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

October 8, 2019

   Indices          October 8  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,293.95 %

S&P/TSX 60 Index  972.82 %

S&P/TSX Venture Composite Index  552.67 %

S&P/TSX Completion Index  988.37 %

S&P/TSX Smallcap Index  549.82 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Industrials  32 $244.68 %

Consumer 
Discretionary

 16 $99.58 %

Utilities  16 $111.96 %

Energy  32 $369.35 %

Materials  49 $260.03 %

Consumer Staples  10 $94.52 %

Information 
Technology

 9 $118.72 %

Health Care  10 $31.34 %

Communication 
Services

 7 $130.58 %

Financials  27 $745.89 %

 208 $2,206.63 S&P/TSX 
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 292,587,190
$6,573,199,460

 928,432

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,935

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 115,224,940 
$2,637,276,070 

 262 
 39.38 %

   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  6,781,730 $38,949,481

ACB  6,255,558 $34,155,242

BBD.B  5,185,570 $8,138,131

ENB  4,768,528 $220,876,299

TD  4,582,173 $335,716,078

CNQ  4,419,563 $145,877,626

BTO  4,345,815 $19,869,241

MFC  4,036,248 $93,168,599

HOU  3,943,963 $19,382,049

SU  3,832,789 $149,219,162

CVE  3,646,524 $40,003,665

AQN  3,639,104 $67,366,605

ABX  3,609,035 $86,530,484

K  3,585,348 $23,339,065

BTE  3,522,235 $5,911,233

FM  3,105,418 $29,303,724

BNS  3,095,624 $229,480,931

CPG  3,053,462 $15,781,623

TGOD  2,916,090 $5,143,639

TRP  2,747,633 $186,143,285

 Symbol                     TSX Volume                       TSX Value  

TD  4,582,173 $335,716,078

RY  2,410,871 $252,382,000

BNS  3,095,624 $229,480,931

ENB  4,768,528 $220,876,299

CM  1,763,309 $189,280,432

TRP  2,747,633 $186,143,285

CNR  1,544,653 $173,090,513

BMO  1,584,109 $150,752,514

SU  3,832,789 $149,219,162

CNQ  4,419,563 $145,877,626

NA  1,884,486 $123,816,305

MFC  4,036,248 $93,168,599

ABX  3,609,035 $86,530,484

BCE  1,284,589 $82,960,171

ATD.B  2,054,431 $82,541,923

CP  292,998 $81,240,152

SHOP  190,001 $79,969,339

NTR  1,205,193 $77,642,442

KL  1,112,426 $69,752,619

BAM.A  990,955 $67,469,625

$402,064,697
 25,070,678

 35,964

$11,180 
 697 

 651 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  3,943,963 $19,382,049 

XEG  2,143,113 $17,238,184 

HOD  1,753,209 $9,259,103 

XIU  1,377,030 $33,817,041 

HNU  1,009,676 $9,018,174 

HND  828,670 $6,956,255 

HGD  816,560 $3,286,969 

HGU  777,551 $13,997,300 

ZEB  714,215 $20,534,770 

XGD  690,166 $10,678,870 

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

XIU  1,377,030 $33,817,041 

XFN  608,155 $23,312,664 

ZEB  714,215 $20,534,770 

HOU  3,943,963 $19,382,049 

XSP  586,675 $18,940,774 

XEG  2,143,113 $17,238,184 

HGU  777,551 $13,997,300 

ZSP  322,988 $13,768,554 

XGD  690,166 $10,678,870 

HOD  1,753,209 $9,259,103 



 834  927,598
      Block Trades                                                                                                                                               Non Block Trades

 8,568,300 TD SECURITIES INC.
 7,152,700 RBC CAPITAL MARKETS
 5,815,600 MERRILL LYNCH CANADA LTD.
 3,692,800 CIBC WORLD MARKETS INC.
 3,353,100 UBS SECURITIES CANADA INC.

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

ENB  2,349,000 
CNQ  1,663,100 
TRP  1,570,900 
CLS  1,490,600 
MFC  1,374,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 75,804,478 
$15,793,807 

 7,706 
 60.46%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 125,371,948
$30,338,937

 19,243
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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  

BOL  7,525,000 $41,100

CPL  7,180,000 $41,355

MTT  6,744,000 $51,965

MT  3,000,005 $401,332

HIVE  2,398,384 $505,066

NTY  1,779,010 $27,180

AAZ  1,724,734 $43,317

KLY.WT.B  1,650,996 $16,510

NXS  1,421,207 $102,973

UCU.RT  1,393,428 $13,726

TAL  1,299,650 $331,837

NZ  1,103,000 $11,045

SVA  1,065,564 $271,267

GOT  990,500 $63,768

TIG  969,247 $379,258

GAIA  967,400 $44,020

MIR  904,000 $8,665

MMS  861,500 $43,175

OG  796,871 $55,097

XTT  764,444 $94,396

 Symbol                    TSXV Volume                      TSXV Value  

GBR  166,632 $1,247,995

KNT  501,612 $1,218,410

VGW  257,420 $798,678

EQX  103,844 $772,872

EOG  270,102 $594,290

EMH  415,496 $539,554

WELL  430,521 $530,577

PCLO  119,489 $518,561

HIVE  2,398,384 $505,066

XBC  310,802 $496,627

NUAG  109,496 $493,606

WMD  363,561 $485,755

ENW  241,959 $483,247

KBLT  108,271 $460,545

SVI  140,026 $459,408

ERE.UN  86,500 $406,970

MT  3,000,005 $401,332

GGI  229,721 $381,166

TIG  969,247 $379,258

MTA  256,024 $377,930

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  46,235 12,877,520
 296,592,952  1,112


