DAILY REPORT e

December 5, 2019

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

December 5 Close % Change
%

S&P/TSX Composite Index 16,854.92
S&P/TSX 60 Index 1,004.87 %
S&P/TSX Venture Composite 537.11 %
S&P/TSX Completion Index 1,027.61 %
S&P/TSX Smallcap Index 571.79 %
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Constituents ($B) Contribution
Industrials 32 % $263.67 Industrials
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Energy 32 % $386.33
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S&P/TSX 208 %  $2,287.01
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TSX TSX ANONYMOUS TRADING

Daily Volume 344,611,889 Daily Volume 113,042,618
Daily Value $8,510,257,611 Daily Value $2,641,521,268
Daily Trades 934,656 Average Trade Size 278
Daily Symbols Traded 1,923 % TSX Volume 32.80 %
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
CNQ 11,277,986 $417,867,968 CM 6,147,257 $670,182,880
MFC 8,402,434 $210,992,466 RY 4,386,244 $456,957,575
CVE 7,175,444 $82,355,551 D 6,059,986 $445,090,951
CM 6,147,257 $670,182,880 CNQ 11,277,986 $417,867,968
D 6,059,986 $445,090,951 NA 3,516,520 $255,661,369
ACB 5,977,195 $19,366,426 BMO 2,521,495 $250,618,898
SuU 5,860,646 $239,655,737 SuU 5,860,646 $239,655,737
ECA 4,729,093 $24,859,925 BNS 3,075,048 $229,128,528
BBD.B 4,393,999 $8,485,843 MFC 8,402,434 $210,992,466
RY 4,386,244 $456,957,575 T 3,665,384 $184,959,706
CPG 4,348,205 $20,102,910 ENB 3,441,570 $174,426,166
ARX 3,999,299 $28,289,017 CNR 1,394,343 $163,144,412
T 3,665,384 $184,959,706 SLF 2,784,030 $162,683,372
EFN 3,606,040 $40,879,556 MG 1,996,021 $140,437,095
NA 3,516,520 $255,661,369 NTR 2,204,465 $134,673,408
ENB 3,441,570 $174,426,166 BCE 2,003,054 $128,194,148
TOU 3,317,893 $44,272,802 CTC.A 743,309 $108,795,668
MEG 3,165,783 $18,723,599 SHOP 212,109 $102,535,955
FM 3,083,669 $37,631,743 QSR 1,026,212 $89,272,505
BNS 3,075,048 $229,128,528 FTS 1,584,885 $82,744,863

Daily Volume 22,090,848 Average Trade Value $13,105

Daily Value $362,222,065 Average Trade Size 799

# Trades 27,639 # of ETFs Traded 605
Symbol Market Volume Market Value Symbol Market Volume Market Value
XIU 2,567,391 $64,768,308 XIU 2,567,391 $64,768,308
HNU 2,546,231 $19,758,476 ZEB 906,682 $26,724,118
HOD 2,381,517 $9,582,525 HNU 2,546,231 $19,758,476
HOU 2,337,862 $14,128,976 HOU 2,337,862 $14,128,976
HND 1,427,954 $12,051,529 HXT 370,009 $13,759,640
ZEB 906,682 $26,724,118 HND 1,427,954 $12,051,529
XGD 658,866 $10,202,840 XFN 274,230 $10,852,200
HGU 606,611 $10,582,232 ZSP 236,543 $10,703,145
XEG 592,355 $4,999,209 HGU 606,611 $10,582,232

HXT 370,009 $13,759,640 XGD 658,866 $10,202,840



Block Trades Non Block Trades

933,814
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Top 5 Block Trade Brokers by Volume

Broker

TSX Block Volume

SCOTIA CAPITAL INC.
NATIONAL BANK FINANCIAL
TD SECURITIES INC.

BMO NESBITT BURNS INC.
RBC CAPITAL MARKETS

TSXV

32,207,550
13,568,400
13,504,850
8,918,550
4,400,900

Top 5 Block Trade Symbols by Volume

Symbol TSX Block Volume
CNQ 8,721,900
CVE 5,416,000
MFC 5,326,900
SuU 3,877,200
EFN 2,879,900

TSXV_ANONYMOUS TRADING

Daily Volume 150,409,739 Daily Volume 67,979,845
Daily Value $41,054,600 Daily Value $18,137,309
Daily Trades 21,552 Average Trade Size 7,111
Daily Symbols Traded 1,055 % TSXV Volume 45.20%
TSXV Volume TSXV Value ( in Canadian Dollars )
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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
NU 4,789,740 $143,867 GBU 3,410,350 $2,221,152
MRS 4,639,698 $428,048 KNT 805,378 $2,174,940
QMX 4,442,363 $239,315 WELL 1,495,926 $2,122,095
ADE 4,021,500 $20,108 TBP 3,395,108 $1,667,734
BTU 3,876,005 $1,222,385 SV 399,154 $1,508,537
GBU 3,410,350 $2,221,152 BTU 3,876,005 $1,222,385
TBP 3,395,108 $1,667,734 VIT 145,092 $1,136,192
ZUM 3,220,736 $139,287 GBR 140,500 $988,344
SNS 2,824,671 $89,980 STC 400,612 $959,803
FMN 1,630,000 $16,300 XBC 401,910 $941,870
TK 1,532,500 $196,525 TBX 1,047,728 $686,810
PLAN 1,514,000 $31,305 NVO 180,795 $677,899
WELL 1,495,926 $2,122,095 VGW 222,802 $655,894
SWA 1,369,350 $95,855 PEO 60,700 $552,795
SIM 1,309,087 $454,949 ARU 113,379 $458,334
AAZ 1,304,318 $39,182 SIM 1,309,087 $454,949
DLS 1,248,000 $88,545 MRS 4,639,698 $428,048
RYR 1,210,660 $272,314 PCLO 149,111 $425,763
CAY 1,207,000 $12,070 KHRN 416,635 $402,354
SPN 1,186,500 $23,630 GTT 376,871 $393,841

Volume 16,869,530 Daily Trades 58,244

Value 378,390,961 Daily Symbols Traded 1179



