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March 6, 2019

   Indices          March 6  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,092.07 %

S&P/TSX 60 Index  960.51 %

S&P/TSX Venture Composite Index  619.56 %

S&P/TSX Completion Index  976.73 %

S&P/TSX Smallcap Index  583.77 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  26 $736.15 %

Utilities  16 $91.85 %

Consumer 
Discretionary

 17 $95.31 %

Information 
Technology

 10 $97.64 %

Industrials  28 $243.27 %

Health Care  9 $47.58 %

Energy  43 $413.85 %

Communication 
Services

 7 $128.05 %

Consumer Staples  10 $87.11 %

Materials  50 $249.82 %

 216 $2,190.64 S&P/TSX 
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 390,759,810
$8,003,719,538

 1,066,140

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,864

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 156,887,010 
$3,502,254,529 

 334 
 40.15 %

   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  

ACB  30,220,211 $326,386,046

BBD.B  13,448,815 $38,418,178

ECA  9,892,267 $93,642,906

LUN  8,382,504 $55,033,704

BTE  6,793,786 $16,040,121

MFC  6,724,059 $152,131,526

TGOD  6,339,051 $28,444,233

G  5,906,958 $85,270,456

CVE  5,563,323 $62,804,798

ABX  5,156,736 $86,429,368

ENB  4,830,607 $233,312,345

SU  4,711,055 $212,821,252

APHA  4,673,924 $63,996,868

CNQ  4,636,120 $166,606,255

TD  4,231,335 $317,116,609

HOU  4,126,530 $26,407,763

CRON  3,844,993 $118,438,658

CPG  3,594,843 $14,658,712

BNS  3,423,930 $249,008,263

FM  3,416,475 $51,580,129

 Symbol                     TSX Volume                       TSX Value  

ACB  30,220,211 $326,386,046

TD  4,231,335 $317,116,609

RY  2,408,288 $250,179,755

BNS  3,423,930 $249,008,263

ENB  4,830,607 $233,312,345

CNR  1,896,759 $220,144,099

SU  4,711,055 $212,821,252

BMO  1,975,383 $205,691,981

TRP  3,382,022 $204,149,140

WEED  3,208,321 $201,666,532

CM  1,569,182 $176,943,073

CNQ  4,636,120 $166,606,255

MFC  6,724,059 $152,131,526

RCI.B  1,966,389 $138,497,890

BCE  2,298,394 $135,253,170

CSU  105,649 $122,458,844

CRON  3,844,993 $118,438,658

NA  1,779,955 $110,337,630

ECA  9,892,267 $93,642,906

ABX  5,156,736 $86,429,368

$460,329,559
 27,051,574

 36,591

$12,580 
 739 

 556 
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Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  4,126,530 $26,407,763 

XIU  2,674,855 $64,498,955 

HOD  2,331,435 $13,547,108 

ZEB  1,414,701 $41,075,972 

HPR  1,108,774 $9,319,706 

HNU  1,103,496 $18,091,601 

XFN  1,014,047 $38,354,317 

HND  980,838 $5,750,909 

XEG  977,162 $9,718,419 

HMMJ  831,574 $18,805,090 

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

XIU  2,674,855 $64,498,955 

ZEB  1,414,701 $41,075,972 

XFN  1,014,047 $38,354,317 

HOU  4,126,530 $26,407,763 

HMMJ  831,574 $18,805,090 

HNU  1,103,496 $18,091,601 

XSP  470,765 $14,585,535 

HOD  2,331,435 $13,547,108 

XEG  977,162 $9,718,419 

HXT  277,156 $9,624,824 



 1,325  1,064,815
      Block Trades                                                                                                                                               Non Block Trades

 16,849,400 TD SECURITIES INC.
 11,228,700 CIBC WORLD MARKETS INC.
 8,684,800 NATIONAL BANK FINANCIAL INC.
 5,938,000 BMO NESBITT BURNS INC.
 5,696,400 VIRTU ITG CANADA CORP

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

ECA  2,718,600 
MFC  2,315,500 
BBD.B  2,244,200 
ECN  2,061,400 
ACB  1,952,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 84,514,260 
$47,330,144 

 4,047 
 40.78%

Daily Volume
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% TSXV Volume

 207,236,244
$118,656,247

 54,704
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Daily Value
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Daily Symbols Traded  1,098

    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  

N  28,802,676 $21,032,891

IDM  9,282,600 $464,435

ADK  8,647,460 $369,317

AIIM  5,936,886 $928,215

MXR  2,920,490 $875,829

KALY  2,276,475 $148,420

NZ  2,206,000 $33,090

FLT  2,169,873 $2,518,828

OGI  2,042,173 $18,611,203

PERU  1,845,500 $756,748

RML  1,836,460 $174,411

ABM  1,751,266 $1,030,764

ICO  1,629,660 $155,700

VIVO  1,546,467 $1,693,459

XLY  1,493,333 $1,124,783

NRTH  1,484,233 $1,879,091

MRS  1,480,027 $339,680

ALEF  1,479,039 $3,475,772

WRR  1,469,082 $172,769

GNC  1,438,842 $191,659

 Symbol                    TSXV Volume                      TSXV Value  

N  28,802,676 $21,032,891

OGI  2,042,173 $18,611,203

KHRN  1,354,851 $4,614,835

RIV  932,320 $4,240,941

RUF.UN  409,568 $3,484,714

ALEF  1,479,039 $3,475,772

FLT  2,169,873 $2,518,828

PAT  958,851 $2,501,150

WMD  1,052,716 $2,200,546

LABS  673,243 $2,047,653

EMC  1,107,835 $2,040,595

EMH  511,709 $1,950,981

PCLO  217,331 $1,933,042

NRTH  1,484,233 $1,879,091

VIVO  1,546,467 $1,693,459

OGI.WT.A  302,594 $1,534,481

FAF  859,192 $1,321,582

XLY  1,493,333 $1,124,783

ABM  1,751,266 $1,030,764

EGLX  713,735 $1,023,244

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  43,223 12,784,290
 282,618,618  1,044


