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October 6, 2020

   Indices          October 6  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,236.13 %

S&P/TSX 60 Index  973.01 %

S&P/TSX Venture Composite Index  705.89 %

S&P/TSX Completion Index  972.51 %

S&P/TSX Smallcap Index  536.79 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Energy  23 $242.98 %

Financials  26 $660.91 %

Health Care  10 $21.62 %

Materials  52 $344.68 %

Information 
Technology

 10 $237.67 %

Utilities  16 $123.17 %

Industrials  28 $286.18 %

Consumer Staples  11 $100.05 %

Communication 
Services

 7 $118.77 %

Consumer 
Discretionary

 13 $81.88 %
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 380,217,842
$8,865,944,576

 1,102,539

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,932

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 139,288,410 
$2,927,183,757 
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 36.63 %

   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  

BNS  14,669,581 $821,798,706

TD  13,900,136 $881,707,304

SU  7,635,703 $123,480,839

CNQ  7,250,524 $157,223,819

BBD.B  7,006,970 $2,444,822

NGD  6,477,283 $18,077,159

ABX  5,448,065 $199,812,033

AC  5,038,111 $79,135,540

CVE  4,859,822 $24,711,425

TECK.B  4,793,154 $85,542,788

XIU  4,756,347 $117,451,656

TRP  4,608,568 $254,180,181

K  4,020,509 $47,429,821

BMO  3,934,854 $315,898,277

ENB  3,861,708 $149,918,180

S  3,853,945 $796,159

MFC  3,737,025 $71,763,285

IPL  3,680,857 $47,700,418

POW  3,505,657 $94,072,712

HNU  3,498,719 $38,431,235

 Symbol                     TSX Volume                       TSX Value  

TD  13,900,136 $881,707,304

BNS  14,669,581 $821,798,706

BMO  3,934,854 $315,898,277

SHOP  199,852 $279,670,479

TRP  4,608,568 $254,180,181

RY  2,291,701 $220,008,007

ABX  5,448,065 $199,812,033

CM  1,764,237 $179,484,162

CNQ  7,250,524 $157,223,819

ENB  3,861,708 $149,918,180

CNR  1,038,478 $148,879,860

BCE  2,612,500 $144,443,381

SU  7,635,703 $123,480,839

XIU  4,756,347 $117,451,656

CP  285,501 $114,862,031

NA  1,577,864 $106,119,999

POW  3,505,657 $94,072,712

NTR  1,700,103 $91,063,546

BAM.A  1,983,793 $89,953,448

TECK.B  4,793,154 $85,542,788

$612,636,799
 31,510,680

 57,035

$10,741 
 552 

 671 
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Average Trade Value
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# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  4,756,347 $117,451,656 

HNU  3,498,719 $38,431,235 

HND  2,984,425 $26,234,997 

XEG  1,568,386 $6,641,920 

HSD  1,275,700 $8,851,710 

HXT  972,348 $36,251,155 

XGD  863,756 $19,417,517 

HGD  730,712 $5,467,698 

XSP  719,827 $26,525,254 

XFN  698,839 $23,915,077 

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

XIU  4,756,347 $117,451,656 

HNU  3,498,719 $38,431,235 

HXT  972,348 $36,251,155 

XSP  719,827 $26,525,254 

HND  2,984,425 $26,234,997 

XFN  698,839 $23,915,077 

XGD  863,756 $19,417,517 

HQU  562,036 $18,254,316 

ZEB  622,351 $15,964,255 

HGU  478,874 $15,039,827 



 859  1,101,680
      Block Trades                                                                                                                                               Non Block Trades

 26,550,100 RBC CAPITAL MARKETS
 21,628,800 GOLDMAN SACHS CANADA INC.
 13,127,700 NATIONAL BANK FINANCIAL INC.
 9,571,300 MORGAN STANLEY CANADA LTD.
 8,064,900 MERRILL LYNCH CANADA LTD.

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

BNS  11,364,900 
TD  9,434,000 
CNQ  3,090,600 
TRP  2,891,100 
IPL  2,348,700 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 90,855,156 
$45,427,444 

 4,167 
 44.33%
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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  

VLI  8,094,640 $315,856

KUU  7,107,907 $626,205

PDM  6,776,110 $998,728

VPT  5,424,771 $696,177

AVCR  3,219,512 $369,816

FRE  2,800,795 $190,836

RLV  2,751,085 $110,377

KS  2,325,056 $162,752

NGLD  2,036,250 $629,681

SURG  1,776,609 $505,973

ADK  1,755,873 $742,611

NOU  1,726,388 $493,500

SIC  1,709,871 $254,640

SJL  1,634,177 $55,819

CYP  1,485,095 $1,112,910

GIGA  1,441,236 $1,491,633

ALTA  1,429,514 $283,876

LI  1,353,882 $1,942,961

STND  1,344,760 $263,091

MN  1,339,793 $600,965

 Symbol                    TSXV Volume                      TSXV Value  

PEO  940,100 $10,342,547

KNT  854,324 $5,950,438

GBR  312,952 $4,809,646

XBC  726,737 $3,701,129

SLL  1,131,997 $2,469,526

DOC  1,185,454 $2,406,912

NFG  740,977 $2,159,657

LI  1,353,882 $1,942,961

GIGA  1,441,236 $1,491,633

DSV  900,347 $1,481,123

IPA  493,091 $1,407,217

FD  112,374 $1,336,244

VZLA  788,067 $1,286,108

KDK  453,279 $1,216,855

PGM  560,575 $1,203,380

BABY  495,204 $1,172,836

NVO  351,752 $1,158,007

GRA  419,782 $1,137,792

SLS  249,962 $1,116,490

CYP  1,485,095 $1,112,910

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  69,089 17,777,920
 449,228,398  1,228


