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August 22, 2023

   Indices          August 22  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  19,691.21  19,784.87 -0.47 %

S&P/TSX 60 Index  1,178.08  1,185.12 -0.59 %

S&P/TSX Venture Composite Index  582.24  585.34 -0.53 %

S&P/TSX Completion Index  1,195.37  1,194.98  0.03 %

S&P/TSX Smallcap Index  684.48  683.88  0.09 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 103  122  2 

            Return Constituent

        Top 10 Advancers

CLS  3.78%
AOI  3.25%
NPI  3.24%
FIL  2.78%
ATS  2.71%
AQN  2.57%
SEA  2.55%
TSU  2.49%
SNC  2.43%
TECK.B  2.26%

                S&P/TSX Composite Index                      S&P/TSX Composite Index

            Return Constituent

Top 10 Decliners

LSPD -3.69%
KNT -3.62%
NVEI -2.89%
PLC -2.70%
LAC -2.68%
GSY -2.60%
DML -2.56%
BHC -2.44%
BAM -2.30%
NTR -2.14%

Index Contribution Constituent

Top 10 Index              
Detractors

RY -14.77
TD -12.59
BN -9.12
BMO -8.74
ENB -7.60
NTR -6.11
MFC -5.36
TRP -3.91
BNS -3.85
IFC -3.72

Index Contribution Constituent

Top 10 Index 
 Contributors

TECK.B  3.93
FNV  2.89
ABX  2.74
WPM  1.54
FFH  1.53
NPI  1.45
CSU  1.36
AEM  1.33
OTEX  1.31
SNC  1.25

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Materials  50  11.77 $331.05  7.18%

Information 
Technology

 11  7.36 $207.18  3.48%

Utilities  16  4.28 $120.39  0.48%

Real Estate  21  2.39 $67.18  0.17%

Health Care  4  0.31 $8.67 -0.61%

Industrials  26  13.80 $388.15 -1.50%

Consumer 
Discretionary

 14  3.69 $103.81 -1.53%

Communication 
Services

 5  3.86 $108.49 -3.72%

Consumer Staples  11  4.22 $118.62 -5.63%

Energy  40  18.00 $506.42 -20.54%

Financials  29  30.33 $853.28 -69.61%

 227  100.00 $2,813.25 -91.82S&P/TSX Composite 
Index
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 247,671,881
$8,335,292,950

 685,443

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,993

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 108,222,393 
$3,889,544,956 

 336 
 43.70 %

   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  

GWO  10,792,863 $407,844,089

CNQ  9,941,008 $826,545,485

MFC  7,705,970 $183,749,147

BNS  7,186,392 $442,897,910

ENB  5,670,353 $263,999,272

TD  4,505,386 $372,208,237

SU  4,471,462 $197,933,912

RY  4,165,009 $499,236,182

AQN  3,837,568 $37,848,482

CVE  3,521,971 $91,523,148

SLF  3,412,628 $217,690,928

WEED  2,865,791 $1,575,256

NXE  2,847,221 $19,918,369

POW  2,710,652 $97,178,744

BMO  2,706,124 $301,971,771

BIP.UN  2,692,092 $114,410,158

SHOP  2,613,393 $191,793,953

HNU  2,568,394 $35,569,685

GOLD  2,531,464 $2,759,651

FTS  2,320,303 $123,936,553

 Symbol                     TSX Volume                       TSX Value  

CNQ  9,941,008 $826,545,485

RY  4,165,009 $499,236,182

BNS  7,186,392 $442,897,910

GWO  10,792,863 $407,844,089

TD  4,505,386 $372,208,237

BMO  2,706,124 $301,971,771

ENB  5,670,353 $263,999,272

SLF  3,412,628 $217,690,928

SU  4,471,462 $197,933,912

SHOP  2,613,393 $191,793,953

MFC  7,705,970 $183,749,147

FTS  2,320,303 $123,936,553

CNR  796,388 $121,225,479

BIP.UN  2,692,092 $114,410,158

TOU  1,636,284 $111,616,122

TRP  2,079,270 $99,603,327

POW  2,710,652 $97,178,744

CM  1,824,208 $97,028,567

CVE  3,521,971 $91,523,148

BCE  1,588,543 $87,031,469

$588,028,083
 24,212,458

 42,614

$13,799 
 568 

 814 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  2,568,394 $35,569,685 

XIU  2,150,610 $64,473,335 

ZEB  1,725,438 $55,863,642 

HQU  1,200,909 $16,627,732 

HXT  951,681 $46,718,962 

HQD  862,923 $17,202,972 

DLR  755,313 $10,490,898 

XGD  691,283 $11,333,344 

HSD  545,231 $14,131,977 

XEG  508,766 $8,365,487 

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

XIU  2,150,610 $64,473,335 

ZEB  1,725,438 $55,863,642 

HXT  951,681 $46,718,962 

HNU  2,568,394 $35,569,685 

XSP  385,551 $17,878,817 

HQD  862,923 $17,202,972 

HQU  1,200,909 $16,627,732 

HND  311,995 $16,357,678 

HSD  545,231 $14,131,977 

ZSP  199,242 $13,002,214 



 904  684,539
      Block Trades                                                                                                                                               Non Block Trades

 20,757,200 GOLDMAN SACHS CANADA INC.
 16,013,050 BMO NESBITT BURNS INC.
 15,583,600 RBC CAPITAL MARKETS
 10,943,900 NATIONAL BANK FINANCIAL INC.
 10,107,000 TD SECURITIES INC.

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

GWO  10,036,900 
CNQ  8,422,200 
BNS  5,333,600 
MFC  5,154,500 
ENB  3,984,000 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 50,643,160 
$23,029,543 

 4,198 
 54.58%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 92,794,333
$42,702,793

 24,004

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,042

    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  

PEMC  4,201,000 $42,105

RVG  3,324,477 $1,513,809

BAY  2,837,235 $801,840

RHC  1,448,072 $494,021

LSTR  1,403,000 $44,560

EOG  1,312,333 $446,438

TVI  1,224,000 $30,600

LKY  1,036,128 $8,001

CLM  1,009,000 $73,540

DMX  1,007,646 $161,745

VERT  921,905 $54,531

WWT  843,616 $42,821

FUSE  821,553 $31,956

ABR  813,232 $2,698,991

EMO  810,846 $377,598

VXTR  788,233 $122,862

LMR  777,650 $15,553

NRN  765,183 $72,344

RML  733,198 $331,324

LFST  732,040 $14,724

 Symbol                    TSXV Volume                      TSXV Value  

TOI  59,514 $6,286,644

ABR  813,232 $2,698,991

PMET  152,129 $1,738,700

LTH  675,670 $1,687,400

RVG  3,324,477 $1,513,809

LMN  63,705 $1,343,530

ETL  344,052 $1,235,285

HIVE  223,158 $1,062,558

BAY  2,837,235 $801,840

CRE  584,447 $799,233

ARTG  117,517 $611,235

NFG  98,119 $591,324

FWZ  318,342 $544,132

EU  160,622 $530,933

SGD  100,271 $517,657

ATX  651,250 $508,826

LI  296,431 $500,916

RHC  1,448,072 $494,021

EOG  1,312,333 $446,438

NGEX  60,882 $401,829

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  67,290 15,008,520
 497,831,583  1,183


