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

March 18, 2019

   Indices          March 18  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,251.37 %

S&P/TSX 60 Index  970.27 %

S&P/TSX Venture Composite Index  632.59 %

S&P/TSX Completion Index  985.49 %

S&P/TSX Smallcap Index  588.66 %
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 Sector                         # of Index        Weight       Market Cap         Index 
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           S&P/TSX Composite Index - Sectors Returns

Materials  50 $251.74 %

Utilities  16 $93.97 %

Consumer 
Discretionary

 17 $92.10 %

Information 
Technology

 10 $99.65 %

Health Care  11 $52.93 %

Consumer Staples  10 $85.24 %

Energy  41 $420.46 %

Financials  26 $741.75 %

Communication 
Services

 7 $129.90 %

Industrials  30 $245.42 %
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 344,297,498
$6,297,765,223

 963,340

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,912

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 137,109,515 
$2,677,023,187 

 330 
 39.82 %

   TSX                                                                                          TSX ANONYMOUS TRADING

0B

2B

4B

6B

8B

10B

12B

0K

2K

4K

6K

8K

10K

12K

1
1
/2

6
/2

0
1
8

1
2
/1

0
/2

0
1
8

1
2
/2

4
/2

0
1
8

1
/7

/2
0
1
9

1
/2

1
/2

0
1
9

2
/4

/2
0
1
9

2
/1

9
/2

0
1
9

3
/4

/2
0
1
9

3
/1

8
/2

0
1
9

Average Daily Value Average Trade Value

TSX Value ( in Canadian Dollars )

0M

100M

200M

300M

400M

500M

600M

0

100

200

300

400

500

1
1
/2

6
/2

0
1
8

1
2
/1

0
/2

0
1
8

1
2
/2

4
/2

0
1
8

1
/7

/2
0
1
9

1
/2

1
/2

0
1
9

2
/4

/2
0
1
9

2
/1

9
/2

0
1
9

3
/4

/2
0
1
9

3
/1

8
/2

0
1
9

Average Daily Volume Avearge Trade Size

TSX Volume

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

ACB  36,760,128 $486,316,483

TGOD  11,292,584 $55,680,454

HEXO  8,990,362 $77,583,306

MFC  7,760,490 $180,433,332

APHA  7,119,492 $94,979,899

ECA  6,536,853 $65,091,473

BBD.B  5,604,475 $15,931,163

VFF  5,376,267 $112,505,450

ENB  4,795,620 $235,151,844

GEN  4,618,872 $799,117

CPG  4,227,422 $17,204,579

NMX  3,890,089 $1,330,344

ABX  3,403,550 $59,124,578

CNQ  3,308,802 $123,427,245

SU  3,268,683 $148,924,397

WM  3,062,686 $947,891

CVE  2,863,532 $33,925,735

BTO  2,725,136 $10,394,628

HSE  2,648,801 $36,414,630

TRST  2,585,121 $32,089,633

 Symbol                     TSX Volume                       TSX Value  

ACB  36,760,128 $486,316,483

ENB  4,795,620 $235,151,844

MFC  7,760,490 $180,433,332

RY  1,542,860 $160,435,685

TD  2,067,803 $157,130,143

SU  3,268,683 $148,924,397

WEED  2,438,978 $148,683,471

BNS  1,789,532 $131,550,160

TRP  2,087,916 $127,054,118

CNQ  3,308,802 $123,427,245

SHOP  422,203 $115,220,144

VFF  5,376,267 $112,505,450

BCE  1,877,552 $110,898,768

CNR  906,560 $106,706,478

BMO  994,270 $103,314,208

CM  905,770 $102,841,886

SLF  1,913,219 $98,765,842

APHA  7,119,492 $94,979,899

HEXO  8,990,362 $77,583,306

ECA  6,536,853 $65,091,473

$334,584,340
 18,042,470

 32,830

$10,191 
 550 

 587 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  1,727,985 $41,992,691 

HOD  1,319,612 $6,905,616 

HND  1,296,687 $7,593,719 

XEG  1,099,972 $11,153,353 

HMMJ  862,852 $20,001,181 

HOU  840,563 $5,949,833 

HNU  731,195 $11,913,355 

HGU  710,894 $7,882,996 

XGD  471,522 $5,666,788 

HXD  467,696 $2,440,599 

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

XIU  1,727,985 $41,992,691 

HMMJ  862,852 $20,001,181 

HXT  363,781 $12,738,359 

VCE  350,861 $12,203,353 

HNU  731,195 $11,913,355 

XFN  306,160 $11,645,937 

XEG  1,099,972 $11,153,353 

XIC  327,690 $8,490,414 

XSP  265,586 $8,393,086 

HGU  710,894 $7,882,996 



 892  962,448
      Block Trades                                                                                                                                               Non Block Trades

 6,854,900 NATIONAL BANK FINANCIAL INC.
 6,289,500 TD SECURITIES INC.
 5,887,100 VIRTU ITG CANADA CORP
 4,432,700 RBC CAPITAL MARKETS
 3,624,700 CIBC WORLD MARKETS INC.

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

MFC  2,894,600 
ENB  2,427,900 
ACB  1,826,500 
SU  1,230,700 
ECA  1,074,400 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 81,372,667 
$44,523,125 

 4,176 
 44.04%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 184,759,250
$115,235,843

 52,653
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Daily Value
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Daily Symbols Traded  1,126

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     
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                     Top 20 TSXV Symbols by Volume                        Top 20 TSXV Symbols by Value

 Symbol                    TSXV Volume                      TSXV Value  

SCA  6,955,504 $869,423

HVT  6,882,580 $6,438,550

SOLO  5,900,045 $383,727

RML  4,243,874 $603,543

XLY  3,936,314 $3,408,686

HIP  3,837,469 $2,009,194

EVE  3,091,917 $1,301,588

TCI  2,956,230 $152,526

RYU  2,933,284 $182,310

N  2,503,090 $1,930,775

KHRN  2,273,550 $8,797,793

AGRL  2,149,000 $183,615

SUGR  1,792,843 $185,966

NRTH  1,767,979 $2,295,018

DVA  1,767,574 $869,836

EHT  1,642,100 $65,920

ALEF  1,555,593 $3,534,700

LABS  1,543,076 $5,343,332

DAC  1,509,105 $165,266

MXR  1,503,245 $421,455

 Symbol                    TSXV Volume                      TSXV Value  

OGI  1,478,168 $13,540,348

KHRN  2,273,550 $8,797,793

HVT  6,882,580 $6,438,550

LABS  1,543,076 $5,343,332

EMH  1,180,299 $4,834,876

FLWR  679,281 $4,711,004

ALEF  1,555,593 $3,534,700

XLY  3,936,314 $3,408,686

PCLO  310,503 $3,326,213

RIV  561,174 $2,508,931

NRTH  1,767,979 $2,295,018

HIP  3,837,469 $2,009,194

N  2,503,090 $1,930,775

WMD  821,668 $1,672,281

RTI  1,356,741 $1,509,753

KBLT  359,864 $1,404,250

EVE  3,091,917 $1,301,588

WL  409,955 $1,226,514

RUF.UN  132,959 $1,177,531

WHN  978,856 $1,125,419

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  33,149 10,060,800
 214,201,784  1,048


