DAILY REPORT e

November 1, 2019

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

November 1 Close % Change
%

S&P/TSX Composite Index 16,594.07

S&P/TSX 60 Index 992.95 %

S&P/TSX Venture Composite 541.49 %

S&P/TSX Completion Index 998.58 %

S&P/TSX Smallcap Index 558.65 %
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Daily Volume

Daily Value

Daily Trades

Daily Symbols Traded

TSX ANONYMOUS TRADING

320,815,228 Daily Volume
$6,076,179,285 Daily Value
847,856 Average Trade Size
1,907 % TSX Volume

117,066,270
$2,214,280,767

316
36.49 %

TSX Volume TSX Value ( in Canadian Dollars )
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Top 20 TSX Symbols by Volume Top 20 TSX Symbols by Value

Symbol TSX Volume TSX Value Symbol TSX Volume TSX Value
PGF 19,778,573 $1,053,305 BMO 3,260,895 $319,217,635
ECA 14,086,815 $73,907,430 BCE 3,455,286 $215,775,974
BBD.B 11,726,757 $20,483,851 TD 2,756,330 $207,721,386
TGOD 5,382,552 $5,944,571 ENB 4,243,924 $205,424,518
BTE 4,737,908 $7,338,662 SuU 4,531,227 $183,402,732
CPG 4,695,775 $23,253,836 CM 1,397,258 $157,640,417
SuU 4,531,227 $183,402,732 RY 1,397,081 $148,885,419
ENB 4,243,924 $205,424,518 BNS 1,874,928 $142,111,672
FM 4,158,973 $48,562,231 CNR 1,093,331 $130,851,813
CVE 3,901,227 $44,627,353 TRP 1,917,554 $128,960,960
BCE 3,455,286 $215,775,974 CP 359,459 $109,439,997
BMO 3,260,895 $319,217,635 CNQ 3,029,480 $102,860,628
WCP 3,256,510 $12,357,250 FTS 1,455,239 $79,171,948
HSE 3,123,478 $29,426,940 MFC 3,049,433 $75,628,761
MEG 3,098,712 $16,502,553 ECA 14,086,815 $73,907,430
MFC 3,049,433 $75,628,761 SNC 2,543,910 $63,391,071
CNQ 3,029,480 $102,860,628 KXS 651,283 $61,484,055
HOD 2,859,296 $13,186,529 XU 2,409,742 $60,342,210
YRI 2,783,235 $13,134,118 ABX 2,681,522 $60,107,084
K 2,756,436 $17,412,314 NA 834,548 $56,932,239
Daily Volume 21,132,376 Average Trade Value $11,483
Daily Value $319,360,604 Average Trade Size 760
# Trades 27,811 # of ETFs Traded 633
Symbol Market Volume Market Value Symbol Market Volume Market Value
HOD 2,859,296 $13,186,529 XIU 2,409,742 $60,342,210
XIU 2,409,742 $60,342,210 HNU 1,752,930 $17,895,329
HOU 2,401,448 $13,153,573 HGU 864,363 $15,003,080
HNU 1,752,930 $17,895,329 HOD 2,859,296 $13,186,529
HND 1,564,839 $11,099,219 HOU 2,401,448 $13,153,573
HGU 864,363 $15,003,080 HND 1,564,839 $11,099,219
HGD 744,101 $3,021,657 ZSP 201,920 $8,949,330
XEG 743,412 $5,997,316 XSP 248,547 $8,448,457
XGD 429,732 $6,597,992 XFN 195,251 $7,754,282
HSD 263,193 $3,200,077 ZEB 240,479 $7,132,997



Block Trades Non Block Trades
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Top 5 Block Trade Brokers by Volume

Broker

TSX Block Volume

NATIONAL BANK FINANCIAL
RBC CAPITAL MARKETS

TD SECURITIES INC.

BMO NESBITT BURNS INC.
SCOTIA CAPITAL INC.

TSXV

14,453,200
10,310,500
8,804,700
5,101,400
3,709,200

Top 5 Block Trade Symbols
Symbol

ECA
BCE
ENB
FM
BBD.B

by Volume
TSX Block Volume

847,193

4,072,700
2,447,200
2,383,900
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1,969,400

TSXV_ANONYMOUS TRADING

Daily Volume 96,245,794 Daily Volume 38,367,402
Daily Value $33,128,258 Daily Value $14,303,352
Daily Trades 17,839 Average Trade Size 4,709
Daily Symbols Traded 945 % TSXV Volume 39.86%
TSXV Volume TSXV Value ( in Canadian Dollars )
180M 6000 0.08B 24K
160M 5000 0.07B 2.0K
140M 0.06B
120M 4000 0.058 1.6K
100M
3000 0.04B 1.2K
80M
60M 2000 0.038 0.8K
40M 0.02B
20M 1000 0.01B 0.4K
oM 0 0.00B 0.0K
(2] (2] (2] (=2 (2] (=2 (=2 (=2 (=2 (=2 (2] (=2 (=2 (2] (=2 (2] (2] (2]
T 8 8 8 8 §8 §8 § 8§ R 8 8 8 8 8% 8 8 §
N N © (=2 (58] © o w © o N © (=2 (52 © o w «©
= o D = = = < = N = o 3 = =) = Q = I\

‘ l Average Daily Volume -#-Avearge Trade Size ‘ ‘ Il Average Daily Value -#- Average Trade Value

Symbol TSXV Volume TSXV Value Symbol TSXV Volume TSXV Value
EAST 3,976,728 $173,992 STC 2,386,133 $4,772,358
STC 2,386,133 $4,772,358 XBC 841,457 $1,570,898
GNC 2,092,000 $125,520 VGW 505,739 $1,401,837
JET 1,825,758 $120,596 EQX 163,695 $1,387,994
RYU 1,663,511 $43,578 ERE.UN 198,819 $964,029
PAC 1,575,885 $233,659 GBR 130,853 $916,762
NXS 1,442,110 $87,242 RHT 891,416 $553,942
CTA 1,242,700 $99,836 ATE 1,019,742 $501,298
ZMA 1,220,676 $72,033 EGLX 252,198 $493,124
IMR 1,050,142 $70,660 Y] 134,815 $458,534
ATE 1,019,742 $501,298 HTL 360,276 $378,264
XTT 938,914 $130,022 XLY 556,753 $373,929
HIVE 907,676 $164,759 KsI 219,150 $372,673
RHT 891,416 $553,942 KNT 168,326 $371,813
XBC 841,457 $1,570,898 NVO 138,679 $355,991
YFI 812,488 $70,132 BEE 805,837 $354,676
BEE 805,837 $354,676 KHRN 365,065 $351,765
JP 794,000 $20,200 EMH 388,991 $335,996
MTLO 765,090 $239,989 PEO 36,450 $322,691
MRS 716,777 $153,285 HMT 468,500 $299,530

Volume 17,463,280 Daily Trades 49,724

Value 309,693,816 Daily Symbols Traded 1,076



