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

May 27, 2020

   Indices          May 27  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,272.03 %

S&P/TSX 60 Index  924.65 %

S&P/TSX Venture Composite Index  541.10 %

S&P/TSX Completion Index  877.57 %

S&P/TSX Smallcap Index  477.77 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Consumer 
Discretionary

 14 $74.54 %

Consumer Staples  11 $91.86 %

Industrials  31 $248.28 %

Information 
Technology

 10 $194.04 %

Utilities  16 $108.39 %

Materials  47 $296.02 %

Financials  26 $631.63 %

Health Care  10 $23.32 %

Communication 
Services

 8 $120.50 %

Energy  30 $287.47 %
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 543,722,017
$11,007,998,105

 1,469,810
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Daily Value
Daily Trades
Daily Symbols Traded  1,976

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 207,726,427 
$4,430,390,701 
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 38.20 %

   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  

AC  17,431,970 $288,319,862

HEXO  12,718,615 $11,456,005

SU  11,493,529 $277,306,771

TGOD  10,491,725 $4,935,033

BBD.B  10,375,464 $5,256,649

TD  10,295,141 $640,146,168

REI.UN  9,900,063 $149,853,301

BTO  9,856,001 $67,705,774

MFC  9,496,552 $168,465,042

BNS  8,092,164 $468,381,435

ABX  7,521,555 $244,992,810

ZENA  6,949,673 $854,139

K  6,669,160 $59,790,393

CNQ  6,430,006 $162,181,280

CVE  5,893,446 $35,713,665

XIU  5,844,442 $134,345,713

RY  5,392,237 $490,515,610

ALA  5,310,387 $83,262,027

WCP  5,219,985 $11,224,127

YRI  5,048,546 $34,710,563

 Symbol                     TSX Volume                       TSX Value  

TD  10,295,141 $640,146,168

SHOP  587,294 $592,212,004

RY  5,392,237 $490,515,610

BNS  8,092,164 $468,381,435

BMO  4,658,131 $329,967,614

AC  17,431,970 $288,319,862

CM  3,135,773 $284,405,175

SU  11,493,529 $277,306,771

NA  4,073,100 $247,131,171

ABX  7,521,555 $244,992,810

ENB  4,930,181 $216,854,481

CSU  115,794 $176,798,702

MFC  9,496,552 $168,465,042

SLF  3,470,911 $168,114,405

TRP  2,780,229 $167,832,009

CNQ  6,430,006 $162,181,280

FNV  798,513 $151,787,726

REI.UN  9,900,063 $149,853,301

XIU  5,844,442 $134,345,713

BCE  2,103,719 $118,321,246

$860,732,809
 40,058,161

 64,514

$13,342 
 621 

 683 
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Average Trade Value
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# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  5,844,442 $134,345,713 

ZEB  2,812,877 $66,843,064 

HOD  2,191,025 $27,381,447 

XFN  2,146,257 $69,190,398 

HSD  2,123,827 $19,892,765 

HQU  1,604,747 $35,968,430 

XEG  1,046,505 $5,349,585 

HSU  999,318 $26,673,926 

HOU  956,084 $11,874,797 

ZLB  940,310 $28,453,275 

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

XIU  5,844,442 $134,345,713 

XFN  2,146,257 $69,190,398 

ZEB  2,812,877 $66,843,064 

HQU  1,604,747 $35,968,430 

XSP  912,212 $29,972,821 

ZLB  940,310 $28,453,275 

HOD  2,191,025 $27,381,447 

HSU  999,318 $26,673,926 

HSD  2,123,827 $19,892,765 

HGU  749,796 $19,151,303 



 1,213  1,468,597
      Block Trades                                                                                                                                               Non Block Trades

 35,390,000 BMO NESBITT BURNS INC.
 23,322,000 GOLDMAN SACHS CANADA INC.
 23,093,100 NATIONAL BANK FINANCIAL INC.
 20,946,800 TD SECURITIES INC.
 7,270,000 SCOTIA CAPITAL INC.

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

REI.UN  8,144,500 
SU  6,365,600 
ALA  4,513,000 
TD  4,247,500 
MFC  3,632,400 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 81,913,782 
$32,797,079 

 5,229 
 40.18%
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 203,860,493
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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  

MIR  11,991,139 $8,355,144

EYC  6,343,431 $1,610,011

TMG  5,175,444 $453,460

PAC  3,702,606 $269,365

RTN  3,491,905 $98,263

AIR  3,267,122 $1,326,934

HPQ  2,667,136 $335,034

DM  2,487,500 $295,899

TETH  2,371,896 $424,014

JWCA.H  2,225,527 $33,392

SCLT  2,208,180 $110,717

RGD  2,143,950 $117,122

RTI  2,120,204 $356,767

PGM  2,111,533 $2,631,440

GAME  2,104,826 $1,634,813

EMH  1,953,240 $459,188

N  1,870,562 $806,894

NSP  1,828,038 $123,180

HIVE  1,731,512 $628,643

TBP  1,715,094 $393,894

 Symbol                    TSXV Volume                      TSXV Value  

MIR  11,991,139 $8,355,144

KNT  902,900 $3,402,848

PGM  2,111,533 $2,631,440

XBC  637,322 $2,359,467

GAME  2,104,826 $1,634,813

EYC  6,343,431 $1,610,011

AIR  3,267,122 $1,326,934

PTQ  1,151,928 $1,308,099

FSX  632,007 $1,220,654

IPA  842,079 $1,201,658

DYA  1,360,938 $1,189,533

NVO  292,329 $1,012,756

GBR  85,196 $980,260

PYR  777,696 $966,697

QUIS  826,141 $916,244

FD  102,743 $887,238

ELY  633,864 $850,199

NUMI  975,238 $834,680

AUN  1,492,669 $833,318

ATE  1,128,566 $815,150

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  82,974 20,600,130
 612,853,522  1,200


