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August 23, 2019

   Indices          August 23  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,037.58 %

S&P/TSX 60 Index  956.68 %

S&P/TSX Venture Composite Index  581.95 %

S&P/TSX Completion Index  975.67 %

S&P/TSX Smallcap Index  577.34 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Communication 
Services

 7 $127.59 %

Energy  40 $358.75 %

Consumer Staples  10 $91.45 %

Materials  47 $267.13 %

Financials  26 $703.30 %

Consumer 
Discretionary

 16 $95.29 %

Health Care  11 $35.46 %

Utilities  16 $103.58 %

Information 
Technology

 10 $127.24 %

Industrials  31 $254.91 %
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 379,639,175
$6,432,171,875

 976,611

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,904

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 151,780,232 
$2,571,966,882 

 353 
 39.98 %

   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  13,666,017 $75,017,976

BBD.B  12,853,444 $20,906,943

BSX  11,337,576 $4,547,886

NGD  8,366,986 $13,388,373

BTO  7,666,783 $35,350,099

OGC  7,653,951 $23,796,395

K  5,478,822 $35,851,557

ABX  5,179,845 $131,427,060

SWY  4,890,714 $95,741

YRI  4,838,983 $22,777,416

HOU  4,710,578 $25,308,839

ENB  4,369,864 $190,251,176

XIU  4,229,953 $102,988,490

BIR  4,212,261 $8,216,235

PD  3,812,025 $5,529,336

JE  3,482,585 $5,316,214

MEG  3,373,774 $15,939,256

ACB  3,204,508 $24,434,937

CPG  3,136,885 $12,683,340

HOD  3,117,818 $17,238,609

 Symbol                     TSX Volume                       TSX Value  

SHOP  450,844 $234,290,835

RY  2,151,267 $211,373,260

TD  2,926,546 $210,823,245

ENB  4,369,864 $190,251,176

CM  1,694,414 $170,244,219

BNS  2,155,939 $146,561,592

FTS  2,497,731 $135,041,143

ABX  5,179,845 $131,427,060

TRP  1,842,447 $118,988,737

BMO  1,241,637 $115,186,154

XIU  4,229,953 $102,988,490

CNR  760,634 $91,512,994

WEED  2,672,217 $89,487,520

PPL  1,837,559 $87,748,225

AEM  1,030,050 $83,674,845

CP  266,070 $83,321,501

BCE  1,318,447 $81,172,385

SU  2,173,346 $81,024,210

T  1,666,142 $78,804,479

CNQ  2,480,403 $75,553,925

$584,758,036
 33,652,321

 48,498

$12,057 
 694 

 594 
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Average Trade Value
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                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  4,710,578 $25,308,839 

XIU  4,229,953 $102,988,490 

HOD  3,117,818 $17,238,609 

HSD  2,038,598 $28,165,794 

HGD  1,674,520 $6,335,013 

HGU  1,333,816 $27,163,662 

XSP  1,243,203 $39,748,136 

XGD  1,051,988 $16,927,417 

XEG  1,033,071 $8,025,270 

HNU  933,292 $7,767,853 

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

XIU  4,229,953 $102,988,490 

XSP  1,243,203 $39,748,136 

ZSP  683,319 $28,786,788 

HSD  2,038,598 $28,165,794 

HGU  1,333,816 $27,163,662 

HOU  4,710,578 $25,308,839 

XFN  619,981 $22,821,373 

HXT  639,935 $22,671,261 

HQU  279,011 $18,935,888 

HOD  3,117,818 $17,238,609 



 805  975,806
      Block Trades                                                                                                                                               Non Block Trades

 12,537,100 CIBC WORLD MARKETS INC.
 8,532,600 BMO NESBITT BURNS INC.
 7,905,500 CREDIT SUISSE SECURITIES (CANADA), INC.
 7,033,100 NATIONAL BANK FINANCIAL INC.
 6,695,900 TD SECURITIES INC.

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

ECA  5,936,600 
BBD.B  3,147,700 
OGC  3,079,600 
JE  2,918,400 
BXE  2,292,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 66,662,357 
$27,371,385 

 4,954 
 45.45%
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Daily Value
Average Trade Size
% TSXV Volume

 146,681,497
$58,057,997

 30,282
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Daily Symbols Traded  1,033

    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  

GNG  4,070,350 $229,586

ATE  3,375,463 $1,516,605

PAC  3,195,202 $670,264

LITT  2,910,775 $180,039

GRAT  2,609,312 $66,655

ROS  2,594,142 $377,364

SVA  2,529,342 $511,442

NXS  2,523,000 $241,503

NKW  2,289,061 $324,209

PGM  2,255,388 $1,440,317

DCOP  2,168,860 $22,944

TLT  2,038,131 $500,296

FPC  1,753,908 $377,832

RHT  1,749,436 $574,074

KLY  1,723,680 $77,520

NXN  1,721,922 $70,522

PIPE  1,626,547 $1,735,154

SSP  1,519,692 $453,478

AGG  1,431,932 $656,232

CKK  1,374,812 $53,772

 Symbol                    TSXV Volume                      TSXV Value  

EQX  667,539 $5,638,912

GBR  350,131 $2,333,961

SIL  293,008 $2,316,600

KHRN  1,235,808 $1,990,746

PIPE  1,626,547 $1,735,154

KNT  740,382 $1,602,434

ATE  3,375,463 $1,516,605

PGM  2,255,388 $1,440,317

EOG  450,577 $1,118,430

NVO  404,261 $1,011,818

VGW  285,529 $956,606

EMH  426,839 $818,265

AU  384,174 $752,959

BTR  273,269 $703,264

WGO  631,850 $697,649

MTA  596,254 $696,973

VIT  1,276,656 $696,457

WED  266,700 $696,056

CD  101,068 $676,207

PAC  3,195,202 $670,264

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  44,273 15,970,750
 254,347,944  1,082


