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December 29 Close % Change

S&P/TSX Composite Index 19,485.89
S&P/TSX 60 Index 1,176.31
S&P/TSX Venture Composite 564.77
S&P/TSX Completion Index 1,139.39
S&P/TSX Smallcap Index 684.44
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SHOP 2752  TRP -5.05
D 12.28 DOL -1.75
BN 1132 L -1.70
CNQ 10.63 TECK.B -1.58
BNS 9.86 | FNV -1.37
RY 9.10 WPM -1.32
CM 752 MRU -1.15
BMO 7.00 ABX -0.96
ATD 5.48 POW -0.92
CVE 5.40 WN -0.77
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Sector # of Index Weight Market Cap Index
Constituents ($B)
Financials 29 30.94 % $873.28
Information 14 5.68 % $160.39
Technology
Energy 39 17.92 % $505.96
Industrials 26 13.31 % $375.79
Communication 6 4.80 % $135.49
Services )
Utilities 16 4.43 % $125.06
Real Estate 23 2.58 % $72.79
Consumer 15 3.66 % $103.43
Discretionary
Consumer Staples 11 4.24 % $119.72
Health Care 7 0.36 % $10.27
Materials 50 12.06 % $340.46
S&P/TSX Composite 236 100.00 % $2,822.64
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Constituent Return Constituent Return
LSPD 12.16% @ MAG -2.84%
SHOP 7.12% UNS -2.08%
DND 6.20%  HWX -1.88%
NVEI 5.36% ATZ -1.69%
CIX 5.34%  NWC -1.61%
IFP 4.82% OGC -1.53%
BLDP 4,76%  SIL -1.45%
AC 4.73% FR -1.38%
ONEX 4.59%  TRP -1.36%
BDGI 4.41% EIF -1.36%
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TSX TSX ANONYMOUS TRADING

Daily Volume 269,574,420 Daily Volume 118,533,484
Daily Value $7,989,974,738 Daily Value $3,475,684,846
Daily Trades 682,227 Average Trade Size 370
Daily Symbols Traded 1,961 % TSX Volume 43.97 %
TSX Volume TSX Value ( in Canadian Dollars )
500M 450 16B 14K
400 14B
400M 350 12K
128 10K
300 10B
300M 250 ot 8K
200
200M 6K
150 68 4K
100M 100 4B
50 2B 2K
oM 0 0B 0K
N N N N N N N N N
e ¢ g &t 53 ¥ 8§ ¢ 8 € ¢ 2 £ 75 ¥ 8 ¢ 8
> s 2 s & T ¢ 8§ « ® 5 2 § 8§ = £ § &

‘ 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
TRP 14,095,501 $755,441,533 TRP 14,095,501 $755,441,533
BNS 9,330,179 $617,408,182 D 8,494,327 $749,637,302
D 8,494,327 $749,637,302 BNS 9,330,179 $617,408,182
ABX 6,640,816 $155,186,486 RY 3,256,115 $418,628,627
SuU 6,168,649 $262,194,938 CNQ 4,144,059 $311,924,445
HNU 5,854,079 $33,512,588 BMO 2,238,780 $276,305,819
LUN 4,931,651 $41,669,621 SuU 6,168,649 $262,194,938
CNQ 4,144,059 $311,924,445 CM 3,435,847 $188,490,844
AQN 3,958,781 $35,143,342 ABX 6,640,816 $155,186,486
ATH 3,537,427 $8,227,269 SHOP 3,258,546 $152,326,867
CM 3,435,847 $188,490,844 CNR 865,663 $141,052,399
SHOP 3,258,546 $152,326,867 ENB 2,503,304 $133,186,801
RY 3,256,115 $418,628,627 ATD 1,937,854 $117,436,224
AC 2,918,051 $56,462,093 BCE 1,796,168 $107,274,303
CVE 2,817,370 $73,183,238 TOU 1,387,895 $94,830,219
CPG 2,735,860 $25,811,799 NTR 901,273 $89,728,249
MFC 2,585,606 $62,689,822 CP 874,682 $89,376,950
BTE 2,537,571 $15,066,181 AEM 1,143,157 $80,962,119
ENB 2,503,304 $133,186,801 CVE 2,817,370 $73,183,238
BB 2,294,355 $10,103,482 POW 2,279,505 $72,511,397

