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October 28 Close % Change
S&P/TSX Composite Index 19,471.19 19,352.11 0.62 %
S&P/TSX 60 Index 1,179.83 1,172.07 0.66 %
S&P/TSX Venture Composite 596.93 593.67 0.55%
S&P/TSX Completion Index 1,121.10 1,116.42 0.42 %
S&P/TSX Smallcap Index 662.55 662.62 -0.01 %
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Constituent  Index Contribution Constituent Index Contribution

IMO 9.01  TECK.B -10.46

CNR 8.67 SJR.B -6.61

RY 8.36 | TRP -4.93

BCE 7.57 TOU -4.15

BAM.A 6.93 TFII -3.96

BMO 6.82 NTR -3.55

Ccsu 6.04 FM -3.26

D 5.47 ABX -2.04

ATD 5.36 CPG -1.45

MFC 531 CVE -1.42

S&P/TSX Composite Index
Sector # of Index Weight Market Cap Index
Constituents ($B) Contribution

Financials 29 30.68 % $867.87 58.10
Industrials 27 13.21 % $373.65 23.82
Information 14 5.60 % $158.51 19.93
Technology

Consumer Staples 11 418 % $118.12 12.25
Consumer 14 3.63 % $102.63 11.16
Discretionary
Utilities 16 4.66 % $131.77 9.86
Communication 7 4.89 % $138.29 4.10
Services
Energy 38 18.90 % $534.49 1.78
Health Care 7 0.42 % $11.81 1.13
Real Estate 22 2.48 % $70.15 0.99
Materials 51 11.35% $321.08 -18.69
S&PI/TSX Composite 236 100.00%  $2,828.37 124.45

Index

Constituent Return Constituent Return
IMO 9.13%  TECK.B -71.76%
PD 6.71% SJR.B -6.34%
BBU.UN 5.59% | TFl -6.02%
CFP 5.25% ELD -4.56 %
WEED 5.16%  CTS -4.35%
CJR.B 512% STLC -3.69%
IFP 4.74%  HBM -3.63%
KXS 4.62% CPG -3.63%
CCA 4.50% @ KNT -3.54%
TSU 4.23% FM -3.44%
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TSX TSX ANONYMOUS TRADING
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Daily Volume 293,132,219 Daily Volume 118,700,242
Daily Value $7,607,656,907 Daily Value $3,204,355,040
Daily Trades 1,013,824 Average Trade Size 242
Daily Symbols Traded 1,999 % TSX Volume 40.49 %
TSX Volume TSX Value ( in Canadian Dollars )
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Top 20 TSX Symbols by Volume Top 20 TSX Symbols by Value

Symbol TSX Volume TSX Value Symbol TSX Volume TSX Value
ECN 7,925,658 $33,659,851 RY 2,748,083 $344,937,201
CPG 6,124,467 $63,826,783 D 3,706,269 $324,709,221
CVE 5,498,600 $148,861,876 ENB 4,666,633 $247,619,609
AC 4,736,674 $94,473,344 BMO 1,831,622 $233,616,989
ENB 4,666,633 $247,619,609 SHOP 4,625,226 $212,343,733
SHOP 4,625,226 $212,343,733 CNQ 2,314,157 $187,704,555
TVE 4,372,275 $22,301,737 IMO 2,527,704 $184,795,571
ATH 3,794,528 $10,169,645 SuU 3,735,023 $169,950,473
SuU 3,735,023 $169,950,473 TRP 2,848,645 $169,558,829
mD 3,706,269 $324,709,221 BNS 2,423,118 $160,645,214
WEED 3,579,059 $14,989,535 CVE 5,498,600 $148,861,876
BTE 3,421,612 $24,230,727 EMA 2,512,881 $129,249,581
WCP 3,413,671 $35,331,836 CNR 695,066 $112,741,867
ABX 3,403,263 $70,861,420 TECK.B 2,488,429 $107,011,188
TRP 2,848,645 $169,558,829 ATD 1,629,082 $99,838,402
SJR.B 2,763,307 $94,359,953 CM 1,617,591 $99,509,429
RY 2,748,083 $344,937,201 BCE 1,599,490 $98,439,810
MFC 2,719,491 $61,431,823 CP 975,966 $98,107,840
HUT 2,714,155 $8,220,898 NTR 872,550 $97,935,504
IMO 2,527,704 $184,795,571 FTS 1,828,276 $96,667,741

