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   Indices          October 16  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,427.18 %

S&P/TSX 60 Index  983.98 %

S&P/TSX Venture Composite Index  539.05 %

S&P/TSX Completion Index  984.84 %

S&P/TSX Smallcap Index  544.65 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  27 $764.73 %

Consumer 
Discretionary

 16 $101.93 %

Communication 
Services

 7 $131.62 %

Information 
Technology

 9 $120.78 %

Energy  32 $373.58 %

Consumer Staples  10 $92.86 %

Health Care  10 $30.08 %

Industrials  32 $251.10 %

Utilities  16 $109.28 %

Materials  49 $250.43 %

 208 $2,226.39 S&P/TSX 
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 255,442,450
$5,578,046,618

 755,169
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Daily Value
Daily Trades
Daily Symbols Traded  1,873

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 97,559,466 
$2,174,763,889 

 284 
 38.19 %

   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  

APHA  5,892,140 $39,052,327

ACB  5,210,247 $25,226,401

MFC  4,970,942 $120,744,366

ECA  4,881,161 $27,969,985

TRST  4,198,011 $7,965,753

BTO  4,121,355 $17,388,534

BBD.B  3,636,403 $5,920,718

ENB  3,507,414 $165,350,076

TD  3,224,915 $239,977,185

RY  3,100,147 $332,157,965

ABX  3,022,150 $67,226,517

NMX  2,900,104 $570,805

K  2,695,485 $16,334,178

BTE  2,648,492 $4,470,772

SU  2,646,025 $104,180,254

FM  2,391,723 $23,704,007

YRI  2,329,561 $9,986,269

CVE  2,327,185 $26,447,003

HEXO  2,245,530 $7,491,113

WCP  2,241,032 $8,390,347

 Symbol                     TSX Volume                       TSX Value  

RY  3,100,147 $332,157,965

TD  3,224,915 $239,977,185

BMO  1,835,210 $178,370,981

BNS  2,194,087 $166,306,642

ENB  3,507,414 $165,350,076

CNR  1,405,831 $161,806,539

CM  1,224,337 $135,632,371

MFC  4,970,942 $120,744,366

SU  2,646,025 $104,180,254

TRP  1,534,768 $103,652,198

RCI.B  1,412,079 $91,896,636

FTS  1,425,487 $78,089,498

SHOP  170,732 $74,248,190

SLF  1,238,123 $72,749,217

ABX  3,022,150 $67,226,517

BCE  1,024,056 $66,197,271

ATD.B  1,623,424 $64,149,655

CP  220,828 $63,331,093

FNV  505,480 $60,912,387

NA  896,021 $60,208,006

$238,899,699
 15,765,727

 25,159

$9,496 
 627 

 576 
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                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  2,183,656 $11,167,981 

HNU  1,598,977 $14,633,598 

HOD  1,411,708 $7,089,763 

HND  1,195,859 $9,678,735 

XIU  1,154,950 $28,637,480 

HGU  588,939 $9,138,469 

XEG  552,844 $4,489,135 

ZEB  499,178 $14,708,443 

HMMJ  435,798 $4,660,678 

HGD  354,167 $1,629,550 

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

XIU  1,154,950 $28,637,480 

ZEB  499,178 $14,708,443 

HNU  1,598,977 $14,633,598 

HOU  2,183,656 $11,167,981 

HND  1,195,859 $9,678,735 

HGU  588,939 $9,138,469 

HOD  1,411,708 $7,089,763 

XSP  205,997 $6,840,462 

ZSP  126,916 $5,509,250 

HXT  144,160 $5,229,000 



 863  754,306
      Block Trades                                                                                                                                               Non Block Trades

 8,482,800 CIBC WORLD MARKETS INC.
 7,087,000 TD SECURITIES INC.
 6,844,000 NATIONAL BANK FINANCIAL INC.
 4,940,500 SOCIETE GENERALE CAPITAL CANADA INC.
 4,088,600 RBC CAPITAL MARKETS

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

MFC  2,741,300 
RY  1,821,800 
ENB  1,702,500 
TD  1,327,100 
BBD.B  1,112,000 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 63,335,880 
$18,182,373 

 5,893 
 48.85%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 129,652,927
$39,411,046

 23,079
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    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

20M

40M

60M

80M

100M

120M

140M

160M

180M

0

1000

2000

3000

4000

5000

6000

6
/2

6
/2

0
1
9

7
/8

/2
0
1
9

7
/2

2
/2

0
1
9

8
/6

/2
0
1
9

8
/1

9
/2

0
1
9

9
/3

/2
0
1
9

9
/1

6
/2

0
1
9

9
/3

0
/2

0
1
9

1
0
/1

5
/2

0
1
9

Average Daily Volume Avearge Trade Size

TSXV Volume

0.00B

0.01B

0.02B

0.03B

0.04B

0.05B

0.06B

0.07B

0.08B

0.0K

0.4K

0.8K

1.2K

1.6K

2.0K

2.4K

6
/2

6
/2

0
1
9

7
/8

/2
0
1
9

7
/2

2
/2

0
1
9

8
/6

/2
0
1
9

8
/1

9
/2

0
1
9

9
/3

/2
0
1
9

9
/1

6
/2

0
1
9

9
/3

0
/2

0
1
9

1
0
/1

5
/2

0
1
9

Average Daily Value Average Trade Value
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                     Top 20 TSXV Symbols by Volume                        Top 20 TSXV Symbols by Value

 Symbol                    TSXV Volume                      TSXV Value  

ZMA  5,438,066 $653,775

JUGR  3,999,182 $92,247

FMS  3,006,976 $60,140

NTY  2,834,200 $39,514

RHT  2,366,146 $1,424,733

N  2,191,618 $897,399

LITT  2,033,252 $106,783

CXO  1,950,945 $98,047

BARI  1,781,937 $374,095

SVA  1,743,120 $421,954

PPX  1,688,000 $84,400

SRA  1,590,000 $15,900

EMH  1,556,594 $1,296,733

AAZ  1,545,000 $30,980

DYA  1,407,663 $826,815

UNV  1,383,777 $77,565

MXR  1,310,879 $26,850

VGW  1,199,041 $3,984,630

VIT  1,091,201 $511,184

GTT  1,072,018 $807,310

 Symbol                    TSXV Volume                      TSXV Value  

VGW  1,199,041 $3,984,630

KNT  916,237 $2,104,228

KBLT  414,643 $1,841,914

GBR  235,913 $1,548,885

RHT  2,366,146 $1,424,733

EMH  1,556,594 $1,296,733

N  2,191,618 $897,399

DYA  1,407,663 $826,815

GTT  1,072,018 $807,310

ZMA  5,438,066 $653,775

EGLX  304,307 $611,433

WELL  413,955 $572,839

NXR.UN  268,533 $544,948

VIT  1,091,201 $511,184

GGI  326,582 $448,861

EQX  60,232 $446,208

KHRN  394,623 $432,659

WHN  433,300 $428,147

SVA  1,743,120 $421,954

FLWR  176,314 $389,610

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  43,922 12,566,520
 260,886,447  1,080


