DAILY REPORT e

October 4, 2019

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

October 4 Close % Change

S&P/TSX Composite Index 16,449.35 %
S&P/TSX 60 Index 983.06 %
S&P/TSX Venture Composite 558.76 %
S&P/TSX Completion Index 994.34 %
S&P/TSX Smallcap Index 555.59 %
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Constituents ($B) Contribution
Energy 32 % $376.48 Energy 4
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S&P/TSX 208 %  $2,229.15
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TSX TSX ANONYMOUS TRADING

Daily Volume 296,983,574 Daily Volume 102,353,361
Daily Value $6,429,441,302 Daily Value $2,267,041,465
Daily Trades 771,323 Average Trade Size 300
Daily Symbols Traded 1,854 % TSX Volume 34.46 %
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
COP 18,856,849 $1,602,332 D 8,485,988 $625,828,843
D 8,485,988 $625,828,843 RY 3,407,564 $359,794,995
ACB 6,448,576 $38,562,760 BMO 2,976,364 $284,792,402
BBD.B 5,697,447 $9,303,745 CM 2,445,523 $262,491,217
ECA 5,177,451 $30,288,513 BNS 2,692,081 $199,443,010
ARX 4,584,694 $26,187,738 BCE 2,783,844 $180,106,452
WEF 4,520,996 $5,429,761 EMA 2,603,739 $151,780,121
HOU 4,249,588 $21,282,770 TRP 1,926,250 $131,640,256
TWM 4,076,707 $4,108,308 CNQ 3,615,324 $119,307,599
FM 3,997,099 $38,781,514 ENB 2,223,549 $102,710,815
CPG 3,714,455 $19,852,882 CNR 889,038 $100,509,557
CNQ 3,515,324 $119,307,599 NA 1,397,360 $91,709,244
RY 3,407,564 $359,794,995 T 1,886,594 $89,749,281
ABX 3,083,527 $72,138,828 SuU 2,064,832 $82,363,319
BMO 2,976,364 $284,792,402 SHOP 185,498 $80,583,056
BCE 2,783,844 $180,106,452 CTC.A 556,578 $80,447,732
K 2,733,321 $17,685,750 POW 2,630,757 $78,280,054
BNS 2,692,081 $199,443,010 BAM.A 1,129,322 $77,076,930
PEY 2,636,209 $7,531,083 ABX 3,083,527 $72,138,828
POW 2,630,757 $78,280,054 TSGI 2,597,005 $72,109,033
Daily Volume 22,809,055 Average Trade Value $10,878
Daily Value $337,960,040 Average Trade Size 734
# Trades 31,068 # of ETFs Traded 586
Symbol Market Volume Market Value Symbol Market Volume Market Value
HOU 4,249,588 $21,282,770 XIU 2,393,030 $59,166,940
XU 2,393,030 $59,166,940 HOU 4,249,588 $21,282,770
HNU 1,972,328 $18,573,488 HNU 1,972,328 $18,573,488
HND 1,797,146 $14,282,952 HND 1,797,146 $14,282,952
HOD 1,122,981 $5,829,369 HGU 664,517 $11,589,484
XEG 1,077,039 $8,883,454 XSP 350,543 $11,428,125
HGD 989,023 $4,124,420 ZSP 258,201 $11,119,494
XGD 721,490 $10,958,938 XFN 285,150 $10,968,397
HGU 664,517 $11,589,484 XGD 721,490 $10,958,938

HSD 656,073 $8,677,812 XEG 1,077,039 $8,883,454



Block Trades Non Block Trades

667
Top 5 Block Trade Brokers by Volume

Broker TSX Block Volume
SCOTIA CAPITAL INC. 17,438,600
CIBC WORLD MARKETS INC. 8,986,300
TD SECURITIES INC. 8,065,000
BMO NESBITT BURNS INC. 6,981,040
GOLDMAN SACHS CANADA | 6,027,700
TSXV
Daily Volume 103,472,473
Daily Value $28,259,470
Daily Trades 17,860
Daily Symbols Traded 953
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Top 20 TSXV Symbols by Volume
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TSXV Volume
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770,656
Top 5 Block Trade Symbols by Volume

Symbol TSX Block Volume
TD 6,208,500
WEF 3,632,600
COP 3,607,000
ARX 3,071,800
POW 2,008,800
TSXV_ANONYMOUS TRADING

Daily Volume 45,365,233
Daily Value $13,583,583
Average Trade Size 5,789
% TSXV Volume 43.84%

TSXV Value ( in Canadian Dollars )
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Top 20 TSXV Symbols by Value
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TSXV Volume TSXV Value
307,982 $1,302,654
373,117 $1,211,958
454,290 $1,021,518
114,312 $933,685
164,020 $729,716
387,814 $610,376
323,861 $560,643
399,602 $519,387
405,861 $492,664
340,368 $458,857

2,025,237 $428,909
162,665 $403,438
276,100 $359,437

72,303 $337,903
231,609 $328,694
66,230 $322,984

1,820,431 $309,863

1,383,933 $307,048
382,385 $305,647
120,105 $300,829

Dark TSX/TSXV Trading

Daily Trades
Daily Symbols Traded

Volume
Value

10,686,470

224,018,117

36,946
1,088



