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

March 11, 2020

   Indices          March 11  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  14,270.09 %

S&P/TSX 60 Index  854.67 %

S&P/TSX Venture Composite Index  438.87 %

S&P/TSX Completion Index  855.28 %

S&P/TSX Smallcap Index  434.04 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Utilities  16 $109.61 %

Industrials  31 $238.30 %

Communication 
Services

 8 $124.11 %

Consumer 
Discretionary

 16 $78.16 %

Health Care  10 $20.74 %

Financials  26 $632.65 %

Materials  47 $227.91 %

Information 
Technology

 10 $135.46 %

Consumer Staples  11 $89.03 %

Energy  30 $272.81 %
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 753,280,993
$15,129,128,035

 2,434,065

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,061

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 291,512,469 
$6,159,678,981 

 270 
 38.70 %

   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  

CVE  23,897,092 $98,938,768

CNQ  17,660,156 $364,156,425

SU  13,853,735 $357,545,527

XIU  13,094,261 $285,273,875

MFC  11,677,328 $228,078,278

CPG  11,058,268 $17,122,566

HOU  9,645,453 $15,862,074

TD  8,848,661 $517,788,209

ENB  8,666,086 $374,853,320

K  8,562,901 $58,364,586

ABX  8,446,880 $222,218,866

WCP  8,177,799 $14,987,573

BBD.B  8,092,802 $6,713,332

ACB  7,919,339 $9,972,966

BTO  7,841,596 $42,030,863

RY  7,163,384 $636,512,381

PPL  6,974,357 $224,098,203

OVV  6,735,465 $27,244,900

AC  6,420,028 $178,919,006

YRI  6,342,795 $32,894,047

 Symbol                     TSX Volume                       TSX Value  

RY  7,163,384 $636,512,381

TD  8,848,661 $517,788,209

CM  4,608,686 $397,824,749

BMO  5,313,878 $387,591,860

ENB  8,666,086 $374,853,320

BNS  6,256,175 $368,818,986

BAM.A  4,864,001 $364,609,877

CNQ  17,660,156 $364,156,425

SHOP  623,435 $362,421,247

SU  13,853,735 $357,545,527

CNR  2,781,442 $295,372,915

XIU  13,094,261 $285,273,875

BCE  4,853,227 $283,975,577

TRP  3,888,988 $247,486,767

NA  4,193,171 $229,915,557

MFC  11,677,328 $228,078,278

CP  752,653 $225,153,011

PPL  6,974,357 $224,098,203

ABX  8,446,880 $222,218,866

FNV  1,514,997 $218,426,938

$1,845,942,508
 102,260,275

 126,123

$14,636 
 811 

 726 
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Daily Value
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Average Trade Value
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# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  13,094,261 $285,273,875 

HOU  9,645,453 $15,862,074 

HOD  5,960,609 $55,575,600 

XEG  5,807,585 $26,632,416 

XFN  5,364,753 $177,162,660 

HNU  4,225,005 $19,659,805 

HXT  3,809,189 $123,443,090 

HSD  3,644,700 $50,224,391 

ZEB  3,322,700 $77,154,921 

XSP  2,955,429 $90,088,608 

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

XIU  13,094,261 $285,273,875 

XFN  5,364,753 $177,162,660 

HXT  3,809,189 $123,443,090 

XSP  2,955,429 $90,088,608 

ZEB  3,322,700 $77,154,921 

VFV  992,269 $67,165,037 

HOD  5,960,609 $55,575,600 

HSD  3,644,700 $50,224,391 

XIC  1,698,012 $39,257,799 

VSP  800,264 $37,741,260 



 1,659  2,432,406
      Block Trades                                                                                                                                               Non Block Trades

 25,020,500 BMO NESBITT BURNS INC.
 20,799,700 GOLDMAN SACHS CANADA INC.
 12,262,500 CIBC WORLD MARKETS INC.
 12,110,100 RBC CAPITAL MARKETS
 10,595,500 TD SECURITIES INC.

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

CVE  11,442,700 
CNQ  8,172,600 
KEL  3,625,000 
MFC  3,591,100 
TCW  3,056,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 65,170,392 
$21,254,482 

 5,031 
 38.37%
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 169,865,710
$57,345,191
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    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  

VXL  17,248,102 $3,216,325

LITT  3,938,677 $221,231

HIVE  2,777,775 $665,457

KNT  2,085,739 $6,381,167

KLY.WT.B  2,073,250 $10,368

ATE  2,069,987 $1,167,249

DYA  1,895,096 $1,310,402

CRU  1,689,500 $8,448

JRV  1,458,704 $265,367

BMK  1,366,710 $91,265

EVE  1,277,543 $117,042

MRS  1,232,919 $75,027

XBC  1,223,556 $3,296,602

NWX  1,161,000 $352,600

TAL  1,154,346 $244,809

LBC  1,128,800 $63,067

OS  1,099,900 $40,257

HTL  1,087,148 $1,304,697

N  1,077,360 $395,180

SUGR  1,076,906 $43,404

 Symbol                    TSXV Volume                      TSXV Value  

KNT  2,085,739 $6,381,167

PEO  634,833 $5,711,644

XBC  1,223,556 $3,296,602

VXL  17,248,102 $3,216,325

GBR  281,622 $1,583,506

VLNS  548,506 $1,541,394

DYA  1,895,096 $1,310,402

HTL  1,087,148 $1,304,697

ATE  2,069,987 $1,167,249

ERE.UN  203,590 $912,451

MTA  137,460 $848,336

SVI  207,417 $744,568

HIVE  2,777,775 $665,457

NUAG  157,465 $628,081

NVO  267,487 $549,704

BABY  511,099 $397,055

N  1,077,360 $395,180

NWX  1,161,000 $352,600

STC  180,747 $352,181

WED  172,582 $351,203

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  121,936 33,455,270
 808,054,751  1,499


