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723.11
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Top 10 Index
Contributors

Constituent

MFC
TECK.B
NTR
WCN
CTC.A
TRP
IAG
FNV
QSR
AEM

S&P/TSX Composite Index

Sector

Materials
Consumer
Discretionary
Financials
Communication
Services
Consumer Staples
Health Care
Real Estate
Utilities
Industrials

Energy

Information
Technology

S&P/TSX Composite

Index

Index Contribution

13.44
9.16
6.65
3.61
3.35
2.76
2.57
2.39
2.00
1.75
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6
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Top 10 Index
Detractors
Constituent Index Contribution

SHOP
CVE
SuU
CNQ

Weight

11.60 %
3.59 %
31.73 %
4.74%
414 %
0.40 %
2.72%
4.26 %
13.20 %
17.31%
6.31%
100.00 %,

-77.16

Market Cap
($B)
$346.30

$107.13
$946.97
$141.58
$123.70

$11.95

$81.19
$127.08
$394.14
$516.55

$188.29
$2,984.88

Index
Contribution
19.64

4.46

Unchanged

Top 10 Advancers

Constituent

ERO
CTC.A
TECK.B
IAG
CCA
KNT
MFC
PD
BBD.B
ATZ

Return

5.11%
5.05%
4.98%
3.92%
3.89%
3.80%
3.79%
3.53%
3.25%
3.17%

% Change

-0.55%
-0.64 %
0.61%
-0.20 %
-0.39 %

S&P/TSX Composite Index

Top 10 Decliners

Constituent

SHOP
MTY
BLDP
CVE
LSPD
NVEI
ECN
CFP
HWX
EFR

Return

-15.47%
-5.88%
-4.60%
-4.46%
-4.42%
-3.99%
-3.83%
-3.76%
-3.21%
-3.10%

S&P/TSX Composite Index - Sectors Returns

Materials
Cons Disc
Financials
Telecomm

Cons Staples
Health Care
Real Estate

Utilities
Industrials
Energy
Info Tech

-0.5%

-0.4%

-0.3%

-0.2%

-0.1%

0.0% 0.1%
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TSX TSX ANONYMOUS TRADING

Daily Volume 392,436,956 Daily Volume 168,416,521
Daily Value $11,085,394,729 Daily Value $5,171,045,718
Daily Trades 1,050,213 Average Trade Size 326
Daily Symbols Traded 2,083 % TSX Volume 42.92 %
TSX Volume TSX Value ( in Canadian Dollars )
500M 450 16B 14K
400
400M 350 18 12K
300 128 10K
300M 250 122 8K
200 6K
200M 150 68
100M 100 4B 4K
50 2B 2K

‘ l Average Daily Volume -#- Average Trade Size ‘ l 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
MFC 26,686,447 $711,137,253 ENB 16,143,882 $850,295,170
ENB 16,143,882 $850,295,170 RY 5,294,361 $733,994,413
CVE 12,587,068 $314,240,504 MFC 26,686,447 $711,137,253
HNU 10,832,047 $20,021,856 SHOP 7,161,534 $435,104,332
HUT 9,359,011 $26,023,475 SuU 8,924,542 $410,746,999
SuU 8,924,542 $410,746,999 CVE 12,587,068 $314,240,504
SMU.UN 8,069,610 $187,449,210 TECK.B 4,872,696 $292,918,066
SHOP 7,161,534 $435,104,332 CNQ 3,019,559 $238,382,470
K 5,979,186 $31,174,028 D 2,480,355 $229,971,748
AC 5,881,645 $136,428,731 NTR 2,159,230 $228,933,499
AQN 5,571,369 $58,415,899 SMU.UN 8,069,610 $187,449,210
ABX 5,561,049 $126,441,937 BNS 2,408,295 $176,939,985
RY 5,294,361 $733,994,413 CNR 1,061,134 $167,834,786
TECK.B 4,872,696 $292,918,066 BMO 1,209,251 $163,393,315
BTO 3,495,848 $15,784,204 TRP 2,762,852 $157,499,601
SBB 3,392,852 $5,835,503 BCE 2,474,577 $150,796,086
XLY 3,143,894 $67,076 CM 2,343,782 $146,007,265
CNQ 3,019,559 $238,382,470 AEM 2,072,339 $136,822,998
ATH 2,861,162 $8,340,058 AC 5,881,645 $136,428,731
BITF 2,798,880 $4,242,893 ABX 5,561,049 $126,441,937

