
For more information, email trading_sales@tsx.com 
Visit our blog at <http://exchange.tmx.com/> 

November 21, 2017

   Indices          November 21  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,076.65 %

S&P/TSX 60 Index  952.98 %

S&P/TSX Venture Composite Index  794.55 %

S&P/TSX Completion Index  997.07 %

S&P/TSX Smallcap Index  639.15 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Telecommunication 
Services

 3 $109.30 %

Industrials  26 $207.66 %

Financials  27 $771.92 %

Materials  55 $248.94 %

Consumer 
Discretionary

 22 $121.53 %

Energy  50 $428.21 %

Utilities  16 $84.00 %

Information 
Technology

 12 $73.31 %

Health Care  6 $15.08 %

Consumer Staples  11 $81.04 %
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 285,457,475
$5,027,660,695

 706,273

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,868

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 82,715,793 
$1,529,799,972 

 329 
 28.98 %

   TSX                                                                                          TSX ANONYMOUS TRADING
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                      Top 20 TSX Symbols by Volume                      Top 20 TSX Symbols by Value
 Symbol                     TSX Volume                       TSX Value  

ACB  12,455,505 $74,384,452

ICP  6,920,379 $449,379

BBD.B  5,376,734 $16,747,153

ENB  4,580,150 $214,787,256

BTE  4,405,272 $17,136,851

CVE  4,142,757 $51,247,997

K  3,417,881 $18,701,844

XIU  3,226,581 $77,528,623

WEED  3,080,223 $56,652,962

AGI  2,961,866 $25,674,480

KAT  2,818,358 $3,063,624

LUN  2,589,689 $24,284,924

PD  2,587,910 $8,703,446

TMD  2,553,456 $1,223,991

TRP  2,505,639 $161,811,622

HNU  2,395,081 $12,207,157

RGX  2,380,000 $108,494

TD  2,360,375 $175,294,241

FM  2,348,206 $36,122,421

VRX  2,329,876 $47,008,431

 Symbol                     TSX Volume                       TSX Value  

ENB  4,580,150 $214,787,256

TD  2,360,375 $175,294,241

BNS  1,929,602 $163,026,844

TRP  2,505,639 $161,811,622

CM  1,385,439 $159,240,013

RY  1,314,360 $132,909,498

BMO  1,185,004 $117,461,120

DOL  592,160 $93,185,757

BCE  1,425,006 $87,947,794

CNR  777,634 $79,268,364

XIU  3,226,581 $77,528,623

CNQ  1,734,272 $75,748,065

ACB  12,455,505 $74,384,452

CP  338,503 $73,643,265

SU  1,619,570 $72,812,511

SHOP  468,547 $66,310,752

TRI  1,072,428 $60,346,729

MFC  2,163,872 $58,327,493

WEED  3,080,223 $56,652,962

TECK.B  1,870,952 $53,677,681

$312,067,344
 18,563,504

 25,899

$12,049 
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 471 
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Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  3,226,581 $77,528,623 

HNU  2,395,081 $12,207,157 

HOU  1,408,625 $10,638,776 

HVU  930,196 $4,425,780 

HOD  906,578 $7,434,147 

XEG  674,155 $8,077,605 

HND  528,779 $7,035,777 

XFN  505,273 $19,551,098 

ZSP  340,977 $12,473,045 

ZEB  324,223 $9,598,560 

                       Top 10 ETFs by TSX Volume                          Top 10 ETFs by TSX Value
  Symbol       Market Volume                                 Market Value

XIU  3,226,581 $77,528,623 

XFN  505,273 $19,551,098 

ZSP  340,977 $12,473,045 

HNU  2,395,081 $12,207,157 

HOU  1,408,625 $10,638,776 

ZEB  324,223 $9,598,560 

XEG  674,155 $8,077,605 

HOD  906,578 $7,434,147 

HND  528,779 $7,035,777 

HXT  172,334 $5,701,105 



 810  705,463
      Block Trades                                                                                                                                               Non Block Trades

 10,425,800 TD SECURITIES INC.
 6,647,900 BMO NESBITT BURNS INC.
 5,497,000 CIBC WORLD MARKETS INC.
 2,928,500 NATIONAL BANK FINANCIAL INC.
 2,818,300 CORMARK SECURITIES INC.

                  Top 5 Block Trade Brokers by Volume                 Top 5 Block Trade Symbols by Volume

XIU  1,851,500 
BBD.B  1,455,100 
CVE  1,412,500 
K  1,297,500 
TWM  943,400 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 91,024,970 
$47,213,270 

 5,146 
 32.97%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 276,108,058
$154,885,592

 52,674

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,249

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     
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TSXV Value ( in Canadian Dollars )

                     Top 20 TSXV Symbols by Volume                        Top 20 TSXV Symbols by Value

 Symbol                    TSXV Volume                      TSXV Value  

DM  17,495,006 $4,312,495

NYX  13,748,599 $32,133,185

FTEC  8,964,822 $3,659,573

GTG  7,290,092 $285,746

SGN  6,567,033 $181,508

LG  4,278,505 $981,648

HIP  4,158,508 $2,354,757

NRM  4,051,055 $225,107

FGD  3,493,703 $828,709

TAC  3,436,906 $1,533,229

HIVE  3,288,478 $11,390,380

EXX  3,002,676 $408,245

BXR  2,674,000 $26,740

RVV  2,635,157 $683,194

ZMA  2,462,941 $144,247

ALD  2,380,800 $127,573

ARY  2,321,785 $93,978

POR  2,247,885 $329,334

ABCN  2,117,472 $2,481,093

EBY  2,065,420 $20,399

 Symbol                    TSXV Volume                      TSXV Value  

NYX  13,748,599 $32,133,185

HIVE  3,288,478 $11,390,380

GGI  1,432,146 $5,020,046

NVO  736,380 $4,968,627

DM  17,495,006 $4,312,495

HEMP  1,543,234 $3,741,696

FTEC  8,964,822 $3,659,573

BLOC  1,299,884 $3,228,161

EMH  1,216,188 $3,026,053

ABCN  2,117,472 $2,481,093

HIP  4,158,508 $2,354,757

PAT  1,921,892 $2,326,298

OGI  627,106 $2,240,155

THCX  803,437 $2,216,177

RTI  1,861,609 $2,170,928

WMD  1,152,932 $1,750,411

AAL  1,410,085 $1,737,808

MJN  423,565 $1,728,660

NINE  561,896 $1,650,329

TAC  3,436,906 $1,533,229

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  32,412 10,452,700
 210,521,827  1,109


