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June 12, 2019

   Indices          June 12  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,227.24 %

S&P/TSX 60 Index  972.90 %

S&P/TSX Venture Composite Index  591.62 %

S&P/TSX Completion Index  969.67 %

S&P/TSX Smallcap Index  563.30 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Health Care  11 $46.20 %

Materials  49 $237.83 %

Information 
Technology

 10 $118.60 %

Energy  40 $386.18 %

Consumer Staples  10 $93.06 %

Industrials  31 $261.68 %

Consumer 
Discretionary

 17 $92.93 %

Communication 
Services

 7 $133.64 %

Utilities  16 $99.14 %

Financials  26 $725.16 %
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 288,224,411
$5,935,876,744

 795,573

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,825

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 102,387,382 
$2,247,631,458 

 311 
 35.52 %

   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  

ECA  7,487,831 $48,503,519

ENB  6,601,520 $301,111,049

PLI  6,260,287 $156,712

ABX  5,868,909 $107,112,298

BBD.B  5,486,286 $11,852,387

HOU  4,641,240 $24,206,363

BB  4,244,829 $48,810,726

MFC  4,090,469 $94,869,107

CPG  3,798,639 $14,871,598

BTE  3,749,711 $7,252,705

BCE  3,640,557 $227,590,803

SWY  3,286,540 $72,808

CVE  3,091,623 $34,122,160

ACB  2,888,807 $29,584,347

CNQ  2,884,437 $103,030,758

SU  2,823,677 $115,097,996

HOD  2,766,818 $18,102,696

KEL  2,665,425 $10,409,789

PD  2,518,643 $5,793,922

MEG  2,516,805 $11,456,443

 Symbol                     TSX Volume                       TSX Value  

ENB  6,601,520 $301,111,049

BCE  3,640,557 $227,590,803

RY  1,985,205 $203,329,338

TD  2,200,969 $165,330,335

BNS  2,202,410 $154,831,632

CM  1,394,738 $143,313,232

RCI.B  1,703,480 $120,986,087

CNR  953,557 $116,189,856

SU  2,823,677 $115,097,996

TRP  1,734,968 $113,292,530

ABX  5,868,909 $107,112,298

SLF  2,005,108 $105,068,813

CNQ  2,884,437 $103,030,758

SHOP  250,739 $103,017,616

MFC  4,090,469 $94,869,107

BMO  920,529 $91,170,307

BAM.A  1,313,968 $82,995,667

ATD.B  947,184 $82,824,487

PPL  1,518,023 $72,724,401

NTR  1,000,717 $70,765,709

$263,992,852
 19,978,911

 24,287

$10,870 
 823 

 547 
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                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  4,641,240 $24,206,363 

HOD  2,766,818 $18,102,696 

XEG  1,728,235 $15,292,954 

HND  1,056,620 $9,010,897 

XIU  965,867 $23,592,964 

HGU  630,903 $7,357,219 

HQD  538,878 $3,071,120 

XGD  454,686 $5,721,482 

HGD  446,260 $3,144,063 

HNU  443,004 $4,646,702 

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

HOU  4,641,240 $24,206,363 

XIU  965,867 $23,592,964 

HOD  2,766,818 $18,102,696 

XEG  1,728,235 $15,292,954 

XFN  338,434 $12,688,132 

ZSP  258,378 $10,910,871 

XIC  378,618 $9,823,250 

HND  1,056,620 $9,010,897 

HGU  630,903 $7,357,219 

XGD  454,686 $5,721,482 



 952  794,621
      Block Trades                                                                                                                                               Non Block Trades

 8,352,800 TD SECURITIES INC.
 7,939,700 GOLDMAN SACHS CANADA INC.
 7,766,500 RBC CAPITAL MARKETS
 5,606,500 NATIONAL BANK FINANCIAL INC.
 5,314,600 SOCIETE GENERALE CAPITAL CANADA INC.

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

ENB  2,747,100 
BCE  2,378,800 
MFC  1,542,000 
ABX  1,466,700 
ECA  1,222,900 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 51,906,379 
$22,372,229 

 4,589 
 48.22%
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Average Trade Size
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 107,637,971
$47,942,241

 24,803
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Daily Symbols Traded  1,018

    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  

AZX  11,572,400 $383,291

RHT  3,493,530 $874,217

CTU  2,378,100 $57,447

FLT  1,873,642 $2,449,884

N  1,593,276 $1,069,006

MEK  1,536,533 $77,975

HI  1,179,000 $39,110

TCO  1,104,750 $22,174

Z  1,027,006 $32,806

MXR  957,919 $106,888

NUG  937,730 $28,132

GGM  914,692 $115,099

XBC  897,042 $1,331,718

EYC  809,300 $24,279

EQX  807,372 $968,698

LABS  786,295 $4,097,991

RYU  784,410 $39,221

CUV  748,049 $184,219

BAY  731,792 $38,915

WELL  694,079 $618,935

 Symbol                    TSXV Volume                      TSXV Value  

OGI  573,853 $5,380,787

LABS  786,295 $4,097,991

FLT  1,873,642 $2,449,884

GBR  355,111 $1,423,617

XBC  897,042 $1,331,718

PEO  130,821 $1,092,338

RIV  288,136 $1,083,733

N  1,593,276 $1,069,006

SVI  361,948 $1,030,563

EQX  807,372 $968,698

ENW  352,010 $923,092

KHRN  347,271 $877,860

RHT  3,493,530 $874,217

FLWR  123,005 $805,468

HUT  362,902 $790,754

EMH  234,682 $705,491

PCLO  93,720 $627,026

WELL  694,079 $618,935

BTR  279,988 $570,294

STUS.A  60,700 $552,972

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  37,147 11,390,020
 226,945,171  993


