DAILY REPORT e

September 12, 2019

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

September 12 Close % Change

S&P/TSX Composite Index 16,643.28 %
S&P/TSX 60 Index 996.14 %
S&P/TSX Venture Composite 589.16 %
S&P/TSX Completion Index 1,000.66 %
S&P/TSX Smallcap Index 582.41 %
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Sector #ofIndex  Weight  Market Cap Index S&P/TSX Composite Index - Sectors Returns
Constituents ($B) Contribution
Consumer Staples 10 % $95.25 Cons Staples -
Materials 47 % $258.34 Materials |
Cons Disc |
Consumer 16 % $99.82
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Energy 40 % $385.06 Industrials |
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Information 10 % $126.72
Technology
Financials 26 % $749.34
S&P/TSX 214 9%  $2,248.05
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TSX
Daily Volume 382,553,270
Daily Value $8,908,336,078
Daily Trades 971,465
Daily Symbols Traded 1,918
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Top 20 TSX Symbols by Volume

Symbol TSX Volume TSX Value
FM 11,780,053 $116,401,114
ACB 11,308,062 $88,121,165
CNQ 8,778,710 $290,898,234
ECA 8,349,937 $51,655,374
MFC 8,067,581 $192,863,773
BTE 7,767,572 $14,404,717
CPG 6,995,880 $38,070,864
TD 6,479,877 $483,999,123
ABX 6,413,538 $148,552,776
HOU 6,047,187 $33,275,292
K 5,980,716 $38,671,893
BBD.B 5,722,004 $10,979,866
RY 5,637,553 $586,371,660
BTO 5,447,190 $23,739,430
SuU 5,148,450 $208,514,497
BCE 4,881,587 $313,225,042
ENB 4,707,466 $215,889,674
HOD 4,618,283 $24,409,923
XIU 4,324,598 $108,160,585
CVE 4,229,157 $52,882,932
Daily Volume 34,378,643

Daily Value

# Trades
Symbol Market Volume
HOU 6,047,187
HOD 4,618,283
XU 4,324,598
HND 1,620,069
HGD 1,404,690
XGD 1,400,635
HGU 1,359,686
XEG 1,049,666
ZEB 1,025,260
HNU 702,152

$551,668,882

40,499

Market Value
$33,275,292
$24,409,923

$108,160,585
$10,878,442

$5,857,466
$21,419,563
$24,400,225
$9,020,191
$29,384,561
$8,110,665

TSX ANONYMOUS TRADING

Daily Volume 144,266,650
Daily Value $3,221,234,002
Average Trade Size 327
% TSX Volume 37.71 %
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‘ B Average Daily Value -#- Average Trade Value ‘
Top 20 TSX Symbols by Value
TSX Volume TSX Value
5,637,553 $586,371,660
6,479,877 $483,999,123
4,881,587 $313,225,042
8,778,710 $290,898,234
3,361,769 $221,775,281
4,707,466 $215,889,674
5,148,450 $208,514,497
1,703,109 $208,098,341
8,067,581 $192,863,773
2,483,103 $184,236,733
1,642,410 $176,548,960
566,114 $173,169,625
2,219,878 $158,287,783
6,413,538 $148,552,776
301,454 $141,951,382
1,477,215 $141,508,695
1,998,813 $141,261,249
1,086,632 $133,527,994
1,956,346 $126,179,018
2,056,970 $118,962,500
$13,622
849
612

# of ETFs Traded

Symbol
XIU
HOU
ZEB
ZSP
HOD
HGU
XGD
XSP
XFN
HND

Market Volume Market Value

4,324,598 $108,160,585
6,047,187 $33,275,292
1,025,260 $29,384,561

574,374 $25,195,844
4,618,283 $24,409,923
1,359,686 $24,400,225
1,400,635 $21,419,563

451,388 $15,091,474

367,089 $14,163,009
1,620,069 $10,878,442



Block Trades Non Block Trades

970,155

1,310

Top 5 Block Trade Brokers by Volume

Broker

TSX Block Volume

VIRTU ITG CANADA CORP
SCOTIA CAPITAL INC.
RBC CAPITAL MARKETS
TD SECURITIES INC.

BMO NESBITT BURNS INC.

TSXV

17,685,900
16,489,000
14,129,300
11,971,000

8,999,900

Symbol TSX Block Volume
CNQ 6,591,000
FM 5,581,300
MFC 4,642,300
TD 3,766,200
BCE 3,094,200

Top 5 Block Trade Symbols by Volume

TSXV_ANONYMOUS TRADING

Daily Volume 114,881,295 Daily Volume 51,748,228
Daily Value $43,469,893 Daily Value $22,338,791
Daily Trades 24,365 Average Trade Size 4,255
Daily Symbols Traded 1,031 % TSXV Volume 45.04%
TSXV Volume TSXV Value ( in Canadian Dollars )
180M 6000 0.08B 24K
160M 5000 0.078 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
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Top 20 TSXV Symbols by Volume

Top 20 TSXV Symbols by Value

Symbol TSXV Volume TSXV Value Symbol TSXV Volume TSXV Value
AUAU 5,523,000 $392,946 KBLT 636,389 $2,605,482
KLY 4,712,511 $189,828 VGW 677,786 $2,472,111
DCOP 2,842,000 $28,515 GBR 229,597 $1,926,635
SVA 1,942,024 $414,773 EQX 218,717 $1,761,422
GOT 1,788,550 $163,352 WGO 1,018,685 $1,122,449
LITT 1,589,197 $127,245 EGLX 439,194 $1,076,251
PAC 1,304,350 $266,695 GGl 544,658 $962,753
FCC 1,252,116 $193,367 KNT 455,075 $881,773
NDVA 1,118,806 $348,274 SCR 1,041,746 $739,633
SCR 1,041,746 $739,633 EOG 232,871 $640,873
N 1,027,343 $509,902 CMI 277,900 $528,848
WGO 1,018,685 $1,122,449 NUAG 178,035 $528,160
HAWK 986,500 $48,810 N 1,027,343 $509,902
WMG 932,222 $177,197 TLK 536,310 $506,042
PDM 927,628 $67,227 XLY 535,082 $502,136
ADD 920,050 $20,236 KHRN 311,281 $494,274
MCLD 915,503 $413,942 FLWR 145,782 $471,230
TLT 885,203 $216,401 SVA 1,942,024 $414,773
0GO 860,000 $42,450 MCLD 915,503 $413,942
RM 821,300 $36,959 FLT 389,460 $412,216

Volume 14,733,110 Daily Trades 49,117

Value 341,457,356 Daily Symbols Traded 1,004