Daily Volume 22,150,202 Average Trade Value $10,267

Daily Value $368,839,379 Average Trade Size 617

# Trades 35,924 # of ETFs Traded 761
Symbol Market Volume Market Value Symbol Market Volume Market Value
HNU 5,854,079 $33,512,588 XIU 1,560,350 $46,388,371
XIU 1,560,350 $46,388,371 HNU 5,854,079 $33,512,588
XEG 1,090,873 $16,859,387 ZEB 578,961 $19,535,751
HQD 949,113 $8,836,916 HND 622,813 $17,483,889
HOD 666,683 $7,380,527 XEG 1,090,873 $16,859,387
HND 622,813 $17,483,889 HXT 197,163 $9,455,050
HSD 590,081 $4,868,412 HQD 949,113 $8,836,916
HQU 580,962 $4,589,563 XSP 192,234 $7,826,884
ZEB 578,961 $19,535,751 HOD 666,683 $7,380,527

HXD 506,614 $3,638,434 HOU 488,885 $7,150,727



Block Trades Non Block Trades

832 681,395

Top 5 Block Trade Brokers by Volume

Top 5 Block Trade Symbols by Volume

Broker TSX Block Volume Symbol TSX Block Volume
GOLDMAN SACHS CANADA | 25,707,600 TRP 12,565,800
BMO NESBITT BURNS INC. 22,620,200 BNS 7,436,700
TD SECURITIES INC. 14,742,300 TD 6,939,500
RBC CAPITAL MARKETS 13,917,800 ABX 5,023,800
NATIONAL BANK FINANCIAL 13,658,600 LUN 3,548,400

TSXV TSXV_ANONYMOUS TRADING

Daily Volume 100,529,426 Daily Volume 48,793,814
Daily Value $38,801,079 Daily Value $19,461,510
Daily Trades 27,486 Average Trade Size 3,801
Daily Symbols Traded 1,178 % TSXV Volume 48.54%

TSXV Volume TSXV Value ( in Canadian Dollars )
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‘ H Average Daily Volume -#- Average Trade Size

Top 20 TSXV Symbols by Volume

Symbol TSXV Volume
GMIN 3,993,650
RG 2,257,000
CMC 2,145,653
DM 1,529,090
NICU 1,380,634
STND 1,252,893
AN 1,210,064
IGO 1,111,386
RECO 980,126
KALO 964,550
PTU 918,964
QPM 899,500
AVG 863,666
PQE 786,792
FUU 784,053
CNC 753,020
RML 747,626
SMN 708,533
PGM.H 689,335
AFM 674,906

Volume
Value

TSXV Value

$2,875,367
$60,725
$149,801
$107,137
$1,220,762
$75,707
$660,142
$140,672
$1,242,663
$119,614
$50,413
$67,463
$30,323
$11,807
$238,553
$1,424,970
$44,038
$87,655
$10,095
$563,931
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Top 20 TSXV Symbols by Value

Symbol

SLI

TSXV Volume

3,993,650
63,935
753,020
18,690
980,126
1,380,634
350,952
134,301
323,586
,210,064
198,172
118,780
674,906
262,683
93,019
248,418
199,611
202,132
487,063
93,213
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Dark TSX/TSXV Trading

Daily Trades
Daily Symbols Traded

12,619,760
315,807,349

TSXV Value

$2,875,367
$2,324,112
$1,424,970
$1,306,708
$1,242,663
$1,220,762
$999,051
$903,430
$669,823
$660,142
$644,963
$628,159
$563,931
$516,569
$480,257
$408,990
$405,220
$402,987
$387,974
$384,454

60,629
1,177



