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August 21, 2019

   Indices          August 21  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,309.23 %

S&P/TSX 60 Index  973.95 %

S&P/TSX Venture Composite Index  575.90 %

S&P/TSX Completion Index  988.40 %

S&P/TSX Smallcap Index  581.05 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Industrials  31 $262.67 %

Consumer 
Discretionary

 16 $97.02 %

Health Care  11 $36.97 %

Energy  40 $370.41 %

Information 
Technology

 10 $129.90 %

Consumer Staples  10 $93.65 %

Materials  47 $263.41 %

Utilities  16 $104.61 %

Financials  26 $713.43 %

Communication 
Services

 7 $129.32 %
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 273,417,616
$5,660,417,927

 739,950

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,863

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 99,586,143 
$2,139,443,881 

 305 
 36.42 %

   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  

MFC  9,381,678 $207,227,085

LGO  6,567,014 $8,922,514

ENB  6,049,217 $272,403,773

ECA  5,897,034 $34,371,376

ABX  5,507,737 $136,419,906

BTO  4,800,716 $22,582,791

OGC  4,764,143 $14,376,551

RNX  4,397,167 $2,109,587

KML  3,902,013 $57,167,750

CVE  3,835,067 $43,326,524

K  3,803,943 $23,828,314

SLF  3,701,105 $196,519,111

BTE  3,454,025 $6,193,291

CNQ  3,358,524 $105,410,541

ACB  3,266,891 $25,547,242

RY  3,210,087 $320,153,550

SU  3,180,096 $120,234,698

YRI  2,939,611 $13,145,194

HSE  2,811,702 $26,125,238

BBD.B  2,781,784 $4,742,615

 Symbol                     TSX Volume                       TSX Value  

RY  3,210,087 $320,153,550

ENB  6,049,217 $272,403,773

MFC  9,381,678 $207,227,085

SLF  3,701,105 $196,519,111

CM  1,635,253 $161,890,548

SHOP  305,621 $157,129,894

TD  1,999,861 $144,832,014

ABX  5,507,737 $136,419,906

TRP  2,021,412 $131,129,916

SU  3,180,096 $120,234,698

BAM.A  1,591,164 $109,856,001

PPL  2,172,819 $106,483,755

CNQ  3,358,524 $105,410,541

BNS  1,512,706 $103,009,168

BMO  1,061,109 $98,690,380

BCE  1,449,481 $89,773,656

CNR  616,807 $75,985,692

NTR  1,064,591 $69,960,882

ATD.B  857,919 $69,567,306

CP  212,465 $68,231,861

$295,498,937
 18,971,053

 25,814

$11,447 
 735 

 569 
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# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOD  2,595,730 $13,196,805 

HNU  2,052,153 $17,534,418 

XIU  1,939,344 $47,650,417 

HOU  1,877,213 $11,005,357 

HND  1,174,266 $10,968,954 

HGD  610,718 $2,450,210 

XEG  553,795 $4,435,213 

HGU  469,652 $9,062,194 

XFN  368,154 $13,575,954 

XGD  339,390 $5,339,466 

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

XIU  1,939,344 $47,650,417 

HNU  2,052,153 $17,534,418 

XFN  368,154 $13,575,954 

HOD  2,595,730 $13,196,805 

HOU  1,877,213 $11,005,357 

HND  1,174,266 $10,968,954 

XSP  281,362 $9,127,104 

HGU  469,652 $9,062,194 

HXT  250,249 $8,922,006 

ZEB  313,476 $8,548,131 



 746  739,204
      Block Trades                                                                                                                                               Non Block Trades

 12,779,800 RBC CAPITAL MARKETS
 12,071,700 NATIONAL BANK FINANCIAL INC.
 7,767,800 CIBC WORLD MARKETS INC.
 7,294,100 TD SECURITIES INC.
 5,682,000 JONESTRADING CANADA INC.

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

MFC  6,480,200 
LGO  5,471,700 
ENB  3,763,800 
SLF  2,845,800 
ABX  2,393,600 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 65,828,427 
$24,652,098 

 5,265 
 51.88%

Daily Volume
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Average Trade Size
% TSXV Volume

 126,895,597
$48,810,334

 26,099
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    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  

HRE  7,912,692 $260,312

GOT  4,186,765 $423,203

AGG  3,724,047 $1,955,824

LITT  3,356,232 $278,222

KLY  2,938,207 $134,796

VENZ  2,895,838 $212,603

SVA  1,915,587 $373,864

SCR  1,911,874 $1,313,834

EHT  1,800,600 $53,775

ESPT  1,769,947 $504,312

MFS  1,424,462 $7,122

JRV  1,420,239 $278,891

MTLO  1,398,937 $582,677

WELL  1,273,096 $2,246,932

EVE  1,142,482 $400,172

TAL  1,095,404 $300,017

FPC  1,060,530 $232,892

ACU  933,290 $35,462

GRAT  927,387 $31,599

DM  912,082 $18,297

 Symbol                    TSXV Volume                      TSXV Value  

OGI  392,662 $2,671,615

WELL  1,273,096 $2,246,932

EQX  277,865 $2,177,763

VGW  600,001 $2,006,121

AGG  3,724,047 $1,955,824

EOG  798,522 $1,919,545

SVI  556,440 $1,753,309

KNT  671,900 $1,430,823

SCR  1,911,874 $1,313,834

SIL  121,037 $911,754

CD  131,978 $870,465

GBR  135,136 $745,065

KHRN  410,511 $742,694

FLWR  222,722 $690,082

OSS  755,952 $607,416

EMH  303,696 $599,181

MTLO  1,398,937 $582,677

PEO  62,308 $568,981

GTT  487,516 $559,171

NUAG  203,150 $513,829

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  40,723 13,389,610
 250,406,647  1,078


