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August 26, 2020

   Indices          August 26  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,789.97 %

S&P/TSX 60 Index  1,009.30 %

S&P/TSX Venture Composite Index  729.87 %

S&P/TSX Completion Index  993.16 %

S&P/TSX Smallcap Index  560.12 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Utilities  16 $115.34 %

Consumer Staples  11 $97.34 %

Industrials  28 $279.99 %

Information 
Technology

 10 $243.70 %

Energy  24 $282.57 %

Consumer 
Discretionary

 13 $80.97 %

Communication 
Services

 8 $123.10 %

Financials  25 $681.18 %

Materials  50 $357.05 %

Health Care  9 $21.98 %
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 321,434,849
$6,829,656,366

 941,035

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,934

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 127,891,655 
$3,034,425,450 

 318 
 39.79 %

   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  

NDM  13,574,959 $14,861,089

DBO  6,814,475 $914,564

BTO  5,817,751 $49,303,787

BTE  5,575,431 $3,731,574

K  5,225,098 $59,418,127

RY  5,161,512 $524,368,435

TD  5,113,548 $335,950,135

ABX  4,833,235 $184,873,309

CNQ  4,536,730 $119,039,608

BNS  4,105,938 $233,689,749

AC  3,812,658 $62,965,778

BMO  3,731,089 $309,113,946

BBD.B  3,541,341 $1,445,396

IPL  3,527,608 $48,141,174

SU  3,484,162 $74,928,623

PPL  3,302,537 $108,936,998

ENB  3,095,485 $131,295,815

BB  2,940,341 $19,533,985

MFC  2,934,799 $58,446,777

NGD  2,609,371 $5,365,378

 Symbol                     TSX Volume                       TSX Value  

RY  5,161,512 $524,368,435

SHOP  274,582 $392,142,151

TD  5,113,548 $335,950,135

BMO  3,731,089 $309,113,946

BNS  4,105,938 $233,689,749

CM  2,025,891 $205,308,686

ABX  4,833,235 $184,873,309

ENB  3,095,485 $131,295,815

NA  1,850,702 $130,301,372

CNQ  4,536,730 $119,039,608

PPL  3,302,537 $108,936,998

BCE  1,825,405 $104,979,167

SLF  1,846,686 $103,632,433

CNR  630,750 $88,245,046

TRP  1,211,987 $76,457,450

CP  195,405 $76,451,363

SU  3,484,162 $74,928,623

CSU  44,342 $68,164,585

AC  3,812,658 $62,965,778

WPM  887,250 $60,965,968

$426,640,325
 20,534,662

 41,995

$10,159 
 489 

 649 
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                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  2,295,492 $58,000,670 

ZEB  1,345,610 $35,442,132 

HND  1,055,200 $7,495,863 

ZPR  894,959 $8,300,148 

HSD  725,559 $4,920,543 

HGD  719,010 $5,223,977 

HZU  593,927 $13,820,537 

HZD  539,756 $1,588,836 

DLR.U  494,006 $4,993,373 

HNU  493,249 $8,033,728 

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

XIU  2,295,492 $58,000,670 

ZEB  1,345,610 $35,442,132 

XSP  395,272 $14,841,948 

ZSP  289,581 $14,566,315 

HZU  593,927 $13,820,537 

HGU  347,305 $11,787,931 

XGD  481,632 $11,296,074 

HQU  309,283 $11,099,434 

ZQQ  103,846 $9,032,892 

ZPR  894,959 $8,300,148 



 641  940,394
      Block Trades                                                                                                                                               Non Block Trades

 7,171,600 TD SECURITIES INC.
 7,037,900 NATIONAL BANK FINANCIAL INC.
 6,597,100 GOLDMAN SACHS CANADA INC.
 3,972,900 SCOTIA CAPITAL INC.
 3,526,800 EIGHT CAPITAL

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

BTE  3,267,500 
IPL  2,476,300 
RY  2,440,500 
CNQ  2,134,800 
PPL  1,851,900 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 105,815,023 
$51,501,419 

 4,598 
 45.85%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 230,792,050
$106,900,542

 55,815
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Daily Value
Daily Trades
Daily Symbols Traded  1,166

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

50M

100M

150M

200M

250M

300M

350M

0

1000

2000

3000

4000

5000

6000

7000

5
/6

/2
0
2
0

5
/1

9
/2

0
2
0

6
/1

/2
0
2
0

6
/1

5
/2

0
2
0

6
/2

9
/2

0
2
0

7
/1

3
/2

0
2
0

7
/2

7
/2

0
2
0

8
/1

0
/2

0
2
0

8
/2

4
/2

0
2
0

Average Daily Volume Avearge Trade Size

TSXV Volume

0.00B

0.02B

0.04B

0.06B

0.08B

0.10B

0.12B

0.14B

0.16B

0.0K

0.4K

0.8K

1.2K

1.6K

2.0K

2.4K

5
/6

/2
0
2
0

5
/1

9
/2

0
2
0

6
/1

/2
0
2
0

6
/1

5
/2

0
2
0

6
/2

9
/2

0
2
0

7
/1

3
/2

0
2
0

7
/2

7
/2

0
2
0

8
/1

0
/2

0
2
0

8
/2

4
/2

0
2
0

Average Daily Value Average Trade Value

TSXV Value ( in Canadian Dollars )

                     Top 20 TSXV Symbols by Volume                        Top 20 TSXV Symbols by Value

 Symbol                    TSXV Volume                      TSXV Value  

NCI  7,655,023 $254,875

ELXR  7,193,000 $72,030

TTD  6,323,324 $583,284

ITT  6,274,793 $126,059

DOC  4,973,231 $6,137,438

QMX  3,456,434 $835,266

DM  3,127,361 $483,615

DLS  3,083,300 $464,473

GPV  2,943,415 $10,017,649

ABRA  2,801,126 $953,310

KUB  2,196,000 $32,990

IPT  2,193,770 $1,738,352

THRM  2,089,769 $350,782

MTRX  2,086,613 $500,611

FISH.RT  2,033,722 $300,294

BES  2,006,276 $312,819

DMGI  1,971,032 $168,698

NGY  1,947,434 $89,704

ROX  1,938,641 $401,744

HIVE  1,885,894 $772,977

 Symbol                    TSXV Volume                      TSXV Value  

GPV  2,943,415 $10,017,649

KNT  947,112 $6,537,739

DOC  4,973,231 $6,137,438

DSV  1,022,734 $2,254,515

IPT  2,193,770 $1,738,352

FD  82,263 $1,596,156

PGM  745,743 $1,493,347

NNO  570,953 $1,458,443

PRYM  779,074 $1,439,921

TBRD  693,523 $1,381,400

PYR  240,895 $1,268,634

GBR  83,071 $1,206,101

CNC  542,113 $1,163,980

AUN  1,476,519 $1,069,408

LIO  556,137 $1,013,707

VZLA  543,771 $969,307

ABRA  2,801,126 $953,310

ARTG  178,680 $866,880

TUD  295,888 $846,222

QMX  3,456,434 $835,266

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  54,612 17,219,660
 428,050,486  1,267