Daily Volume 39,129,757 Average Trade Value $11,735

Daily Value $617,216,819 Average Trade Size 744

# Trades 52,595 # of ETFs Traded 882
Symbol Market Volume Market Value Symbol Market Volume Market Value
HNU 10,832,047 $20,021,856 XU 2,739,965 $86,553,114
XIU 2,739,965 $86,553,114 ZEB 870,250 $32,212,086
XEG 2,002,663 $31,847,107 XEG 2,002,663 $31,847,107
HSD 1,536,165 $11,090,467 HND 356,203 $22,817,740
HQD 1,244,181 $8,682,478 HNU 10,832,047 $20,021,856
BTCC.B 936,791 $4,538,104 VFV 202,132 $19,829,647
HQU 873,621 $8,984,609 HXT 341,368 $17,390,616
ZEB 870,250 $32,212,086 XFN 266,729 $12,938,062
HOU 684,271 $9,984,815 ZSP 200,135 $12,105,097

HSU 506,535 $7,288,647 XSP 274,140 $11,950,191



Block Trades Non Block Trades

1,211 1,049,002

Top 5 Block Trade Brokers by Volume

Top 5 Block Trade Symbols by Volume

Broker TSX Block Volume Symbol TSX Block Volume
BMO NESBITT BURNS INC. 26,882,000 MFC 19,867,000
GOLDMAN SACHS CANADA | 25,945,600 ENB 12,752,100
TD SECURITIES INC. 19,039,900 SMU.UN 5,640,500
CIBC WORLD MARKETS INC. 16,352,550 SuU 4,725,450
RBC CAPITAL MARKETS 13,028,200 RY 3,509,000
TSXV TSXV _ANONYMOUS TRADING
Daily Volume 124,053,033 Daily Volume 63,680,926
Daily Value $60,640,247 Daily Value $33,829,202
Daily Trades 36,219 Average Trade Size 3,444
Daily Symbols Traded 1,163 % TSXV Volume 51.33%

TSXV Volume TSXV Value ( in Canadian Dollars )
160M 5000 0.10B o 2.0K
140M
120M 4000 0.08B 1.6K
100M 3000 0.068 1.2K
80M
60M 2000 0.04B 0.8K
40M 1000 0.028 04K
20M

‘ H Average Daily Volume -#- Average Trade Size

Top 20 TSXV Symbols by Volume

Symbol TSXV Volume
AIR 8,088,587
ILI 3,265,582
OPW 2,815,212
ORM 1,900,719
BRW 1,603,719
THRM 1,599,738
MGR 1,555,434
FOBI 1,487,924
LBC 1,326,417
DM 1,177,355
CSTR 1,146,022
KO 1,133,890
LTH 1,054,456
PEI 1,053,484
DELX 1,023,000
YES 992,682
RPX 980,407
RHC 947,665
FOM 910,506
SuUuU 899,392

Volume
Value

TSXV Value

$337,377
$358,080
$48,399
$355,845
$1,384,404
$99,191
$38,886
$805,836
$215,317
$150,761
$45,837
$21,189
$2,397,063
$158,189
$128,085
$572,880
$247,447
$371,283
$2,992,280
$592,063

‘ H Average Daily Value -#- Average Trade Value

Top 20 TSXV Symbols by Value

Symbol TSXV Volume
PMET 263,395
TOl 42,503
HIVE 698,430
FOM 910,506
LI 619,265
LTH 1,054,456
BRW 1,603,719
RECO 469,075
FL 332,349
ARTG 198,576
RET.A 183,745
AFM 849,384
CRE 302,499
FOBI 1,487,924
ATX 614,900
SGML 16,137
RET 107,097
SuuU 899,392
MGRO 153,900
YES 992,682

Dark TSX/TSXV Trading

24,143,360

794,110,634

Daily Trades
Daily Symbols Traded

TSXV Value

$3,691,530
$3,596,549
$3,273,516
$2,992,280
$2,623,463
$2,397,063
$1,384,404
$979,694
$969,178
$941,944
$877,919
$822,634
$815,837
$805,836
$734,865
$665,446
$624,186
$592,063
$578,821
$572,880

108,896
1,255



