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

November 11, 2019

   Indices          November 11  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,882.76 %

S&P/TSX 60 Index  1,011.04 %

S&P/TSX Venture Composite Index  534.60 %

S&P/TSX Completion Index  1,012.98 %

S&P/TSX Smallcap Index  555.58 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Energy  32 $392.39 %

Consumer Staples  10 $92.18 %

Communication 
Services

 7 $131.97 %

Materials  49 $256.70 %

Financials  27 $789.73 %

Information 
Technology

 9 $119.87 %

Industrials  32 $267.77 %

Health Care  10 $31.78 %

Consumer 
Discretionary

 16 $100.88 %

Utilities  16 $109.41 %
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 251,636,329
$4,669,687,594

 716,520

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,791

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 99,955,244 
$1,904,854,461 

 291 
 39.72 %

   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  

ECA  7,225,147 $44,254,040

ENB  5,678,370 $283,619,922

ACB  4,065,787 $19,664,467

BTO  4,016,860 $18,207,537

K  3,690,008 $20,309,465

PEY  3,627,611 $11,189,826

SMF  3,467,484 $9,627,161

ZENA.RT  3,463,935 $86,791

BBD.B  3,359,462 $6,879,281

MFC  3,055,606 $79,622,734

CVE  2,758,685 $33,870,055

HEXO  2,511,659 $7,192,547

ALEF  2,503,206 $2,191,111

OGI  2,392,549 $10,895,493

ZENA  2,358,499 $447,903

CPG  2,319,313 $12,253,734

ABX  2,300,813 $50,045,597

HNU  2,274,955 $22,843,749

HOD  2,129,689 $9,309,618

ARX  2,037,594 $13,388,143

 Symbol                     TSX Volume                       TSX Value  

ENB  5,678,370 $283,619,922

BMO  1,187,687 $119,273,082

RY  991,355 $107,248,555

TD  1,397,533 $107,017,740

RCI.B  1,433,691 $90,185,161

CNR  715,488 $88,902,225

MFC  3,055,606 $79,622,734

CM  605,894 $69,386,312

FNV  512,652 $64,911,707

SHOP  160,237 $64,010,456

TRP  954,075 $63,739,676

MG  836,626 $61,681,248

TRI  638,267 $58,107,473

OTEX  995,444 $56,012,250

CP  175,917 $54,465,270

CNQ  1,443,718 $53,082,131

AEM  682,183 $52,228,756

SU  1,204,332 $51,196,555

BNS  667,225 $51,023,734

ABX  2,300,813 $50,045,597

$235,552,922
 15,751,891

 22,969

$10,255 
 686 

 560 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  2,274,955 $22,843,749 

HOD  2,129,689 $9,309,618 

XIU  1,288,330 $32,867,744 

HOU  1,279,375 $7,397,814 

HND  1,224,543 $8,665,676 

XEG  790,716 $6,861,178 

HGU  572,459 $9,136,231 

HGD  428,310 $1,876,431 

XGD  357,166 $5,212,881 

HXT  252,862 $9,434,104 

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

XIU  1,288,330 $32,867,744 

HNU  2,274,955 $22,843,749 

ZSP  217,768 $9,772,636 

HXT  252,862 $9,434,104 

HOD  2,129,689 $9,309,618 

HGU  572,459 $9,136,231 

HND  1,224,543 $8,665,676 

HOU  1,279,375 $7,397,814 

XEG  790,716 $6,861,178 

XGD  357,166 $5,212,881 



 572  715,948
      Block Trades                                                                                                                                               Non Block Trades

 19,949,400 TD SECURITIES INC.
 13,300,200 GOLDMAN SACHS CANADA INC.
 9,052,400 SCOTIA CAPITAL INC.
 2,777,600 CIBC WORLD MARKETS INC.
 2,260,300 RBC CAPITAL MARKETS

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

ENB  3,102,100 
ECA  2,779,700 
PEY  2,298,900 
TOG  1,630,000 
BTO  1,303,300 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 34,316,724 
$11,555,453 

 4,429 
 48.87%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 70,214,708
$24,613,566

 16,443

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  927

    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  

VUL  1,490,005 $172,473

SVE  1,261,509 $314,168

FG  1,209,150 $48,366

ECX.H  1,119,000 $67,235

PDM  983,315 $84,313

MMV  971,008 $318,644

ESU  924,116 $38,597

TAL  775,731 $295,240

SPK  768,000 $15,360

BYN  739,000 $29,560

GTEC  669,902 $145,710

MENE  558,320 $228,552

HMT  548,500 $356,525

VENZ  510,425 $17,907

LPK  500,150 $7,502

XLY.WT  488,000 $11,305

EMH  486,552 $336,086

N  472,368 $174,513

XBC  468,295 $959,059

QMX  455,200 $20,293

 Symbol                    TSXV Volume                      TSXV Value  

VGW  360,485 $1,225,925

SVI  308,498 $1,094,636

NUAG  226,707 $975,792

XBC  468,295 $959,059

EQX  83,741 $676,672

GBR  111,596 $644,719

PCLO  137,735 $488,578

KNT  237,619 $468,329

EGLX  202,937 $442,689

HMT  548,500 $356,525

EMH  486,552 $336,086

KHRN  367,259 $319,619

MMV  971,008 $318,644

SVE  1,261,509 $314,168

XLY  413,371 $301,012

CD  207,540 $300,002

LIO  284,422 $297,134

TAL  775,731 $295,240

NVO  106,780 $294,439

PTQ  238,093 $277,543

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  45,692 12,218,300
 254,603,494  1,011


