Below is the procedures Ivan wrote.

Step 1:  ) Download and install SL 
http://download.sonicsoftware.com/stylusstudio/datadirect/sequelinkserver5.4.exe
Step 2: Create an ODBC system data source using the Progress driver.
Named it adapt
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Step3: Open the SL snap-in (SequeLink 5.4 Manager Snapin)
Login and drill down to DataSourceSOCODBCConnStr property 
and set the value to 

DSN=adapt
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Step4: Open Stylus and create new "DB to XML Data Source"

Step5:

When the scenario pops up select Sequelink as "Database type" then type user and password
(the same from ODBC connection)
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Step6:  After clicking OK you should get the error message.
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