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August 28, 2020

   Indices          August 28  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,705.79 %

S&P/TSX 60 Index  1,002.28 %

S&P/TSX Venture Composite Index  745.31 %

S&P/TSX Completion Index  995.98 %

S&P/TSX Smallcap Index  564.52 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Information 
Technology

 10 $235.51 %

Energy  24 $283.85 %

Consumer Staples  11 $95.54 %

Consumer 
Discretionary

 13 $81.15 %

Communication 
Services

 8 $122.61 %

Financials  25 $680.96 %

Health Care  9 $22.10 %

Industrials  28 $278.64 %

Utilities  16 $113.44 %

Materials  50 $357.39 %
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 360,956,759
$7,777,922,706

 910,966

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,905

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 146,950,010 
$3,586,140,003 

 393 
 40.71 %

   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  

SU  12,666,729 $274,768,876

ABX  12,395,100 $474,812,278

JE  11,109,811 $6,726,606

AC  8,387,496 $148,288,416

DBO  7,809,233 $1,241,696

MFC  5,791,023 $115,509,905

XIU  4,901,681 $123,688,390

K  4,810,702 $55,712,764

LUN  4,340,702 $35,179,165

ENB  4,145,595 $176,770,148

TD  4,087,228 $268,962,959

SLF  4,082,315 $230,067,077

BNS  3,894,748 $221,634,674

OGC  3,595,308 $10,875,599

APHA  3,464,724 $21,371,471

CVE  3,413,159 $21,810,446

BTO  3,400,452 $29,354,918

CNQ  3,207,055 $84,570,251

WCP  3,202,815 $8,021,611

T  3,189,208 $77,474,845

 Symbol                     TSX Volume                       TSX Value  

ABX  12,395,100 $474,812,278

CP  742,267 $291,271,200

SU  12,666,729 $274,768,876

TD  4,087,228 $268,962,959

SHOP  176,825 $245,098,623

SLF  4,082,315 $230,067,077

CM  2,169,890 $226,089,787

BNS  3,894,748 $221,634,674

CNR  1,590,131 $221,542,553

RY  2,097,475 $212,225,757

ENB  4,145,595 $176,770,148

AC  8,387,496 $148,288,416

BMO  1,666,059 $138,035,476

XIU  4,901,681 $123,688,390

WPM  1,705,192 $118,196,132

MFC  5,791,023 $115,509,905

BCE  1,815,016 $103,661,270

FTS  1,977,877 $103,194,826

BAM.A  2,203,986 $100,401,074

RCI.B  1,606,593 $89,446,513

$540,775,830
 24,080,358

 41,612

$12,996 
 579 

 652 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  4,901,681 $123,688,390 

HND  1,537,924 $10,094,904 

HGD  1,150,293 $8,153,158 

HSD  931,921 $6,210,027 

XGD  931,725 $22,181,216 

ZEB  864,187 $22,917,268 

HNU  834,616 $14,511,999 

HGU  751,065 $25,911,535 

ZSP  736,906 $37,160,046 

XEG  630,589 $3,317,467 

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

XIU  4,901,681 $123,688,390 

ZSP  736,906 $37,160,046 

HGU  751,065 $25,911,535 

ZEB  864,187 $22,917,268 

XGD  931,725 $22,181,216 

HXT  476,656 $18,163,903 

HQU  489,268 $17,863,627 

HNU  834,616 $14,511,999 

DXG  306,661 $13,797,244 

XFN  358,485 $12,637,934 



 752  910,214
      Block Trades                                                                                                                                               Non Block Trades

 29,291,400 GOLDMAN SACHS CANADA INC.
 27,525,300 TD SECURITIES INC.
 14,544,800 NATIONAL BANK FINANCIAL INC.
 9,678,800 BMO NESBITT BURNS INC.
 6,051,000 MERRILL LYNCH CANADA LTD.

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

SU  8,628,400 
ABX  8,094,400 
SLF  3,199,900 
MFC  3,139,500 
LUN  3,057,300 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 94,980,816 
$54,979,040 

 4,410 
 45.07%
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 210,748,729
$107,310,296
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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  

KGL  6,949,827 $148,661

TBX  3,976,410 $5,436,891

ZFR  3,660,034 $943,843

THRM  3,210,012 $537,430

XLY  3,067,784 $538,279

DM  2,867,571 $455,928

DOC  2,857,498 $3,692,738

ELXR  2,834,046 $28,348

MIR  2,787,672 $955,152

VENZ  2,726,752 $288,922

ITT  2,610,152 $52,208

BES  2,494,333 $967,738

GXS  2,246,147 $269,253

SFX  2,180,000 $52,000

EMH  1,947,145 $394,574

IMR  1,706,050 $51,189

HAWK  1,653,166 $50,862

AHR  1,606,850 $122,584

SPA  1,588,965 $1,000,424

ABRA  1,568,709 $616,916

 Symbol                    TSXV Volume                      TSXV Value  

GPV  370,223 $10,397,618

KNT  1,088,766 $8,220,601

TBX  3,976,410 $5,436,891

DOC  2,857,498 $3,692,738

DSV  1,176,580 $2,677,479

GBR  146,127 $2,339,574

NFG  924,502 $1,637,048

PRYM  805,134 $1,589,890

ARTG  266,404 $1,564,972

BNCH  873,046 $1,241,393

GSI  1,301,134 $1,174,663

NVO  341,551 $1,158,819

PGM  517,494 $1,070,195

BABY  402,349 $1,038,796

SPA  1,588,965 $1,000,424

AAG  1,145,387 $984,970

BES  2,494,333 $967,738

FD  51,953 $963,120

MIR  2,787,672 $955,152

ZFR  3,660,034 $943,843

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  52,193 14,405,630
 340,466,791  1,157


