DAILY REPORT e

November 12, 2019

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

Novembor 12 Close % Change

S&P/TSX Composite Index 16,909.38 %
S&P/TSX 60 Index 1,012.97 %
S&P/TSX Venture Composite 536.32 %
S&P/TSX Completion Index 1,013.38 %
S&P/TSX Smallcap Index 555.87 %
S&P/TSX Composite Index
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Constituent Index Contribution Constituent Index Contribution Constituent Return  Constituent Return
% %
S&P/TSX Composite Index
Sector #ofIndex  Weight  Market Cap Index S&P/TSX Composite Index - Sectors Returns
Constituents ($B) Contribution
Consumer Staples 10 % $92.09 Cons Staples -
Utilities 16 % $109.48 Utilities
Financials |
Financials 27 % $790.44 Industrials |
Industrials 32 % $267.46 Health Care |
Health Care 10 % $31.52 Energy
Info Tech |
Energy 32 % $393.70 Cons Disc
Information 9 % $120.18 Materials |
Technology Telecomm
Consumer 16 % $100.86 ]
Discretionary -600%  -400%  -200% 0%  200%  400%  600%
Materials 49 % $258.45
Communication 7 % $132.39
Services
S&P/TSX 208 %  $2,296.58

Composite Index
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TSX TSX ANONYMOUS TRADING

Daily Volume 359,020,797 Daily Volume 119,645,496
Daily Value $7,748,752,014 Daily Value $2,271,977,437
Daily Trades 891,926 Average Trade Size 296
Daily Symbols Traded 1,896 % TSX Volume 33.33 %
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
ENB 12,453,148 $630,118,601 ENB 12,453,148 $630,118,601
MFC 12,248,505 $322,867,351 RY 3,017,859 $326,711,445
ZENART 8,282,963 $168,830 MFC 12,248,505 $322,867,351
BBD.B 6,941,764 $13,979,791 BMO 2,643,778 $265,866,863
ECA 6,914,681 $41,854,233 D 3,159,428 $242,279,259
PSK 6,905,960 $94,205,333 suU 4,622,814 $195,429,290
e]€] 6,038,892 $23,110,535 CNQ 5,093,527 $188,496,185
ZENA 5,142,859 $909,223 FTS 3,426,277 $179,221,327
CNQ 5,093,527 $188,496,185 CNR 1,294,860 $159,717,441
K 4,734,129 $26,419,607 EMA 3,027,911 $157,405,130
ACB 4,719,915 $22,588,256 RCI.B 1,766,414 $110,957,399
SuU 4,622,814 $195,429,290 TRP 1,624,469 $109,758,007
ALA 4,608,320 $93,200,185 BNS 1,404,508 $107,396,224
ALEF 4,181,679 $3,815,919 BCE 1,610,700 $103,021,252
ARX 4,131,626 $27,006,899 SLF 1,630,046 $99,501,381
HBM 3,647,890 $16,135,286 PSK 6,905,960 $94,205,333
FM 3,461,437 $41,374,370 ALA 4,608,320 $93,200,185
FTS 3,426,277 $179,221,327 FNV 713,873 $92,976,359
LABS 3,387,096 $15,950,358 TRI 917,772 $82,947,007
D 3,159,428 $242,279,259 CM 699,469 $80,058,470
Daily Volume 17,476,990 Average Trade Value $11,674
Daily Value $284,257,399 Average Trade Size 718
# Trades 24,349 # of ETFs Traded 596
Symbol Market Volume Market Value Symbol Market Volume Market Value
HOD 2,158,685 $9,386,819 ZSP 675,392 $30,454,044
HOU 1,439,488 $8,342,754 XIU 995,965 $25,465,907
HNU 1,421,943 $14,150,064 HGU 1,014,895 $16,186,420
HGU 1,014,895 $16,186,420 HNU 1,421,943 $14,150,064
XU 995,965 $25,465,907 HXT 307,282 $11,498,835
HGD 927,178 $4,056,030 HOD 2,158,685 $9,386,819
HND 737,833 $5,254,933 HOU 1,439,488 $8,342,754
ZSP 675,392 $30,454,044 XSP 238,349 $8,204,001
DLR 497,139 $6,677,338 XGD 493,135 $7,224,345

XGD 493,135 $7,224,345 DLR 497,139 $6,677,338



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

Broker

TD SECURITIES INC. 26,546,300
SCOTIA CAPITAL INC. 24,342,900
VIRTU ITG CANADA CORP 10,285,700
MORGAN STANLEY CANADA 9,636,000
J.P. MORGAN SECURITIES C 9,440,000
TSXV
Daily Volume 105,803,487
Daily Value $38,879,829
Daily Trades 22,643
Daily Symbols Traded 970
TSXV Volume
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Top 20 TSXV Symbols by Volume

Symbol
VUL

TSX Block Volume

‘ B Average Daily Volume -#- Avearge Trade Size

TSXV Volume

5,288,341
3,122,276
1,935,106
1,884,500
1,269,203
1,247,500
1,148,700
1,133,000
1,033,000
1,028,000
1,024,000
996,109
964,324
949,000
945,600
917,000
874,822
857,283
854,775
840,947

TSXV Value

$614,112
$1,263,553
$85,740
$19,123
$2,792,293
$49,900
$114,605
$67,980
$124,290
$15,120
$56,370
$209,959
$14,636
$23,680
$150,051
$48,708
$375,260
$177,134
$43,306
$334,791

Symbol TSX Block Volume
ENB 9,108,100
MFC 8,902,500
PSK 6,245,600
ALA 3,355,300
CNQ 3,245,000

TSXV_ANONYMOUS TRADING
Daily Volume 46,615,520
Daily Value $16,849,501
Average Trade Size 4,280
% TSXV Volume 44.06%

Top 5 Block Trade Symbols by Volume

TSXV Value ( in Canadian Dollars )
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Top 20 TSXV Symbols by Value
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XBC
SVI

ERE.UN
KNT

ACST
NUAG
EQX
EGLX
VUL
FLWR
PEO
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EMH
GGl
XLY
NVO
ATE
BEE

TSXV Volume TSXV Value
1,269,203 $2,792,293
761,530 $2,724,524
741,605 $2,398,311
381,104 $1,875,304
710,542 $1,336,901
3,122,276 $1,263,553
278,771 $776,728
178,058 $767,600
92,410 $746,504
318,673 $682,354
5,288,341 $614,112
199,535 $580,807
59,471 $537,937
546,979 $520,554
767,883 $514,799
447,346 $449,032
579,990 $431,105
139,040 $385,796
874,822 $375,260
780,264 $339,887

Dark TSX/TSXV Trading

Daily Trades
Daily Symbols Traded

Volume
Value

17,033,310

333,054,596

58,688
1,123



