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June 24, 2020

   Indices          June 24  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,294.38 %

S&P/TSX 60 Index  921.79 %

S&P/TSX Venture Composite Index  584.79 %

S&P/TSX Completion Index  895.24 %

S&P/TSX Smallcap Index  500.19 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Materials  51 $305.98 %

Energy  24 $268.34 %

Health Care  9 $23.76 %

Financials  25 $627.48 %

Information 
Technology

 10 $215.53 %

Utilities  16 $109.10 %

Consumer Staples  11 $92.51 %

Communication 
Services

 8 $118.29 %

Industrials  28 $242.50 %

Consumer 
Discretionary

 13 $73.92 %
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 452,176,546
$8,532,110,511
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Daily Value
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Daily Symbols Traded  1,933
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Daily Value
Average  Trade Size
% TSX Volume

 182,878,356 
$3,812,359,680 
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   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  

BNP  19,114,048 $1,037,827

BBD.B  9,407,234 $4,238,600

BTE  8,064,105 $5,088,501

CVE  6,841,796 $42,462,292

SU  6,752,058 $154,616,362

CNQ  6,738,227 $159,135,325

FVL  6,675,103 $5,775,221

MFC  6,308,187 $115,049,690

XIU  6,071,669 $141,114,466

ENB  5,994,133 $245,944,128

TEI  5,727,764 $57,328

AC  5,681,788 $98,699,298

SZLS  5,592,415 $363,925

RY  5,469,923 $501,832,418

TD  5,457,988 $330,038,136

BTO  5,437,000 $39,661,260

K  5,373,092 $49,095,208

HEXO  4,949,429 $4,977,278

FM  4,873,348 $46,532,062

ABX  4,615,736 $161,805,625

 Symbol                     TSX Volume                       TSX Value  

RY  5,469,923 $501,832,418

TD  5,457,988 $330,038,136

CM  2,970,081 $275,332,188

BMO  3,430,203 $254,301,522

ENB  5,994,133 $245,944,128

TRP  4,117,419 $241,962,474

BNS  4,315,168 $240,518,679

SHOP  192,478 $234,263,523

CNR  1,544,790 $180,259,564

ABX  4,615,736 $161,805,625

CNQ  6,738,227 $159,135,325

SU  6,752,058 $154,616,362

BAM.A  3,453,240 $154,156,323

FNV  838,967 $153,885,716

XIU  6,071,669 $141,114,466

NA  2,078,368 $128,637,387

WPM  2,237,578 $126,783,295

MFC  6,308,187 $115,049,690

FTS  2,215,319 $113,226,945

NTR  2,332,868 $107,349,165

$677,008,658
 31,131,787

 55,979

$12,094 
 556 

 683 
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                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  6,071,669 $141,114,466 

HSD  1,962,870 $17,373,814 

XEG  1,643,304 $8,092,502 

HSU  1,276,956 $35,162,621 

HNU  1,090,075 $9,953,656 

XSP  888,834 $29,580,258 

HQU  853,567 $22,129,976 

HGU  816,274 $21,650,042 

HXD  753,490 $11,811,253 

XGD  723,733 $14,839,498 

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

XIU  6,071,669 $141,114,466 

HSU  1,276,956 $35,162,621 

XSP  888,834 $29,580,258 

HQU  853,567 $22,129,976 

HGU  816,274 $21,650,042 

XFN  658,378 $21,353,717 

ZQQ  256,744 $18,862,136 

HSD  1,962,870 $17,373,814 

ZSP  373,583 $17,178,274 

ZEB  694,977 $16,701,887 



 1,031  1,137,465
      Block Trades                                                                                                                                               Non Block Trades

 20,038,700 SCOTIA CAPITAL INC.
 17,244,800 GOLDMAN SACHS CANADA INC.
 14,116,100 TD SECURITIES INC.
 8,740,900 NATIONAL BANK FINANCIAL INC.
 5,627,500 BMO NESBITT BURNS INC.

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

RY  3,718,700 
ENB  3,238,400 
MFC  2,588,000 
SU  2,545,600 
TD  2,415,000 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 90,676,971 
$37,674,224 

 5,394 
 45.42%
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 199,627,791
$77,110,955
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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  

CDB.RT  17,027,040 $93,187

FUSE  4,940,029 $561,683

VZLA  4,892,740 $3,268,510

TEM  3,486,500 $206,735

SUGR  3,354,724 $133,308

LTX  3,308,110 $24,041

ILI  2,650,000 $241,500

VENZ  2,304,450 $211,067

HPQ  2,195,075 $519,577

MIR  2,157,972 $746,462

RML  2,130,456 $112,671

TWR  2,032,550 $180,355

PGM  1,969,589 $3,059,472

BYN  1,967,182 $382,471

XLY  1,959,003 $592,199

GNG  1,901,524 $231,480

ABRA  1,825,628 $310,596

SWA  1,784,200 $165,538

HIVE  1,761,831 $591,693

TBX  1,672,783 $2,335,359

 Symbol                    TSXV Volume                      TSXV Value  

FD  364,779 $4,581,008

KNT  1,108,922 $4,359,659

VZLA  4,892,740 $3,268,510

GBR  201,690 $3,227,945

PGM  1,969,589 $3,059,472

XBC  668,296 $2,749,592

FSX  636,390 $2,469,258

TBX  1,672,783 $2,335,359

LI  1,622,985 $1,474,730

IPA  673,699 $1,132,392

PTQ  711,246 $863,470

GTT  454,837 $812,554

MTA  106,950 $789,161

BABY  327,810 $770,458

MIR  2,157,972 $746,462

AMX  343,075 $701,717

DYA  966,667 $683,436

FLT  747,209 $678,564

DV  963,417 $645,680

NVO  167,445 $622,392

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  55,636 15,479,400
 344,145,234  1,111


