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August 24, 2020

   Indices          August 24  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,626.64 %

S&P/TSX 60 Index  997.79 %

S&P/TSX Venture Composite Index  723.72 %

S&P/TSX Completion Index  990.23 %

S&P/TSX Smallcap Index  558.84 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Consumer Staples  11 $98.76 %

Utilities  16 $116.03 %

Industrials  28 $280.07 %

Financials  25 $666.96 %

Materials  50 $352.04 %

Communication 
Services

 8 $123.82 %

Consumer 
Discretionary

 13 $80.74 %

Energy  24 $289.77 %

Information 
Technology

 10 $229.86 %

Health Care  9 $21.96 %
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$7,270,160,426
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 140,372,448 
$3,545,247,109 

 388 
 41.68 %

   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  

SOP  11,333,190 $525,824

NDM  9,006,121 $10,564,805

SU  8,681,849 $189,349,413

AC  7,138,499 $120,018,787

MFC  5,809,987 $115,755,871

ENB  5,561,269 $241,080,710

TD  4,872,691 $310,707,241

BNS  4,793,825 $270,033,979

CNQ  4,587,230 $121,538,666

RY  4,203,557 $415,939,045

CNR  3,624,794 $507,791,498

K  3,591,720 $40,613,934

DBO  3,564,542 $434,309

CVE  3,457,977 $22,208,720

SZLS  3,449,470 $301,729

ABX  3,317,799 $127,824,479

T  3,129,502 $76,419,300

BAM.A  3,126,002 $140,914,799

HSE  3,104,875 $14,328,488

BTO  2,963,992 $24,477,313

 Symbol                     TSX Volume                       TSX Value  

CNR  3,624,794 $507,791,498

RY  4,203,557 $415,939,045

TD  4,872,691 $310,707,241

BNS  4,793,825 $270,033,979

ENB  5,561,269 $241,080,710

SHOP  154,071 $203,956,058

SU  8,681,849 $189,349,413

BMO  2,269,544 $173,898,631

SLF  2,699,284 $154,166,030

BAM.A  3,126,002 $140,914,799

CM  1,377,800 $136,534,990

ABX  3,317,799 $127,824,479

CNQ  4,587,230 $121,538,666

AC  7,138,499 $120,018,787

MFC  5,809,987 $115,755,871

TRP  1,617,509 $105,370,229

FTS  1,757,755 $93,506,230

BCE  1,618,803 $93,351,997

AEM  750,455 $78,119,101

T  3,129,502 $76,419,300

$385,234,746
 17,534,246

 36,508

$10,552 
 480 
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                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  1,996,317 $50,406,066 

HND  1,694,831 $11,514,516 

XEG  782,832 $4,147,276 

HNU  659,527 $11,165,567 

ZSP  559,560 $27,863,051 

HZD  454,409 $1,398,064 

HSD  432,922 $3,012,246 

HGD  407,496 $2,992,308 

DLR  360,809 $4,814,142 

ZEB  354,718 $9,049,330 

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

XIU  1,996,317 $50,406,066 

ZSP  559,560 $27,863,051 

ZQQ  166,986 $14,190,003 

HXT  321,229 $12,152,494 

HND  1,694,831 $11,514,516 

HQU  329,800 $11,328,370 

HNU  659,527 $11,165,567 

HXS  114,430 $10,118,203 

XQQ  105,437 $9,647,729 

QQC.F  94,309 $9,104,601 



 759  829,727
      Block Trades                                                                                                                                               Non Block Trades

 25,791,400 GOLDMAN SACHS CANADA INC.
 24,684,600 TD SECURITIES INC.
 11,169,200 MORGAN STANLEY CANADA LTD.
 10,306,700 RBC CAPITAL MARKETS
 6,784,900 BMO NESBITT BURNS INC.

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

SU  4,319,200 
ENB  3,695,900 
MFC  3,076,100 
CNR  2,937,400 
RY  2,696,300 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 102,851,613 
$56,892,363 

 4,041 
 43.28%
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 237,659,032
$118,366,112
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Daily Symbols Traded  1,171

    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  

DLS  9,888,583 $1,483,877

GPV  8,690,140 $26,133,918

LAT  6,588,628 $259,812

AIS  6,236,180 $474,978

LITT  6,003,465 $117,657

ITT  5,027,026 $125,442

QMX  4,796,931 $1,139,811

RECO.WT  4,630,457 $724,702

LTV  4,233,800 $128,587

DOC  3,240,049 $3,249,409

NXS  3,194,113 $358,535

HPQ  3,145,693 $1,282,957

REG  3,140,110 $2,956,024

MN  2,662,962 $524,029

MILE  2,586,748 $339,002

REVO  2,561,972 $643,289

PSH  2,349,970 $328,867

NORA  2,201,766 $237,217

NOC  1,956,000 $404,473

EHT  1,808,206 $54,133

 Symbol                    TSXV Volume                      TSXV Value  

GPV  8,690,140 $26,133,918

PYR  964,852 $4,788,856

DOC  3,240,049 $3,249,409

REG  3,140,110 $2,956,024

KNT  406,846 $2,765,769

FD  134,913 $2,684,582

SYZ  161,245 $1,852,334

GBR  125,448 $1,838,631

NFG  930,719 $1,571,929

DLS  9,888,583 $1,483,877

NVO  422,449 $1,409,462

LI  887,329 $1,285,286

HPQ  3,145,693 $1,282,957

QMX  4,796,931 $1,139,811

DSV  489,513 $1,092,235

MTA  97,482 $1,058,978

PGM  537,870 $1,039,232

OSI  617,405 $846,012

TUD  302,086 $845,713

VZLA  449,181 $780,145

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  49,850 14,274,100
 333,996,052  1,147


