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March 3 Close % Change
%

S&P/TSX Composite Index 16,423.62
S&P/TSX 60 Index 979.43 %
S&P/TSX Venture Composite 517.15 %
S&P/TSX Completion Index 1,000.34 %
S&P/TSX Smallcap Index 530.20 %
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Constituents ($B) Contribution
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Utilities 16 % $124.25
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S&P/TSX 205 %  $2,221.68
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TSX TSX ANONYMOUS TRADING

Daily Volume 604,986,420 Daily Volume 237,633,007
Daily Value $15,214,807,966 Daily Value $6,587,217,045
Daily Trades 2,170,080 Average Trade Size 239
Daily Symbols Traded 2,067 % TSX Volume 39.28 %
TSX Volume TSX Value ( in Canadian Dollars )

600M 500 16B

500M :gg 148

400M 228 10B

300M 250 8B

200 6B
150

100
100M 50 2B

200M

o
<
o
N
o s N
@ w [o+]
o N S o © N
Py ~ ~ ~ K %

11/12/2019
11/25/2019
12/9/2019
12/23/2019
1/6/2020
1/20/2020
2/3/2020
2/18/2020
3/2/2020
11/12/2019
11/25/2019
12/9/2019
12/23/2019
1/6/2020
1/20/2020
2/3/2020
2/18/2020
3/2/2020

‘ B Average Daily Volume -#-Avearge Trade Size ‘ B Average Daily Value -#- Average Trade Value

Top 20 TSX Symbols by Volume Top 20 TSX Symbols by Value

Symbol TSX Volume TSX Value Symbol TSX Volume TSX Value
SuU 16,663,215 $596,947,101 D 10,041,004 $687,942,906
XIU 13,153,056 $326,634,638 RY 6,468,173 $657,304,259
BBD.B 11,815,786 $12,373,763 SuU 16,663,215 $596,947,101
BTO 11,697,482 $66,854,219 SHOP 648,391 $422,337,540
D 10,041,004 $687,942,906 CM 4,091,698 $419,525,720
MFC 8,855,926 $200,823,948 BCE 6,486,946 $402,135,166
ABX 8,519,791 $235,375,373 ENB 7,405,666 $377,987,400
K 8,361,148 $61,383,313 BMO 3,630,676 $330,611,460
YRI 8,243,862 $46,209,071 XU 13,153,056 $326,634,638
CNQ 7,750,775 $260,062,831 BAM.A 3,702,007 $305,558,867
HOU 7,649,283 $29,386,501 BNS 4,307,897 $302,340,127
HOD 7,623,675 $44,200,031 TRP 4,085,404 $292,132,070
ENB 7,405,666 $377,987,400 CNQ 7,750,775 $260,062,831
BTE 7,056,422 $8,662,168 CNR 2,193,231 $251,788,437
BCE 6,486,946 $402,135,166 CP 739,616 $248,300,587
RY 6,468,173 $657,304,259 ABX 8,519,791 $235,375,373
CVE 6,289,696 $61,001,695 NA 3,107,828 $214,660,373
IMG 5,901,416 $23,227,101 MFC 8,855,926 $200,823,948
AQN 5,268,797 $113,145,838 FNV 1,171,957 $179,353,591
HQD 4,735,144 $18,888,933 FTS 2,635,161 $150,521,765

Daily Volume 90,466,394 Average Trade Value $13,962

Daily Value $1,718,143,526 Average Trade Size 735

# Trades 123,055 # of ETFs Traded 754
Symbol Market Volume Market Value Symbol Market Volume Market Value
XIU 13,153,056 $326,634,638 XIU 13,153,056 $326,634,638
HOU 7,649,283 $29,386,501 VFV 1,610,247 $116,616,811
HOD 7,623,675 $44,200,031 XFN 2,957,012 $112,973,784
HQD 4,735,144 $18,888,933 HXT 2,243,654 $82,694,197
HSD 3,910,332 $46,648,402 HGU 2,869,849 $55,915,760
HGD 3,635,527 $11,591,006 XSP 1,507,056 $50,595,859
HNU 3,099,024 $12,612,198 HSD 3,910,332 $46,648,402
XFN 2,957,012 $112,973,784 HUV 1,097,661 $45,436,383
HGU 2,869,849 $55,915,760 HOD 7,623,675 $44,200,031

XEG 2,772,742 $20,280,822 XIC 1,448,373 $38,323,629



Block Trades Non Block Trades
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Top 5 Block Trade Brokers by Volume

Broker
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TSX Block Volume

TD SECURITIES INC.
NATIONAL BANK FINANCIAL
J.P. MORGAN SECURITIES C
CIBC WORLD MARKETS INC.
RBC CAPITAL MARKETS

TSXV

14,623,520
11,470,500
8,833,600
8,665,900
8,635,600

2,168,759

Top 5 Block Trade Symbols by Volume

Symbol TSX Block Volume
SuU 9,631,400
XIU 2,697,200
BCE 2,358,000
TD 1,955,700
CNQ 1,855,200

TSXV_ANONYMOUS TRADING

Daily Volume 170,295,262 Daily Volume 66,422,431
Daily Value $67,618,485 Daily Value $28,693,925
Daily Trades 36,192 Average Trade Size 4,476
Daily Symbols Traded 1,037 % TSXV Volume 39.00%
TSXV Volume TSXV Value ( in Canadian Dollars )
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Top 20 TSXV Symbols by Volume

Top 20 TSXV Symbols by Value

Symbol TSXV Volume TSXV Value Symbol TSXV Volume TSXV Value
VXL 5,803,805 $760,319 KNT 1,662,804 $6,138,207
LKY 5,758,100 $115,162 XBC 1,051,417 $3,726,739
HIVE 4,016,569 $1,135,329 STC 1,454,268 $2,781,318
LITT 3,990,850 $199,324 DYA 2,260,879 $2,097,298
PTE 3,671,475 $359,551 GBR 279,440 $2,072,435
EMH 3,292,608 $819,695 PCLO 1,378,491 $1,579,049
KLY 3,026,383 $105,897 PEO 131,019 $1,312,351
EBY 2,502,500 $12,515 VLNS 381,920 $1,222,022
DYA 2,260,879 $2,097,298 MTA 173,741 $1,206,402
KLY.WT.B 2,177,500 $21,775 HIVE 4,016,569 $1,135,329
GXS 2,122,907 $276,531 ATE 1,715,519 $1,111,746
RHT 2,100,549 $1,039,486 HTL 840,526 $1,092,664
META 1,949,766 $279,946 RHT 2,100,549 $1,039,486
NOT 1,854,625 $332,713 BABY 830,371 $942,099
PAC 1,723,920 $137,166 EMH 3,292,608 $819,695
ATE 1,715,519 $1,111,746 GRN 1,393,184 $815,282
BAU 1,696,000 $126,575 NUAG 149,276 $789,575
KNT 1,662,804 $6,138,207 VXL 5,803,805 $760,319
N 1,631,778 $675,601 N 1,631,778 $675,601
STC 1,454,268 $2,781,318 ENW 590,090 $631,066

Volume 25,701,790 Daily Trades 96,903

Value 779,203,209 Daily Symbols Traded 1445



