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   Indices          November 18  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,889.82 %

S&P/TSX 60 Index  1,009.38 %

S&P/TSX Venture Composite Index  726.38 %

S&P/TSX Completion Index  1,022.45 %

S&P/TSX Smallcap Index  591.86 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Information 
Technology

 10 $219.99 %

Consumer 
Discretionary

 13 $90.40 %

Utilities  16 $123.05 %

Industrials  28 $299.10 %

Energy  23 $263.53 %

Financials  26 $729.43 %

Materials  52 $330.92 %

Consumer Staples  11 $96.16 %

Communication 
Services

 7 $122.57 %

Health Care  10 $27.73 %
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 451,049,744
$9,176,050,105

 1,208,613

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,986

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 180,463,702 
$3,777,017,182 
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 40.01 %

   TSX                                                                                          TSX ANONYMOUS TRADING

0B

2B

4B

6B

8B

10B

12B

0K

2K

4K

6K

8K

10K

7
/2

9
/2

0
2
0

8
/1

0
/2

0
2
0

8
/2

4
/2

0
2
0

9
/8

/2
0
2
0

9
/2

1
/2

0
2
0

1
0
/5

/2
0
2
0

1
0
/1

9
/2

0
2
0

1
1
/2

/2
0
2
0

1
1
/1

6
/2

0
2
0

Average Daily Value Average Trade Value

TSX Value ( in Canadian Dollars )

0M

100M

200M

300M

400M

500M

0

50

100

150

200

250

300

350

400

450

7
/2

9
/2

0
2
0

8
/1

0
/2

0
2
0

8
/2

4
/2

0
2
0

9
/8

/2
0
2
0

9
/2

1
/2

0
2
0

1
0
/5

/2
0
2
0

1
0
/1

9
/2

0
2
0

1
1
/2

/2
0
2
0

1
1
/1

6
/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  

SU  12,456,884 $253,678,061

BBD.B  11,701,285 $3,562,443

TV  9,021,504 $1,737,268

MFC  8,421,733 $184,055,091

AC  8,365,365 $179,582,799

ENB  7,561,437 $289,693,793

APHA  7,522,292 $62,857,638

BTE  7,141,144 $4,527,504

CVE  6,771,872 $42,428,856

CGX  6,534,931 $63,372,442

RY  5,883,821 $612,276,154

ABX  5,603,945 $181,186,224

ACB  5,593,566 $53,371,224

VET  4,696,409 $22,507,740

CNQ  4,099,466 $116,681,101

TD  4,029,991 $274,508,898

CPG  4,023,999 $8,853,151

BTO  3,738,600 $28,196,231

K  3,695,384 $36,719,631

WCP  3,662,168 $12,244,631

 Symbol                     TSX Volume                       TSX Value  

RY  5,883,821 $612,276,154

ENB  7,561,437 $289,693,793

TD  4,029,991 $274,508,898

SU  12,456,884 $253,678,061

CNR  1,436,851 $205,051,922

MG  2,429,508 $195,204,089

BMO  2,011,026 $184,161,754

MFC  8,421,733 $184,055,091

ABX  5,603,945 $181,186,224

AC  8,365,365 $179,582,799

BNS  2,840,541 $178,672,691

SHOP  139,711 $168,914,006

BAM.A  3,121,299 $167,749,719

SLF  2,606,808 $154,611,277

CM  1,310,148 $143,566,464

CNQ  4,099,466 $116,681,101

FNV  647,455 $110,054,795

AEM  1,146,721 $103,894,594

BCE  1,710,548 $96,845,655

TRP  1,718,433 $95,512,715

$535,464,822
 26,258,792

 50,929

$10,514 
 516 

 702 
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                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  3,322,031 $85,138,288 

XEG  3,180,591 $16,886,386 

HNU  1,813,079 $15,182,253 

HND  1,100,214 $11,701,800 

ZSP  1,060,146 $54,736,570 

ZEB  838,399 $23,506,731 

HGD  812,662 $7,183,349 

HGU  763,430 $18,447,178 

XGD  568,773 $11,668,089 

HSD  485,662 $2,941,726 

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

XIU  3,322,031 $85,138,288 

ZSP  1,060,146 $54,736,570 

ZEB  838,399 $23,506,731 

HGU  763,430 $18,447,178 

XEG  3,180,591 $16,886,386 

HNU  1,813,079 $15,182,253 

XFN  347,688 $13,126,257 

HND  1,100,214 $11,701,800 

XGD  568,773 $11,668,089 

KILO.B  374,200 $11,140,039 



 1,200  1,207,413
      Block Trades                                                                                                                                               Non Block Trades

 14,916,800 NATIONAL BANK FINANCIAL INC.
 11,365,600 TD SECURITIES INC.
 9,785,900 GOLDMAN SACHS CANADA INC.
 8,820,800 BMO NESBITT BURNS INC.
 8,030,100 VIRTU ITG CANADA CORP

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

MFC  4,074,100 
RY  3,829,500 
ENB  3,538,300 
SU  2,932,600 
SLF  1,761,700 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 103,541,341 
$67,192,197 

 3,710 
 42.50%
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Daily Symbols Traded  1,202

    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  

MTRX  8,279,092 $6,631,401

NOU  7,080,712 $6,171,751

DOC  6,232,485 $13,962,682

HIVE  5,999,414 $3,807,212

BRAG  5,929,128 $4,791,494

MTLO  3,375,463 $740,812

BUS  3,095,977 $5,278,039

XLY  2,940,557 $1,172,904

DEC  2,893,300 $159,216

RLV  2,858,297 $92,848

GRN  2,836,979 $2,239,580

HRH  2,481,240 $157,578

NGLD  2,385,874 $630,856

AGG  2,380,830 $477,054

FPX  2,267,300 $1,505,718

CTS  2,232,571 $6,748,192

CBLU  2,117,937 $528,503

DASH  2,078,683 $223,188

MKO  2,029,388 $576,461

DHR  2,010,530 $104,522

 Symbol                    TSXV Volume                      TSXV Value  

DOC  6,232,485 $13,962,682

CTS  2,232,571 $6,748,192

MTRX  8,279,092 $6,631,401

GPV  267,250 $6,422,833

NOU  7,080,712 $6,171,751

BUS  3,095,977 $5,278,039

BRAG  5,929,128 $4,791,494

SLL  1,437,442 $4,006,369

HIVE  5,999,414 $3,807,212

KNT  466,237 $3,090,958

BABY  839,478 $2,859,955

XBC  485,127 $2,795,312

GRN  2,836,979 $2,239,580

FD  145,362 $2,048,337

PGM  859,354 $1,983,262

NVO  602,300 $1,821,197

NLC  1,090,905 $1,672,173

GBR  98,051 $1,565,935

FPX  2,267,300 $1,505,718

NFG  346,583 $1,362,437

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  84,239 26,414,960
 593,906,703  1,351


