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   Indices          March 5  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,553.99 %

S&P/TSX 60 Index  987.40 %

S&P/TSX Venture Composite Index  521.27 %

S&P/TSX Completion Index  1,007.56 %

S&P/TSX Smallcap Index  531.01 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  26 $732.76 %

Industrials  31 $260.79 %

Utilities  16 $127.58 %

Health Care  10 $25.15 %

Information 
Technology

 10 $150.70 %

Materials  47 $265.26 %

Energy  30 $360.86 %

Consumer Staples  11 $97.03 %

Communication 
Services

 8 $131.61 %

Consumer 
Discretionary

 16 $85.94 %
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 473,731,073
$11,812,310,461

 1,502,642

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,992

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 163,312,521 
$4,372,655,134 

 247 
 34.47 %

   TSX                                                                                          TSX ANONYMOUS TRADING

0B

2B

4B

6B

8B

10B

12B

14B

0K

2K

4K

6K

8K

10K

1
1
/1

4
/2

0
1
9

1
1
/2

5
/2

0
1
9

1
2
/9

/2
0
1
9

1
2
/2

3
/2

0
1
9

1
/6

/2
0
2
0

1
/2

0
/2

0
2
0

2
/3

/2
0
2
0

2
/1

8
/2

0
2
0

3
/2

/2
0
2
0

Average Daily Value Average Trade Value

TSX Value ( in Canadian Dollars )

0M

100M

200M

300M

400M

500M

600M

0

50

100

150

200

250

300

350

400

450

500

1
1
/1

4
/2

0
1
9

1
1
/2

5
/2

0
1
9

1
2
/9

/2
0
1
9

1
2
/2

3
/2

0
1
9

1
/6

/2
0
2
0

1
/2

0
/2

0
2
0

2
/3

/2
0
2
0

2
/1

8
/2

0
2
0

3
/2

/2
0
2
0

Average Daily Volume Avearge Trade Size

TSX Volume

                      Top 20 TSX Symbols by Volume                      Top 20 TSX Symbols by Value
 Symbol                     TSX Volume                       TSX Value  

BBD.B  13,179,035 $12,762,883

MFC  11,044,020 $246,503,753

CVE  10,401,428 $93,545,080

XIU  8,788,828 $217,875,012

BTO  8,600,868 $52,090,355

ABX  8,541,368 $241,580,982

CNQ  8,533,906 $278,892,814

SU  8,238,488 $287,298,215

ENB  7,769,517 $400,416,263

TD  6,698,155 $450,183,110

K  6,047,755 $45,820,662

CPG  5,833,384 $19,594,603

ACB  5,611,876 $10,054,999

RY  5,322,211 $529,778,797

AC  4,866,955 $159,596,577

CGX  4,835,209 $142,619,004

HOU  4,409,343 $16,131,096

MEG  4,234,058 $25,483,886

BNS  3,893,814 $267,937,278

WRG  3,844,100 $1,192,306

 Symbol                     TSX Volume                       TSX Value  

RY  5,322,211 $529,778,797

TD  6,698,155 $450,183,110

ENB  7,769,517 $400,416,263

CNR  3,090,630 $354,801,743

SU  8,238,488 $287,298,215

CM  2,827,576 $287,048,414

BMO  3,173,712 $280,177,416

CNQ  8,533,906 $278,892,814

BNS  3,893,814 $267,937,278

SHOP  380,051 $254,396,866

MFC  11,044,020 $246,503,753

BAM.A  2,923,226 $243,612,530

ABX  8,541,368 $241,580,982

XIU  8,788,828 $217,875,012

TRP  2,950,405 $215,896,886

BCE  2,953,060 $185,708,810

NA  2,704,140 $179,271,050

T  3,328,295 $168,350,726

AC  4,866,955 $159,596,577

FTS  2,710,410 $157,958,071

$1,079,806,782
 56,317,512

 73,728

$14,646 
 764 

 691 
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Average Trade Value
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# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  8,788,828 $217,875,012 

HOU  4,409,343 $16,131,096 

XEG  3,580,670 $25,232,916 

HOD  2,996,689 $18,195,537 

HNU  2,649,155 $10,554,356 

XIC  2,169,183 $57,417,199 

HGD  1,868,136 $5,666,080 

HSD  1,778,156 $21,085,125 

XGD  1,524,476 $26,436,868 

HXT  1,458,854 $53,761,889 

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

XIU  8,788,828 $217,875,012 

XIC  2,169,183 $57,417,199 

HXT  1,458,854 $53,761,889 

XFN  1,372,444 $51,738,729 

ZSP  1,037,973 $46,607,042 

XSP  1,280,996 $42,845,217 

VFV  543,047 $39,315,543 

XGD  1,524,476 $26,436,868 

XEG  3,580,670 $25,232,916 

HSD  1,778,156 $21,085,125 



 1,230  1,501,412
      Block Trades                                                                                                                                               Non Block Trades

 17,686,100 NATIONAL BANK FINANCIAL INC.
 15,705,560 RBC CAPITAL MARKETS
 13,368,600 SCOTIA CAPITAL INC.
 12,237,700 CIBC WORLD MARKETS INC.
 10,088,100 TD SECURITIES INC.

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

CVE  4,758,200 
MFC  4,727,100 
XIU  4,310,300 
BTO  4,151,800 
SU  4,086,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 59,615,966 
$19,451,881 

 5,671 
 44.29%
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 134,605,723
$41,485,512
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    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  

LITT  11,302,143 $799,909

KLY  6,850,673 $199,356

HIVE  5,655,036 $1,696,513

VXL  2,946,198 $402,608

ATE  2,529,667 $1,694,089

CCB  1,911,238 $567,428

DHR  1,819,300 $90,985

GXS  1,459,650 $179,784

TAL  1,418,987 $428,843

CSTR  1,345,336 $81,540

PDM  1,290,436 $135,011

SIM  1,269,401 $382,452

MOS  1,171,550 $30,834

SWA  1,138,000 $55,650

ZMA  1,137,754 $56,516

QMX  1,088,254 $141,012

AAZ  1,049,750 $21,540

MMY  1,008,500 $65,073

ROS  942,070 $189,357

DVI  933,000 $60,420

 Symbol                    TSXV Volume                      TSXV Value  

KNT  782,032 $2,882,560

XBC  582,679 $1,996,112

HIVE  5,655,036 $1,696,513

ATE  2,529,667 $1,694,089

VLNS  420,329 $1,362,476

FCD.UN  144,400 $935,593

DYA  926,386 $831,572

LITT  11,302,143 $799,909

SVI  189,454 $709,249

PCLO  489,954 $635,327

GBR  79,683 $588,725

CCB  1,911,238 $567,428

MTA  67,300 $498,086

FLT  599,477 $492,958

PGM  592,551 $442,456

PEO  43,143 $432,207

TAL  1,418,987 $428,843

NUAG  78,291 $424,583

BABY  405,103 $419,366

VXL  2,946,198 $402,608

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  87,315 23,368,630
 687,418,531  1,317


