // Last trade price.

	  optional sint32 scaled_last_trade_price = 19;
	 
	  optional sint32 scaled_last_trade_price = 19;

	 
	 
	 

	  // Identifiers of fields being cleared.
	 
	  // Identifiers of fields being cleared.
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	// 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;

	 
	 
	 

	  // Reject code. The list is provided separately.
	<>
	  // If order request is rejected, this is rejection code.

	 
	 
	  // See https://help.cqg.com/apihelp/#!Documents/rejectcodesfixconnectorderrouting.htm for the list of values.

	 
	 
	  // Client implementation must be ready to get new values in this field.

	  required uint32 reject_code = 2;
	=
	  required uint32 reject_code = 2;

	 
	 
	 

	  // Optional reject details message.
	 
	  // Optional reject details message.

	  optional string text_message = 3;
	 
	  optional string text_message = 3;

	}
	 
	}

	 
	 
	 

	 

	  optional sint64 prev_good_thru_date = 28;
	=
	  optional sint64 prev_good_thru_date = 28;

	 
	 
	 

	  // If order is modified, this is the updated date then the order should expire  (see Order.good_thru_date).
	 
	  // If order is modified, this is the updated date then the order should expire  (see Order.good_thru_date).

	  // The value of duration field must be set to GTD when this date value is specified.
	 
	  // The value of duration field must be set to GTD when this date value is specified.

	  optional sint64 good_thru_date = 29;
	 
	  optional sint64 good_thru_date = 29;

	 
	 
	 

	  // If order request is rejected, this is rejection code (the list is provided separately).
	<>
	  // If order request is rejected, this is rejection code.

	 
	 
	  // See https://help.cqg.com/apihelp/#!Documents/rejectcodesfixconnectorderrouting.htm for the list of values.

	  optional uint32 reject_code = 30;
	=
	  optional uint32 reject_code = 30;

	 
	 
	 

	  // If present, identifies the counterpart of the order fill, as reported by the execution system.
	 
	  // If present, identifies the counterpart of the order fill, as reported by the execution system.

	  optional string fill_counterparty = 31;
	 
	  optional string fill_counterparty = 31;

	 
	 
	 

	  // Order identifier assigned by server when sending the order to execution system.
	 
	  // Order identifier assigned by server when sending the order to execution system.



Text Compare
Produced: 3/1/2022 1:18:55 PM
    
Mode:  Differences, With Context, Ignoring Unimportant   
Left file: F:\cqgcommon1\Proto\WebAPI Proto 5x1 Release 2\trading_account_2.proto   
Right file: F:\cqgcommon1\Proto\WebAPI Proto 5x2 Release 1\trading_account_2.proto   
	 
	=
	 

	// Request for balances from the last statement for all authorized accounts.
	 
	// Request for balances from the last statement for all authorized accounts.

	message LastStatementBalancesRequest
	 
	message LastStatementBalancesRequest

	{
	 
	{

	}
	 
	}

	 
	 
	 

	// Report with balances from the last statement for all authorized accounts,
	<>
	// Report with balances from the last statement for all authorized accounts.

	// they will be sent as a response to a corresponding request
	 
	// Will be sent as a response to a corresponding request

	// and after each statement processing (if subscribed).
	=
	// and after each statement processing (if subscribed).

	// Each report contains a full snapshot of all balances on all accounts.
	<>
	// Each initial report contains a full snapshot of all balances on all accounts.

	 
	 
	// Each report for an active subscription contains updates only.

	message LastStatementBalancesReport
	=
	message LastStatementBalancesReport

	{
	 
	{

	  repeated Balance balances = 1;
	 
	  repeated Balance balances = 1;

	}
	 
	}

	 
	 
	 

	// Balance record for one of the accounts and one of the currencies (id is used as a key for updates).
	 
	// Balance record for one of the accounts and one of the currencies (id is used as a key for updates).

	 

	  // Collateral on Deposit.
	=
	  // Collateral on Deposit.

	  required double collateral = 11;
	 
	  required double collateral = 11;

	 
	 
	 

	  // Initial Margin Requirements.
	 
	  // Initial Margin Requirements.

	  required double initial_margin = 12;
	 
	  required double initial_margin = 12;

	 
	 
	 

	 
	-+
	  // If true the balance should be removed from the balances snapshot.

	 
	 
	  optional bool deleted = 13;

	}
	=
	}

	 
	 
	 

	// Request for currency rates for all brokerages user's accounts belong to.
	 
	// Request for currency rates for all brokerages user's accounts belong to.

	message CurrencyRatesRequest
	 
	message CurrencyRatesRequest

	{
	 
	{

	}
	 
	}




