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August 12, 2019

   Indices          August 12  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,237.77 %

S&P/TSX 60 Index  968.61 %

S&P/TSX Venture Composite Index  594.69 %

S&P/TSX Completion Index  987.91 %

S&P/TSX Smallcap Index  585.59 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Industrials  31 $260.31 %

Financials  26 $714.91 %

Health Care  11 $40.07 %

Utilities  16 $102.67 %

Consumer Staples  10 $93.03 %

Communication 
Services
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 16 $96.31 %

Energy  40 $368.11 %

Materials  47 $263.93 %

Information 
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 10 $124.80 %
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 310,735,715
$5,614,633,584

 968,855

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,895

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 127,002,572 
$2,305,879,369 

 296 
 40.87 %

   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  8,637,052 $15,157,072

TRST  5,972,887 $18,681,190

BTO  5,519,293 $27,325,047

MFC  5,371,880 $118,732,959

ECA  5,322,075 $30,438,142

TOS  4,400,000 $1,844,382

ENB  4,306,142 $192,261,258

K  4,300,374 $28,785,848

YRI  4,211,062 $19,044,336

LYD  4,109,067 $562,943

ABX  4,077,322 $98,694,260

CFP  3,901,126 $59,079,087

FM  3,653,554 $35,016,203

CPG  3,259,078 $13,188,199

TD  3,090,672 $228,780,539

IPL  2,907,698 $70,268,912

ACB  2,697,068 $22,978,882

TSGI  2,642,557 $47,683,997

CNQ  2,540,893 $80,044,549

NVA  2,458,026 $4,601,903

 Symbol                     TSX Volume                       TSX Value  

RY  2,294,052 $229,560,793

TD  3,090,672 $228,780,539

ENB  4,306,142 $192,261,258

SHOP  323,047 $156,591,792

CM  1,373,870 $136,981,811

MFC  5,371,880 $118,732,959

TRP  1,626,373 $104,041,560

ABX  4,077,322 $98,694,260

BNS  1,303,632 $89,670,629

BMO  890,569 $83,937,818

CNQ  2,540,893 $80,044,549

CNR  626,670 $77,266,532

SU  1,875,875 $70,915,747

NTR  1,041,400 $70,342,100

IPL  2,907,698 $70,268,912

EMA  1,253,573 $69,684,564

CP  221,606 $68,441,808

FNV  479,966 $60,334,985

CFP  3,901,126 $59,079,087

NA  931,173 $58,309,811

$356,849,138
 20,821,470

 34,469

$10,353 
 604 

 590 
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                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  1,957,132 $47,950,816 

HOD  1,453,473 $7,914,139 

XEG  1,429,346 $11,477,189 

HOU  1,314,837 $7,318,146 

XGD  1,302,163 $20,597,956 

HGU  1,112,000 $21,779,949 

HNU  1,036,512 $8,414,446 

HGD  918,568 $3,654,864 

HND  832,034 $8,267,248 

XSP  419,670 $13,439,970 

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

XIU  1,957,132 $47,950,816 

HGU  1,112,000 $21,779,949 

XGD  1,302,163 $20,597,956 

XSP  419,670 $13,439,970 

ZSP  316,881 $13,362,668 

XFN  329,285 $12,208,304 

XEG  1,429,346 $11,477,189 

HNU  1,036,512 $8,414,446 

HND  832,034 $8,267,248 

HOD  1,453,473 $7,914,139 



 592  968,263
      Block Trades                                                                                                                                               Non Block Trades

 5,341,600 TD SECURITIES INC.
 4,516,950 BMO NESBITT BURNS INC.
 3,607,550 SCOTIA CAPITAL INC.
 3,549,811 NATIONAL BANK FINANCIAL INC.
 3,403,500 SOCIETE GENERALE CAPITAL CANADA INC.

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

ENB  2,447,800 
MFC  1,899,500 
FM  1,742,100 
TD  1,054,800 
BTO  873,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 67,749,344 
$26,556,909 

 4,446 
 47.53%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 142,551,366
$54,521,940

 32,760
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Daily Value
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Daily Symbols Traded  1,075

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     
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TSXV Value ( in Canadian Dollars )

                     Top 20 TSXV Symbols by Volume                        Top 20 TSXV Symbols by Value

 Symbol                    TSXV Volume                      TSXV Value  

EL  7,482,503 $848,650

NXS  3,205,474 $278,398

XLY  2,724,190 $2,482,556

Z  2,536,963 $55,239

GOT  1,970,868 $147,363

ROI  1,949,279 $68,770

LLO.P  1,837,751 $1,556,956

EOG  1,830,709 $3,458,818

VIT  1,737,279 $817,958

RHT  1,523,832 $457,943

HYD  1,519,700 $28,024

EVX  1,459,000 $43,770

TBP  1,424,772 $605,577

N  1,403,728 $642,911

GRAT  1,265,650 $43,878

BBB  1,235,370 $507,639

PGM  1,201,932 $794,252

KTN  1,197,242 $205,993

AUN  1,110,077 $287,851

HVG  1,051,000 $21,020

 Symbol                    TSXV Volume                      TSXV Value  

EOG  1,830,709 $3,458,818

XLY  2,724,190 $2,482,556

SIL  257,953 $2,115,316

OGI  261,262 $1,904,001

FLWR  430,805 $1,565,500

LLO.P  1,837,751 $1,556,956

RIV  531,978 $1,321,038

KNT  507,362 $1,271,828

EQX  797,097 $1,192,394

EMH  507,498 $972,120

KHRN  429,799 $880,592

EL  7,482,503 $848,650

VIT  1,737,279 $817,958

PGM  1,201,932 $794,252

CKG  178,833 $739,747

GTT  547,833 $706,553

N  1,403,728 $642,911

TBP  1,424,772 $605,577

GGI  321,472 $580,107

PEO  63,263 $571,751

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  46,211 12,257,080
 217,264,774  1,123


