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   Indices          October 8  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  16,534.54 %

S&P/TSX 60 Index  991.28 %

S&P/TSX Venture Composite Index  715.34 %

S&P/TSX Completion Index  988.90 %

S&P/TSX Smallcap Index  553.02 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  26 $670.29 %

Communication 
Services

 7 $120.32 %

Information 
Technology

 10 $241.06 %

Energy  23 $256.18 %

Industrials  28 $290.10 %

Materials  52 $348.30 %

Utilities  16 $123.28 %

Consumer 
Discretionary

 13 $85.31 %

Consumer Staples  11 $100.06 %

Health Care  10 $24.31 %

 196 $2,259.22 S&P/TSX 
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 363,654,408
$8,142,889,547

 915,247
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Daily Value
Daily Trades
Daily Symbols Traded  1,905
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Daily Value
Average  Trade Size
% TSX Volume

 141,608,572 
$3,477,671,256 
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 38.94 %

   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  

TD  8,512,652 $533,903,216

SU  6,735,548 $113,530,525

APHA  6,531,276 $48,377,653

CVE  6,058,770 $32,632,494

CNQ  5,418,555 $126,149,435

ENB  5,265,970 $209,007,375

ABX  4,969,308 $178,992,028

BNS  4,828,114 $274,073,498

ZENA  4,705,977 $260,013

K  4,704,703 $53,425,715

ACB  4,654,721 $30,380,533

VIVO  4,591,532 $568,094

MFC  4,339,243 $84,154,577

BTO  4,257,987 $36,668,537

AQN  4,178,999 $85,914,829

HEXO  4,174,661 $4,047,665

BBD.B  4,118,657 $1,421,030

AC  4,087,875 $67,116,094

WCP  3,971,324 $10,040,337

RY  3,890,658 $380,369,965

 Symbol                     TSX Volume                       TSX Value  

TD  8,512,652 $533,903,216

RY  3,890,658 $380,369,965

BMO  3,700,676 $304,398,523

SHOP  204,766 $289,334,329

BNS  4,828,114 $274,073,498

CP  521,425 $213,525,517

ENB  5,265,970 $209,007,375

TRP  3,577,977 $206,146,278

CM  1,859,222 $190,530,664

ABX  4,969,308 $178,992,028

QSR  2,079,322 $164,492,575

CNR  1,060,016 $153,222,865

BCE  2,401,667 $133,951,844

CNQ  5,418,555 $126,149,435

NTR  2,138,511 $114,980,732

SU  6,735,548 $113,530,525

BAM.A  2,272,970 $106,591,725

WCN  771,212 $105,275,929

EMA  1,833,516 $103,203,988

MG  1,383,751 $96,014,845

$379,172,377
 22,072,498

 40,231

$9,425 
 549 

 645 
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                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HND  3,637,437 $31,803,286 

XIU  2,699,684 $67,527,355 

HNU  2,534,619 $27,989,027 

XEG  930,373 $4,099,654 

HSD  641,532 $4,320,578 

HGD  608,030 $4,679,724 

XGD  537,301 $11,940,830 

HGU  316,475 $9,519,114 

CPD  308,854 $3,606,459 

ZPR  289,734 $2,647,091 

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

XIU  2,699,684 $67,527,355 

HND  3,637,437 $31,803,286 

HNU  2,534,619 $27,989,027 

XGD  537,301 $11,940,830 

HGU  316,475 $9,519,114 

XSP  249,612 $9,295,108 

XFN  240,330 $8,359,893 

HQU  247,670 $8,241,236 

ZQQ  72,768 $6,125,300 

XBB  177,335 $5,928,996 



 835  914,412
      Block Trades                                                                                                                                               Non Block Trades

 24,706,100 GOLDMAN SACHS CANADA INC.
 20,227,194 BMO NESBITT BURNS INC.
 19,910,700 SCOTIA CAPITAL INC.
 12,582,300 RBC CAPITAL MARKETS
 9,152,200 TD SECURITIES INC.

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

TD  5,677,400 
BNS  3,134,200 
AQN  2,625,000 
BMO  2,567,400 
RY  2,553,400 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 89,027,766 
$39,175,865 

 4,846 
 46.07%
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Daily Value
Average Trade Size
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 193,241,362
$81,786,582

 46,669
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Daily Symbols Traded  1,162

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

50M

100M

150M

200M

250M

300M

350M

0

1000

2000

3000

4000

5000

6000

6
/1

8
/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

9
/8

/2
0
2
0

9
/2

1
/2

0
2
0

1
0
/5

/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

6
/1

8
/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

9
/8

/2
0
2
0

9
/2

1
/2

0
2
0

1
0
/5

/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  

MGM  9,830,860 $2,120,494

RLV  6,339,275 $271,952

HRH  6,338,231 $453,226

DEC  4,259,457 $406,543

NUMI  4,103,874 $1,353,107

ILI  3,883,660 $259,222

NOU  3,673,526 $1,365,872

GRN  3,589,283 $2,107,384

VPT  3,283,603 $428,415

AVCR  2,571,911 $284,104

MSP  1,927,000 $77,520

FMS  1,921,882 $57,854

MN  1,885,394 $711,526

HIVE  1,828,929 $688,222

RM  1,805,370 $344,350

MILE  1,780,243 $128,730

THRM  1,732,389 $215,396

SIC  1,693,168 $281,263

ACU  1,588,288 $281,841

ARS  1,578,677 $418,256

 Symbol                    TSXV Volume                      TSXV Value  

KNT  522,714 $3,536,462

EXRO  1,570,090 $3,278,914

DOC  1,469,975 $2,928,449

MGM  9,830,860 $2,120,494

GRN  3,589,283 $2,107,384

XBC  397,288 $2,098,420

SLL  734,908 $1,616,189

BABY  696,805 $1,493,871

NOU  3,673,526 $1,365,872

NUMI  4,103,874 $1,353,107

IPA  493,403 $1,286,903

NFG  346,670 $1,038,902

PGM  411,982 $907,486

LI  642,818 $889,053

ALLI  1,139,589 $860,397

NEWU  826,635 $790,272

SYZ  73,562 $761,473

HEO  433,597 $750,931

AMX  278,660 $724,703

MN  1,885,394 $711,526

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  56,888 16,555,390
 356,256,788  1,202