Daily Volume 29,167,280 Average Trade Value $11,961
Daily Value $577,061,066 Average Trade Size 605

# Trades 48,244 # of ETFs Traded 805
Symbol Market Volume Market Value Symbol Market Volume Market Value
HNU 2,321,962 $26,533,181 XU 2,314,428 $68,977,618
XU 2,314,428 $68,977,618 XEG 2,128,009 $35,124,033
XEG 2,128,009 $35,124,033 HNU 2,321,962 $26,533,181
HQD 1,736,838 $15,375,506 HND 998,914 $25,757,926
HQU 1,356,822 $12,058,086 ZSP 358,980 $20,717,894
HSD 1,112,044 $9,183,702 ZEB 590,917 $20,324,098
HND 998,914 $25,757,926 HQD 1,736,838 $15,375,506
HOD 988,555 $9,442,969 VFV 162,774 $15,211,209
XRE 760,876 $12,183,622 XFN 315,159 $13,980,886

BTCC.B 657,941 $2,688,660 HXT 262,732 $12,514,754



Block Trades Non Block Trades

666 1,013,158
Broker TSX Block Volume Symbol TSX Block Volume
CIBC WORLD MARKETS INC. 10,968,700 ECN 7,129,400
NATIONAL BANK FINANCIAL 6,888,900 ENB 2,297,800
TD SECURITIES INC. 6,277,500 CPG 1,678,400
BMO NESBITT BURNS INC. 6,107,400 D 1,525,300
RBC CAPITAL MARKETS 5,001,000 EMA 1,438,400

Daily Volume 108,962,241 Daily Volume 56,385,545
Daily Value $37,778,156 Daily Value $18,118,197
Daily Trades 26,487 Average Trade Size 4,677
Daily Symbols Traded 1,134 % TSXV Volume 51.75%
TSXV Volume TSXV Value ( in Canadian Dollars )
140M 4500 0.068 1.8K
4000 1.6K
sz 3500 0.058 1.4K
3000 0.04B 1.2K
80M 2500 0.038 1.0K
60M 2000 0.8K
o0 ok
20M 500 0.018 0.2K
oM M I PN ] N PN N M N 0 0.008 N N N N N N N N N 0.0K
‘ H Average Daily Volume -#- Average Trade Size ‘ ‘ H Average Daily Value -#- Average Trade Value ‘

Symbol TSXV Volume TSXV Value Symbol TSXV Volume TSXV Value
PX 3,713,000 $111,413 SGML 41,667 $2,110,459
CTA 3,106,000 $15,530 TOl 25,971 $1,833,549
PGM 2,376,212 $47,406 CRE 920,633 $1,744,944
NILI 1,790,910 $221,284 SLI 296,301 $1,629,550
KNE 1,548,187 $124,190 SOuU 1,222,394 $1,215,917
AWM 1,536,500 $153,650 FOM 532,123 $1,202,154
Quis 1,338,497 $762,251 LTH 722,574 $1,161,916
MAI 1,274,751 $500,139 HIVE 190,037 $861,901
(e]€] 1,250,250 $43,201 Quis 1,338,497 $762,251
SOuU 1,222,394 $1,215,917 SALT 391,723 $719,935
ATLY 1,023,510 $112,546 MAI 1,274,751 $500,139
CRE 920,633 $1,744,944 NFG 94,476 $440,932
EWS 915,835 $18,323 GASX 440,828 $437,528
COR 885,001 $25,745 LI 201,095 $389,392
ROVR 849,000 $8,615 PMET 70,476 $378,769
TECT 832,760 $77,901 TAU 465,501 $373,401
REVO 824,737 $298,826 TAL 482,413 $342,049
NGE 805,678 $12,244 LPC 249,800 $321,662
NWST 803,028 $183,190 ROK 794,334 $318,651
ROK 794,334 $318,651 RECO 82,018 $309,364

Dark TSX/TSXV Trading

Volume 18,604,370 Daily Trades 87,754
Value 582,740,129 Daily Symbols Traded 1197



