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Broker End-of-Day (EOD) Reports

Report Description of Impact

Consolidated 

Trade File (CTF)

• No impact. For dollar denominated 

securities, CTF will display the values of the 

following fields as traded in the trading 
engine:

 Price/Value

 Amount
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Broker End-of-Day (EOD) Reports

Report Description of Impact

ABC Report • Two (2) ABC Reports will be generated: 

 ABC Report containing PHP Denominated 

Securities transactions 
– will be generated with other Broker End-Of-

Day (EOD) Reports not later than 4:15pm. 

 ABC Report containing DDS transactions

– will display information relating to the 

obligations of the broker for all dollar 

denominated securities

– will  be generated around 4:30pm to 

4:45pm
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Broker End-of-Day (EOD) Reports

Report Description of Impact

ABC Report • Exchange rate that will be used to compute 

Total DDS Transaction Fee Due converted to PHP

is the closing price of the trading date. 
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Broker End-of-Day (EOD) Reports

Report Description of Impact

Daily 

Transaction

Report 
(DTR)

• DTR will contain separate sections for PHP 

Denominated Securities and DDS

• The DDS section will display information related 

to the transactions of the broker for all dollar 

denominated securities. 
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Broker End-of-Day (EOD) Reports

Report Description of Impact

Quote File • No impact. For dollar denominated securities, 

values will be displayed in USD. 
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Broker End-of-Day (EOD) Reports

Report Description of Impact

Daily 

Quotation 

Report 
(DQR)

• DQR will have an additional main sector named 

“DOLLAR DENOMINATED SECURITIES” which will 

be displayed after “EXCHANGE TRADED FUNDS”. 

• DDS Total Value will remain in USD. 

• The TOTAL MAIN BOARD VALUE will be in PHP 

and will include DDS transactions. 

• Exchange rate in converting DDS values in PHP 

will use the FX close price of the previous trading 
date.
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Broker End-of-Day (EOD) Reports

Sample
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Broker End-of-Day (EOD) Reports

Report Description of Impact

Daily 

Quotation 

Report 
(DQR)

• ODD LOT VALUE and BLOCK SALE VALUE shall 

include odd lot values and block sale values for 

DDS converted in PHP. 
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Broker End-of-Day (EOD) Reports

Report Description of Impact

Daily 

Quotation 

Report 
(DQR)

• Separate section for DDS BLOCK SALES. Same 

columns as PHP denominated securities will be 

maintained. 

Impact of DDS Implementation



Broker End-of-Day (EOD) Reports

Report Description of Impact

Daily 

Quotation 

Report 
(DQR)

• The following totals will include values for DDS 

but converted to PHP: 

 Grand Total Value

 Foreign Buying

 Foreign Selling

 Total Foreign
DQR Sample
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PSE Back-Office Applications

Report Description of Impact

Amendment • No impact. 

• DDS transaction can be amended and will 
follow current trading rules for 

amendments.  

• The displayed price for DDS transactions will 

remain in USD.  There will be no conversion 

to PHP.
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PSE Back-Office Applications

Report Description of Impact

Unbundling • No change in the batch file.

• Price for DDS transactions will remain in USD.   
There is no conversion to peso.  

• The unbundled trade file will also have no 

change.
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PSE Back-Office Applications

Report Description of Impact

Weekly Tax 

Report

• The Summary of Sales transactions for the 

PSE Data will contain peso and dollar 

denominated securities
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PSE Back-Office Applications

Report Description of Impact

Weekly Tax 

Report

• The Summary of Sales transactions for the 

Member-Broker Data will contain peso and 

dollar denominated securities

Member-Broker Data
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PSE Back-Office Applications

Report Description of Impact

Weekly Tax 

Report

• The Summary of Collection Remitted will 

retain the same format. Amount should be 

the total amount remitted for both PHP 
denominated Securities and DDS. 

Summary of Collection Remitted
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PSE Back-Office Applications

Report Description of Impact

Weekly Tax 

Report

• User will be able to view list of exchange 

rates in a separate menu. 

• User will also be able to download the
displayed exchange rates in csv format. 
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PSE Back-Office Applications

Report Description of Impact

Weekly Tax 

Report

• See Sample Batch Upload file.
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Guidelines on Operational Readiness

 TPs intending to participate in DDS trading are required to 

submit to the Exchange a sworn certification on its operational 

readiness, signed by its Nominee or authorized representative. 

 The certification shall contain, at the minimum, the following: 

 The TP has put in place processes to secure the consent of clients 

who intend to trade DDS to the disclosure of their names to the 

SEC, and has instituted safeguards to ensure that only those 

clients who have given the required consent will be allowed to 

trade DDS.

 The TP’s back office systems can handle multiple currency 

transactions and the same are in compliance with CMIC rules 

and guidelines relative to trading DDS.

 The TP has risk management procedures in place for handling 

foreign exchange.



Guidelines on Operational Readiness

 The TP has opened or has an existing US dollar deposit account 

with any universal or commercial bank which will serve as its 

working/operating account.

 The TP has opened the following US dollar accounts with the 

designated settlement bank:

o Cash Settlement Account

o Cash Collateral Account

 The TP’s salesmen have attended a seminar or training regarding 

DDS conducted by the Exchange .  The TP shall immediately 

notify the PSE if it no longer has any DDS-trained salesmen in its 

organization.

 The TP has included in its business continuity and disaster 

recovery plans provisions with regards to its DDS transactions.
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