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August 6, 2024

   Indices          August 6  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  21,979.36  22,227.63 -1.12 %

S&P/TSX 60 Index  1,315.29  1,329.97 -1.10 %

S&P/TSX Venture Composite Index  542.67  555.56 -2.32 %

S&P/TSX Completion Index  1,332.72  1,348.54 -1.17 %

S&P/TSX Smallcap Index  744.51  757.52 -1.72 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 53  168  5 

            Return Constituent

        Top 10 Advancers

INE  2.66%
QBR.B  2.55%
BBD.B  2.00%
DPM  1.88%
TA  1.62%
AC  1.61%
QSR  1.58%
TVE  1.37%
IIP.UN  1.36%
NPI  1.31%

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

            Return Constituent

Top 10 Decliners

ASTL -7.03%
OSK -6.92%
SSRM -6.92%
EFR -6.73%
AYA -6.66%
SSL -6.57%
LUG -6.47%
CEU -6.44%
ELD -6.42%
CG -5.50%

Index Contribution Constituent

Top 10 Index              
Detractors

TD -16.49
CP -14.97
BN -12.95
WPM -12.92
ABX -10.30
RY -10.03
FNV -9.74
GIB.A -8.78
CNR -7.48
SHOP -7.18

Index Contribution Constituent

Top 10 Index 
 Contributors

BCE  3.92
QSR  3.50
IFC  2.55
ENB  2.26
RCI.B  1.09
BBD.B  1.01
QBR.B  0.88
ARX  0.81
OTEX  0.68
TIH  0.66

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Communication 
Services

 5  3.30 $103.82  0.36%

Real Estate  20  2.23 $70.17  0.20%

Health Care  4  0.29 $8.99 -1.30%

Utilities  15  4.02 $126.61 -3.26%

Consumer 
Discretionary

 13  3.57 $112.41 -9.87%

Energy  41  17.68 $556.23 -10.96%

Consumer Staples  11  4.42 $138.96 -13.04%

Information 
Technology

 10  7.58 $238.37 -19.36%

Industrials  28  13.69 $430.56 -38.79%

Financials  27  30.98 $974.45 -69.73%

Materials  52  12.24 $385.00 -78.19%

 226  100.00 $3,145.57 -243.91S&P/TSX Composite 
Index
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 468,281,927
$16,813,356,789

 1,370,358

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,168

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 224,148,556 
$8,114,241,198 

 331 
 47.87 %

   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  

ENB  19,087,342 $1,004,745,916

SU  15,232,325 $775,918,408

TOU  13,518,409 $760,949,279

TD  11,791,674 $911,204,533

MFC  10,513,091 $356,998,611

RY  8,849,821 $1,307,262,519

BNS  7,427,496 $463,823,412

HNU  6,648,976 $16,051,843

CM  6,172,694 $422,670,544

K  6,105,901 $72,088,003

ABX  5,803,427 $139,021,424

SHOP  5,739,180 $427,169,976

BCE  5,355,438 $257,214,097

CNQ  5,240,769 $239,894,336

T  5,145,003 $116,262,688

GWO  5,127,274 $208,120,657

BTE  5,091,817 $22,530,373

SLF  4,465,685 $292,546,153

IVN  4,356,793 $67,534,825

CVE  4,079,206 $101,337,520

 Symbol                     TSX Volume                       TSX Value  

RY  8,849,821 $1,307,262,519

ENB  19,087,342 $1,004,745,916

TD  11,791,674 $911,204,533

SU  15,232,325 $775,918,408

TOU  13,518,409 $760,949,279

BNS  7,427,496 $463,823,412

BMO  3,937,691 $438,361,495

SHOP  5,739,180 $427,169,976

CM  6,172,694 $422,670,544

MFC  10,513,091 $356,998,611

SLF  4,465,685 $292,546,153

BCE  5,355,438 $257,214,097

CNQ  5,240,769 $239,894,336

CP  2,201,260 $235,866,955

TRP  3,879,027 $229,738,954

CSU  56,523 $227,085,254

CNR  1,446,226 $222,593,585

GWO  5,127,274 $208,120,657

ATD  2,296,108 $185,276,295

AEM  1,785,832 $184,053,312

$1,335,207,960
 54,379,980

 131,217

$10,176 
 414 

 1,029 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  6,648,976 $16,051,843 

XIU  3,944,196 $131,043,979 

ZEB  2,655,018 $93,796,599 

BTCC  1,609,311 $16,858,001 

DLR  1,391,567 $19,560,485 

BTCC.B  1,203,235 $13,195,177 

HQU  1,047,356 $19,358,359 

XEG  1,047,033 $17,999,367 

HOD  873,479 $6,519,883 

XBB  870,230 $24,698,597 

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

XIU  3,944,196 $131,043,979 

VFV  751,547 $96,660,280 

ZEB  2,655,018 $93,796,599 

ZSP  760,267 $60,135,541 

XFN  653,048 $32,385,883 

CASH  589,949 $29,516,324 

HXT  501,987 $28,247,057 

VEQT  624,002 $25,144,429 

XBB  870,230 $24,698,597 

XEQT  755,161 $22,675,200 



 1,584  1,368,774
      Block Trades                                                                                                                                               Non Block Trades

 45,844,150 BMO NESBITT BURNS INC.
 33,032,400 GOLDMAN SACHS CANADA INC.
 29,197,250 CIBC WORLD MARKETS INC.
 28,024,700 RBC CAPITAL MARKETS
 19,112,200 MERRILL LYNCH CANADA LTD.

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

ENB  13,253,300 
SU  12,543,000 
TOU  12,239,400 
TD  8,204,800 
MFC  7,852,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 72,827,103 
$30,212,664 

 4,348 
 50.32%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 144,714,027
$55,024,660

 37,775

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,124

    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  

THRM  7,797,986 $408,158

TEA  2,210,705 $44,640

POR  1,967,899 $42,308

KNE  1,817,054 $254,673

MOG  1,689,318 $301,589

DM  1,511,313 $15,113

SBMI  1,482,000 $117,543

CBIT  1,379,927 $108,667

VIP  1,326,000 $22,720

GXU  1,316,027 $66,265

ADY  1,213,000 $144,550

KLM  1,112,120 $5,691

VXTR  1,105,307 $145,319

BSK  1,103,878 $55,756

AFM  1,097,468 $1,045,208

HIVE  1,093,635 $4,377,333

RHC  1,023,411 $72,320

ETU  1,021,073 $10,180

SHL  999,100 $29,973

MTB  966,100 $24,153

 Symbol                    TSXV Volume                      TSXV Value  

HIVE  1,093,635 $4,377,333

TOI  23,196 $2,742,129

LMN  66,398 $2,359,617

ARTG  173,689 $1,945,013

SGD  418,628 $1,668,105

BFM  615,382 $1,254,813

VZLA  493,989 $1,226,878

EU  241,384 $1,114,351

NFG  315,154 $1,066,106

AFM  1,097,468 $1,045,208

WED  238,629 $940,654

PNG  795,876 $912,313

CAD  273,469 $871,955

PLUR  716,712 $782,141

FWZ  659,111 $762,014

OSI  417,640 $755,600

RECO  675,998 $731,265

MAU  411,227 $715,036

HMR  406,640 $710,216

ABRA  303,820 $662,610

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  136,601 30,083,950
 1,027,546,619  1,474


