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

May 13, 2020

   Indices          May 13  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  14,503.21 %

S&P/TSX 60 Index  882.04 %

S&P/TSX Venture Composite Index  493.41 %

S&P/TSX Completion Index  818.15 %

S&P/TSX Smallcap Index  439.46 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  26 $568.46 %

Communication 
Services

 8 $116.54 %

Consumer 
Discretionary

 14 $66.48 %

Information 
Technology

 10 $191.28 %

Health Care  10 $18.38 %

Industrials  31 $236.14 %

Consumer Staples  11 $91.34 %

Energy  30 $274.20 %

Utilities  16 $106.36 %

Materials  47 $301.06 %
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 533,199,296
$9,110,265,052

 1,486,681

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,941
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Daily Value
Average  Trade Size
% TSX Volume

 190,326,153 
$3,462,719,388 
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 35.70 %

   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  

BBD.B  11,472,127 $4,899,607

MFC  9,087,485 $148,774,809

CNQ  9,017,369 $205,787,490

HSE  8,146,041 $30,239,712

ENB  7,928,991 $350,409,488

CVE  7,890,785 $39,952,752

AC  7,663,347 $109,725,619

FVL  7,531,304 $2,689,220

XIU  7,120,984 $159,757,324

BNS  6,778,683 $343,796,893

WCP  6,320,415 $10,130,863

BTO  6,005,555 $43,425,661

ZENA  5,923,653 $327,927

VET  5,560,019 $35,616,978

TD  5,546,366 $307,476,523

BTE  5,541,536 $2,016,934

ERF  5,410,176 $17,612,331

SU  5,375,591 $121,473,495

K  5,162,336 $50,212,661

CPG  5,096,138 $8,899,745

 Symbol                     TSX Volume                       TSX Value  

SHOP  500,450 $531,058,860

RY  4,620,940 $383,749,704

ENB  7,928,991 $350,409,488

BNS  6,778,683 $343,796,893

TD  5,546,366 $307,476,523

BMO  3,580,669 $232,322,391

CM  2,617,462 $211,492,890

CNQ  9,017,369 $205,787,490

CNR  1,426,683 $159,914,734

XIU  7,120,984 $159,757,324

CP  490,880 $156,770,285

MFC  9,087,485 $148,774,809

ABX  3,572,641 $131,517,005

PPL  3,981,869 $126,851,197

SU  5,375,591 $121,473,495

TRP  1,848,022 $116,018,873

AC  7,663,347 $109,725,619

BAM.A  2,326,623 $102,982,624

FTS  1,867,175 $97,626,176

NA  1,733,952 $91,397,955

$958,472,178
 50,709,431

 83,884

$11,426 
 605 

 652 
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Average Trade Value
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# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  7,120,984 $159,757,324 

HNU  4,535,943 $11,917,086 

HSD  4,435,627 $47,241,187 

XEG  2,739,312 $12,845,155 

ZEB  2,073,345 $44,530,372 

XRE  1,862,462 $25,621,745 

HQU  1,492,727 $31,651,271 

HSU  1,205,623 $28,731,413 

XGD  1,141,697 $24,549,000 

HGD  1,091,940 $5,604,524 

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

XIU  7,120,984 $159,757,324 

HUV  794,132 $54,651,854 

HSD  4,435,627 $47,241,187 

ZEB  2,073,345 $44,530,372 

HQU  1,492,727 $31,651,271 

HSU  1,205,623 $28,731,413 

XSP  896,635 $27,639,189 

XFN  886,765 $26,421,026 

XRE  1,862,462 $25,621,745 

XGD  1,141,697 $24,549,000 



 1,318  1,485,363
      Block Trades                                                                                                                                               Non Block Trades

 19,870,700 NATIONAL BANK FINANCIAL INC.
 16,076,280 BMO NESBITT BURNS INC.
 14,077,800 CIBC WORLD MARKETS INC.
 11,424,100 TD SECURITIES INC.
 6,303,500 CREDIT SUISSE SECURITIES (CANADA), INC.

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

CNQ  4,763,900 
ERF  4,283,400 
MFC  3,443,200 
ENB  2,748,700 
WCP  2,352,300 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 69,210,904 
$28,363,637 

 5,164 
 38.77%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 178,521,683
$60,790,293

 33,385
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Daily Value
Daily Trades
Daily Symbols Traded  1,034

    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  

DAC  9,255,555 $324,834

DM  7,802,466 $969,827

REVO  7,391,290 $2,571,667

NNX  3,271,442 $88,566

GAME  3,049,371 $2,599,402

HIVE  2,490,651 $1,073,451

TAL  2,439,591 $293,505

MAE  2,063,000 $173,080

THRM  2,044,245 $62,547

MIR  1,788,597 $524,805

PGM  1,702,407 $1,664,915

AUL  1,615,600 $104,365

CRU  1,456,900 $21,854

TVI  1,401,816 $22,469

PTU  1,374,750 $48,800

NU  1,368,950 $82,167

VXL  1,307,126 $147,638

BSK  1,299,382 $169,117

SUGR  1,249,250 $56,224

ABRA  1,224,444 $108,008

 Symbol                    TSXV Volume                      TSXV Value  

FD  648,393 $6,697,610

GAME  3,049,371 $2,599,402

REVO  7,391,290 $2,571,667

KNT  502,392 $1,777,270

GTT  1,131,636 $1,738,129

XBC  534,630 $1,698,718

GBR  146,389 $1,690,589

PGM  1,702,407 $1,664,915

HIVE  2,490,651 $1,073,451

DM  7,802,466 $969,827

RUP  560,329 $828,064

NUAG  124,125 $818,858

ATE  1,156,604 $782,869

SVI  232,038 $710,881

APLI  415,145 $703,738

BSR  360,195 $688,363

MTA  102,810 $687,360

GLDX  244,268 $682,006

PTQ  550,893 $587,248

DYA  873,429 $566,683

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  64,025 16,219,320
 370,389,339  1,187


