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

May 15, 2020

   Indices          May 15  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  14,638.90 %

S&P/TSX 60 Index  886.85 %

S&P/TSX Venture Composite Index  508.99 %

S&P/TSX Completion Index  839.13 %

S&P/TSX Smallcap Index  454.34 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Information 
Technology

 10 $196.60 %

Industrials  31 $233.68 %

Health Care  10 $19.94 %

Energy  30 $278.72 %

Communication 
Services

 8 $117.08 %

Consumer 
Discretionary

 14 $66.87 %

Consumer Staples  11 $90.77 %

Financials  26 $564.15 %

Utilities  16 $105.23 %

Materials  47 $319.10 %
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 520,009,509
$7,446,713,536

 1,278,961

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,851

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 186,333,401 
$2,888,826,287 

 355 
 35.83 %

   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  

ZENA  22,690,270 $1,510,540

ACB  17,962,148 $261,702,538

FVL  12,317,026 $5,066,254

BBD.B  10,324,031 $4,321,615

K  7,758,815 $80,800,192

ENB  7,617,140 $332,288,727

HEXO  7,317,634 $5,231,568

MFC  7,310,578 $115,191,410

BTO  7,265,423 $55,293,063

APHA  7,114,141 $32,459,300

CNQ  6,778,878 $161,959,390

CVE  6,349,040 $32,524,932

BTE  6,070,300 $2,233,212

SU  5,929,195 $135,267,993

MEG  5,867,032 $17,468,743

AC  5,179,280 $76,020,384

YRI  4,994,940 $36,993,453

XEG  4,883,294 $23,162,277

ABX  4,502,902 $176,489,855

TV  4,148,230 $275,309

 Symbol                     TSX Volume                       TSX Value  

ENB  7,617,140 $332,288,727

ACB  17,962,148 $261,702,538

SHOP  192,309 $208,029,985

BCE  3,240,005 $177,846,709

ABX  4,502,902 $176,489,855

TD  3,195,992 $175,670,312

RY  2,118,523 $175,142,037

FNV  768,005 $162,698,142

CNQ  6,778,878 $161,959,390

BNS  2,804,789 $140,374,345

SLF  3,076,468 $139,680,351

BMO  2,175,213 $135,801,920

SU  5,929,195 $135,267,993

BAM.A  2,755,244 $116,540,469

MFC  7,310,578 $115,191,410

AEM  1,068,867 $102,987,506

KL  1,734,171 $99,941,614

CM  1,244,282 $98,515,626

WPM  1,463,726 $93,389,584

XIU  3,945,728 $88,495,868

$748,452,121
 43,114,437

 60,091

$12,455 
 717 

 603 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XEG  4,883,294 $23,162,277 

XIU  3,945,728 $88,495,868 

HNU  3,812,732 $9,748,854 

HSD  2,902,228 $30,529,005 

XGD  1,625,338 $37,329,761 

HSU  1,360,084 $32,709,352 

HGD  1,279,525 $5,793,489 

XGB  1,264,037 $29,377,802 

XIC  1,131,441 $26,359,730 

HQU  1,075,888 $22,743,272 

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

XIU  3,945,728 $88,495,868 

XGD  1,625,338 $37,329,761 

HGU  1,031,537 $34,065,870 

HSU  1,360,084 $32,709,352 

HSD  2,902,228 $30,529,005 

XGB  1,264,037 $29,377,802 

XFN  1,003,630 $29,328,540 

XIC  1,131,441 $26,359,730 

ZSP  578,915 $25,664,033 

VCN  809,390 $23,893,035 



 1,107  1,277,854
      Block Trades                                                                                                                                               Non Block Trades

 11,665,400 TD SECURITIES INC.
 10,974,200 NATIONAL BANK FINANCIAL INC.
 9,670,700 SCOTIA CAPITAL INC.
 8,368,300 CIBC WORLD MARKETS INC.
 6,862,300 RBC CAPITAL MARKETS

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

ZENA  5,362,000 
ENB  4,654,700 
CNQ  3,045,000 
MFC  2,572,600 
K  2,365,600 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 89,360,019 
$34,457,371 

 5,719 
 40.69%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 219,629,834
$75,695,454

 39,434

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,090

    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  

MRS  10,492,896 $1,796,576

ITT  10,374,679 $531,959

PGM  5,149,067 $5,262,475

DM  4,775,150 $671,963

TBP  4,453,775 $1,035,782

FGC  3,805,360 $53,660

MOON  3,427,450 $34,280

HIVE  3,318,188 $1,289,680

ALM  2,828,750 $36,866

PAC  2,299,134 $168,529

RTI  2,264,115 $407,648

TEM  2,235,000 $94,500

REVO  2,139,366 $764,647

SIC  1,919,725 $197,840

HRH  1,916,293 $57,489

NVT  1,775,280 $26,969

GIS  1,742,746 $594,661

XLY  1,739,652 $666,234

ADZ  1,670,000 $89,953

WED  1,622,572 $2,605,092

 Symbol                    TSXV Volume                      TSXV Value  

PGM  5,149,067 $5,262,475

FD  472,577 $4,082,995

KNT  1,040,056 $4,019,642

GBR  283,954 $3,307,615

WED  1,622,572 $2,605,092

MRS  10,492,896 $1,796,576

GAME  1,504,627 $1,553,974

NVO  543,138 $1,544,116

HIVE  3,318,188 $1,289,680

SYZ  106,819 $1,226,459

TBP  4,453,775 $1,035,782

NUAG  157,372 $1,029,337

XBC  291,553 $940,286

APLI  489,615 $883,521

BCM  362,718 $862,984

REVO  2,139,366 $764,647

ITR  588,958 $755,530

WGO  996,389 $743,986

ELY  710,148 $696,237

IPA  745,391 $676,767

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  65,341 18,927,150
 342,286,723  1,109


