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September 27, 2019

   Indices          September 27  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,694.27 %

S&P/TSX 60 Index  999.15 %

S&P/TSX Venture Composite Index  569.58 %

S&P/TSX Completion Index  1,003.87 %

S&P/TSX Smallcap Index  572.21 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Materials  49 $258.55 %

Consumer 
Discretionary

 16 $100.66 %

Health Care  10 $33.35 %

Energy  32 $391.38 %

Consumer Staples  10 $95.27 %

Information 
Technology

 9 $118.52 %

Communication 
Services

 7 $130.12 %

Industrials  32 $254.06 %

Utilities  16 $110.71 %

Financials  27 $768.35 %

 208 $2,260.98 S&P/TSX 
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 312,079,680
$6,814,576,975

 853,499

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,875

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 121,759,281 
$2,713,151,916 

 316 
 39.02 %

   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  

BNS  6,634,971 $505,726,540

ECA  6,056,645 $36,931,658

NGD  5,565,382 $8,099,339

YRI  5,541,755 $23,865,081

BTO  5,366,010 $23,529,087

BAM.A  5,275,277 $377,066,783

FM  5,003,521 $54,484,705

K  4,581,963 $29,340,240

ACB  4,378,884 $27,247,662

NEXT  4,369,959 $164,863

HOU  4,298,900 $24,177,791

ABX  4,102,513 $96,149,640

CVE  4,021,349 $51,632,104

CPG  3,612,538 $20,971,505

BB  3,304,506 $23,294,151

HOD  3,296,568 $15,319,186

TRP  3,255,469 $222,996,285

BTE  3,088,819 $6,504,807

BBD.B  2,917,390 $5,045,656

SU  2,906,539 $121,847,183

 Symbol                     TSX Volume                       TSX Value  

BNS  6,634,971 $505,726,540

BAM.A  5,275,277 $377,066,783

TRP  3,255,469 $222,996,285

TD  2,828,005 $216,826,905

CM  1,715,264 $187,476,385

RY  1,678,245 $180,379,584

CNR  1,203,105 $142,500,095

BMO  1,370,488 $133,826,233

SU  2,906,539 $121,847,183

BCE  1,893,583 $121,348,549

ENB  2,544,968 $121,211,971

ABX  4,102,513 $96,149,640

RCI.B  1,409,190 $91,657,182

AEM  1,236,340 $91,599,754

NTR  1,394,698 $91,130,355

CNQ  2,442,676 $86,291,837

NA  1,228,860 $81,053,167

T  1,652,867 $77,511,166

SHOP  187,898 $76,474,097

FNV  617,759 $75,930,139

$439,558,124
 28,805,765

 36,847

$11,929 
 782 

 615 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  4,298,900 $24,177,791 

HOD  3,296,568 $15,319,186 

XIU  2,624,326 $66,086,029 

XEG  1,585,599 $14,005,009 

HGD  1,553,905 $6,507,796 

HND  1,340,785 $10,318,207 

HNU  1,232,937 $12,185,663 

HGU  1,232,176 $21,446,605 

XGD  784,994 $11,871,930 

XSP  769,748 $25,329,491 

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

XIU  2,624,326 $66,086,029 

XSP  769,748 $25,329,491 

HOU  4,298,900 $24,177,791 

HGU  1,232,176 $21,446,605 

XIC  628,538 $16,686,436 

HOD  3,296,568 $15,319,186 

XFN  374,445 $14,798,701 

XEG  1,585,599 $14,005,009 

ZEB  435,925 $12,809,492 

HNU  1,232,937 $12,185,663 



 1,047  852,452
      Block Trades                                                                                                                                               Non Block Trades

 15,599,300 TD SECURITIES INC.
 10,047,000 BMO NESBITT BURNS INC.
 10,038,380 GOLDMAN SACHS CANADA INC.
 9,421,500 CIBC WORLD MARKETS INC.
 9,166,400 NATIONAL BANK FINANCIAL INC.

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

BNS  3,945,200 
BAM.A  3,080,200 
NGD  2,164,400 
CVE  2,129,000 
TRP  2,022,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 49,855,056 
$17,614,500 

 4,789 
 47.15%
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% TSXV Volume

 105,737,188
$38,118,182

 22,037
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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  

TEM  1,978,000 $49,450

LITT  1,937,828 $102,183

GAIA  1,744,923 $130,057

RHT  1,326,829 $590,811

BMK  1,139,367 $150,242

N  1,104,048 $532,190

GG  1,104,000 $125,822

WMD.WT  1,085,060 $188,188

SOU  1,025,090 $51,255

HTL  1,024,200 $1,075,100

BARI  965,420 $192,435

NXS  877,300 $78,043

XTT  862,677 $91,833

BGM  852,797 $385,392

MAI  838,190 $156,505

SKYG  822,060 $16,441

SNV  787,300 $52,171

RIO  766,469 $340,213

HTC  762,269 $280,484

PEI  699,000 $31,455

 Symbol                    TSXV Volume                      TSXV Value  

GBR  237,379 $1,998,910

ERE.UN  417,009 $1,856,092

VGW  542,695 $1,709,791

EQX  171,309 $1,281,373

HTL  1,024,200 $1,075,100

KNT  445,325 $958,317

NUAG  202,105 $919,276

WMD  524,413 $758,956

WMD.DB  7,410 $702,309

PCLO  116,481 $611,310

KHRN  488,254 $610,118

EGLX  272,682 $609,268

RHT  1,326,829 $590,811

XLY  639,815 $541,016

N  1,104,048 $532,190

EMH  340,077 $502,038

ITR  386,620 $496,637

HIGH  365,471 $421,072

FLWR  153,132 $415,136

PEO  43,350 $394,422

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  39,056 11,896,800
 273,278,130  1,065


