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August 27, 2019

   Indices          August 27  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,183.59 %

S&P/TSX 60 Index  966.07 %

S&P/TSX Venture Composite Index  583.64 %

S&P/TSX Completion Index  982.12 %

S&P/TSX Smallcap Index  576.53 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Materials  47 $273.74 %

Health Care  11 $34.44 %

Communication 
Services

 7 $127.20 %

Utilities  16 $104.46 %

Consumer Staples  10 $93.26 %

Consumer 
Discretionary

 16 $97.24 %

Industrials  31 $257.76 %

Financials  26 $704.80 %

Information 
Technology

 10 $131.56 %

Energy  40 $359.37 %
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 366,005,960
$8,022,348,106

 912,964

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

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 142,614,855 
$3,224,598,860 

 371 
 38.97 %

   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  

EMA  11,100,041 $627,405,509

AC  9,401,624 $401,948,766

ECA  7,802,250 $44,548,370

BBD.B  6,872,782 $11,654,368

BSX  6,307,344 $2,976,165

BTO  5,836,562 $28,392,551

K  5,831,477 $39,887,605

RNX  5,354,497 $2,128,106

ABX  5,327,000 $139,014,809

MFC  4,961,913 $107,058,657

BMO  4,958,317 $441,638,459

ENB  3,919,682 $171,461,312

YRI  3,784,539 $18,527,239

OGC  3,553,038 $11,501,654

ACB  3,527,303 $26,360,640

BTE  3,301,582 $5,175,238

TD  3,124,933 $224,320,668

FM  3,065,250 $24,555,051

BNS  3,063,814 $210,237,080

XIU  2,972,026 $72,003,932

 Symbol                     TSX Volume                       TSX Value  

EMA  11,100,041 $627,405,509

BMO  4,958,317 $441,638,459

AC  9,401,624 $401,948,766

SHOP  486,875 $262,528,676

RY  2,293,533 $224,490,027

TD  3,124,933 $224,320,668

BNS  3,063,814 $210,237,080

CM  1,961,670 $196,668,246

ENB  3,919,682 $171,461,312

CNR  1,303,796 $157,335,644

ABX  5,327,000 $139,014,809

TRP  1,972,936 $128,956,834

NTR  1,855,981 $120,454,893

CP  373,037 $117,340,634

MFC  4,961,913 $107,058,657

ATD.B  1,258,267 $102,447,707

KL  1,413,606 $92,894,028

AEM  1,065,410 $90,032,290

SU  2,364,556 $88,135,724

FNV  658,671 $86,057,131

$372,331,428
 23,163,086

 32,642

$11,407 
 710 

 566 
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Daily Value

# Trades

Average Trade Value
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# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  2,972,026 $72,003,932 

HOU  2,551,391 $13,974,436 

HND  2,168,574 $20,011,364 

HOD  1,926,100 $10,438,913 

HNU  1,334,662 $11,491,226 

HGU  1,199,315 $25,929,137 

HGD  940,849 $3,323,732 

XEG  915,602 $7,022,051 

XGD  676,022 $11,240,559 

HSD  390,712 $5,414,138 

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

XIU  2,972,026 $72,003,932 

HGU  1,199,315 $25,929,137 

HND  2,168,574 $20,011,364 

HOU  2,551,391 $13,974,436 

ZSP  329,784 $13,891,392 

XFN  343,325 $12,508,764 

HNU  1,334,662 $11,491,226 

XGD  676,022 $11,240,559 

HOD  1,926,100 $10,438,913 

XSP  247,427 $7,903,129 



 1,604  911,360
      Block Trades                                                                                                                                               Non Block Trades

 14,487,900 TD SECURITIES INC.
 13,158,100 RBC CAPITAL MARKETS
 9,087,100 GOLDMAN SACHS CANADA INC.
 9,000,700 CIBC WORLD MARKETS INC.
 8,943,500 VIRTU ITG CANADA CORP

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

EMA  8,852,400 
AC  6,781,000 
ECA  3,790,400 
GTE  2,500,000 
MFC  2,065,800 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 74,827,095 
$28,137,229 

 5,208 
 46.27%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 161,711,168
$60,740,038

 32,824

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,054

    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  

KLY  5,772,345 $277,909

ATE  4,185,542 $1,436,521

JET  3,201,585 $630,816

KLY.WT.B  3,136,471 $51,467

TLT.WT  2,215,000 $170,185

LITT  2,192,776 $133,800

MAI  2,033,144 $326,048

NXS  1,981,550 $205,355

AMK  1,937,605 $188,606

IPG  1,850,000 $120,250

AGG  1,774,068 $751,726

VIT  1,763,787 $1,028,668

SSP  1,734,703 $687,150

BGM  1,725,150 $693,801

GRO  1,580,000 $134,300

ESPT  1,544,932 $372,857

VENZ  1,492,000 $59,690

TLT  1,461,254 $342,963

EVE  1,341,669 $390,687

CASA  1,313,438 $178,000

 Symbol                    TSXV Volume                      TSXV Value  

SIL  376,644 $3,106,490

EQX  308,290 $2,659,573

BCM  1,058,769 $2,576,911

VGW  719,447 $2,170,531

ATE  4,185,542 $1,436,521

PIPE  1,201,790 $1,293,893

SVI  398,193 $1,265,217

KAR  1,056,767 $1,055,427

VIT  1,763,787 $1,028,668

RIV  409,208 $926,494

KHRN  637,812 $903,000

EOG  341,815 $900,806

NVO  351,898 $881,558

KNT  389,502 $854,611

NRTH  988,911 $752,296

AGG  1,774,068 $751,726

FLWR  253,005 $713,236

BGM  1,725,150 $693,801

SSP  1,734,703 $687,150

FCA.DB  6,750 $675,000

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  42,261 13,813,800
 254,824,491  1,121


