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December 6, 2019

   Indices          December 6  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,996.97 %

S&P/TSX 60 Index  1,015.09 %

S&P/TSX Venture Composite Index  537.82 %

S&P/TSX Completion Index  1,029.95 %

S&P/TSX Smallcap Index  573.91 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Health Care  10 $30.43 %

Communication 
Services

 7 $134.41 %

Industrials  32 $267.23 %

Consumer Staples  10 $97.24 %

Materials  49 $260.37 %

Utilities  16 $113.84 %

Energy  32 $395.90 %

Consumer 
Discretionary

 16 $100.72 %

Financials  27 $776.37 %

Information 
Technology

 9 $130.54 %
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 314,265,175
$6,020,036,225

 835,946

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,907

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 111,564,905 
$2,508,413,677 

 314 
 35.50 %

   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  

CVE  12,221,609 $149,799,142

ECA  6,879,908 $36,588,176

MFC  5,240,543 $133,501,568

BBD.B  5,170,554 $10,208,626

CNQ  5,038,293 $191,743,158

HOD  4,695,277 $18,608,901

CPG  4,516,058 $21,487,105

BTE  4,470,109 $6,674,221

SU  4,438,198 $184,916,270

ARX  4,042,103 $29,550,181

WM  3,794,658 $2,887,909

FM  3,399,789 $43,919,023

HNU  3,217,538 $23,646,937

XIU  2,957,744 $75,379,473

ACB  2,866,660 $9,253,056

ENB  2,716,955 $139,041,968

PEY  2,716,868 $8,621,581

AQN  2,689,510 $50,697,929

YRI  2,617,170 $12,523,097

MEG  2,536,442 $15,668,116

 Symbol                     TSX Volume                       TSX Value  

RY  1,918,413 $201,558,745

CNQ  5,038,293 $191,743,158

SU  4,438,198 $184,916,270

CM  1,676,753 $184,523,981

TD  2,351,730 $172,953,739

IFC  1,151,628 $157,175,462

CVE  12,221,609 $149,799,142

BCE  2,201,857 $141,979,939

BNS  1,854,650 $139,537,559

ENB  2,716,955 $139,041,968

MFC  5,240,543 $133,501,568

NA  1,788,256 $128,831,829

BMO  1,176,415 $117,747,772

CNR  915,624 $108,725,863

CP  332,188 $107,573,479

SHOP  169,511 $82,536,664

XIU  2,957,744 $75,379,473

TRP  1,052,272 $70,888,644

BAM.A  900,079 $69,598,581

FTS  1,257,652 $66,412,160

$362,980,690
 25,389,875

 27,165

$13,362 
 935 

 589 
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Daily Value
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Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOD  4,695,277 $18,608,901 

HNU  3,217,538 $23,646,937 

XIU  2,957,744 $75,379,473 

HOU  2,191,814 $13,473,622 

HND  1,519,332 $13,496,957 

XEG  1,161,364 $10,081,421 

HGD  859,561 $3,491,375 

HGU  586,547 $9,949,208 

ZEB  574,877 $17,055,533 

ZSP  366,929 $16,858,822 

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

XIU  2,957,744 $75,379,473 

HNU  3,217,538 $23,646,937 

HOD  4,695,277 $18,608,901 

ZEB  574,877 $17,055,533 

ZSP  366,929 $16,858,822 

HND  1,519,332 $13,496,957 

HOU  2,191,814 $13,473,622 

HXT  339,466 $12,754,600 

XEG  1,161,364 $10,081,421 

HGU  586,547 $9,949,208 



 740  835,206
      Block Trades                                                                                                                                               Non Block Trades

 12,277,200 TD SECURITIES INC.
 9,296,200 CREDIT SUISSE SECURITIES (CANADA), INC.
 5,139,100 RBC CAPITAL MARKETS
 4,357,700 BMO NESBITT BURNS INC.
 3,666,500 CIBC WORLD MARKETS INC.

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

CVE  9,202,500 
MFC  2,800,800 
SU  1,941,900 
XIU  1,344,000 
FM  1,201,600 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 55,581,772 
$14,846,334 

 6,378 
 47.38%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 117,303,719
$32,814,196

 18,988
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Daily Value
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Daily Symbols Traded  1,022

    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  

MRS  4,283,136 $444,588

ZMA  2,687,845 $251,463

DAN  2,510,200 $628,582

ATE  2,455,849 $1,031,610

EHT  1,826,094 $47,218

MAI  1,643,671 $413,112

BTU  1,616,283 $493,874

DM  1,528,780 $40,760

PAC  1,281,600 $166,418

IPT  1,252,536 $437,092

GTEC  1,175,036 $266,623

QMX  1,172,000 $65,300

LXE  1,106,400 $663,438

ZTR.H  1,100,000 $10,710

TBX  1,074,919 $737,888

TK  1,055,000 $127,668

RYU  1,021,500 $30,565

RDS  932,292 $181,909

CDB  887,000 $80,685

ZUM  881,300 $30,957

 Symbol                    TSXV Volume                      TSXV Value  

GBR  190,397 $1,419,655

STC  485,623 $1,186,940

ATE  2,455,849 $1,031,610

AU  578,502 $1,010,601

NVO  243,943 $871,463

XBC  347,048 $805,455

TBX  1,074,919 $737,888

LXE  1,106,400 $663,438

DAN  2,510,200 $628,582

XLY  859,359 $523,397

VIT  62,935 $507,160

BTU  1,616,283 $493,874

ACST  197,626 $493,746

KNT  176,251 $461,994

MRS  4,283,136 $444,588

IPT  1,252,536 $437,092

TBP  858,414 $428,272

MAI  1,643,671 $413,112

WMD.DB  4,000 $340,000

EGLX  184,482 $314,410

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  52,763 16,043,730
 372,212,285  1,167


