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Constituent Index Contribution

TRP -7.19
TD -6.97
SHOP -3.99
BIP.UN -2.88
L -2.62
BN -2.45
MFC -2.20
BAM -1.90
WN -1.65
RCI.B -1.27

Sector # of Index
Constituents
Materials 50
Industrials 26
Energy 39
Consumer 15
Discretionary
Financials 29
Real Estate 22
Health Care 7
Communication 6
Services
Information 15
Technology
Utilities 16
Consumer Staples 11
S&P/TSX Composite 236

Index

Weight Market Cap
($B)

11.46 % $335.99
13.36 % $391.52
17.38 % $509.24
3.64 % $106.59
31.78 % $931.51
2.61 % $76.42
0.40 % $11.58
4.80 % $140.63
6.11 % $179.01
4.28 % $125.48
4.19% $122.70
100.00% = $2,930.67
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Constituent
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ERO
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Top 10 Decliners
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PET
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Return
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-2.78%
-2.64%
-2.61%
-2.61%
-2.48%
-2.16%
-2.15%

S&P/TSX Composite Index - Sectors Returns
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TSX TSX ANONYMOUS TRADING
Daily Volume 368,849,888 Daily Volume 174,537,043
Daily Value $10,107,713,262 Daily Value $5,226,944,357
Daily Trades 895,759 Average Trade Size 391
Daily Symbols Traded 2,050 % TSX Volume 47.32 %
TSX Volume TSX Value ( in Canadian Dollars )
500M 450 16B 14K
400M :gg 148 12K
300 128 10K
300M 250 122 8K
200M fgg 6B 6K
100M 100 4B 4K
50 2B 2K

‘ B Average Daily Value -#- Average Trade Value

Top 20 TSX Symbols by Value

‘ B Average Daily Volume -#- Average Trade Size

Top 20 TSX Symbols by Volume

Symbol TSX Volume TSX Value Symbol TSX Volume TSX Value
MFC 33,799,641 $896,657,685 MFC 33,799,641 $896,657,685
AR 12,815,675 $5,933,748 ENB 11,716,419 $605,212,118
ENB 11,716,419 $605,212,118 SuU 11,130,550 $515,546,099
SuU 11,130,550 $515,546,099 CNQ 5,873,860 $455,416,452
ABX 9,460,958 $205,334,265 TRP 4,980,147 $275,317,811
ATH 7,466,060 $22,178,736 RY 1,882,279 $259,963,290
CNQ 5,873,860 $455,416,452 CM 4,063,555 $255,439,875
TRP 4,980,147 $275,317,811 FTS 4,576,538 $250,371,667
CVE 4,869,063 $122,414,818 ™D 2,624,080 $237,930,780
CPG 4,742,045 $45,058,142 BMO 1,808,396 $236,933,045
FTS 4,576,538 $250,371,667 ABX 9,460,958 $205,334,265
TVE 4,486,190 $19,743,727 SLF 3,032,454 $201,679,470
CM 4,063,555 $255,439,875 BCE 3,147,693 $190,234,994
LUN 3,875,367 $32,010,939 CNR 1,202,662 $189,559,595
HUT 3,626,841 $8,336,442 TECK.B 3,102,257 $168,425,979
PPL 3,459,561 $157,345,511 AEM 2,563,266 $159,943,635
AQN 3,357,692 $35,255,829 PPL 3,459,561 $157,345,511
BCE 3,147,693 $190,234,994 TOU 2,612,298 $156,689,248
TECK.B 3,102,257 $168,425,979 SHOP 2,695,005 $147,597,291
SLF 3,032,454 $201,679,470 BNS 1,781,621 $127,567,051

Daily Volume 22,494,871 Average Trade Value $11,115

Daily Value $552,014,473 Average Trade Size 453

# Trades 49,665 # of ETFs Traded 859
Symbol Market Volume Market Value Symbol Market Volume Market Value
XU 1,968,901 $60,635,766 XU 1,968,901 $60,635,766
XEG 1,420,771 $22,248,810 HNU 1,224,164 $37,602,100
HNU 1,224,164 $37,602,100 ZEB 769,820 $27,999,139
HOU 1,181,030 $15,786,853 HND 503,071 $26,793,050
ZEB 769,820 $27,999,139 HXT 481,276 $24,090,827
HXD 656,927 $4,471,668 XEG 1,420,771 $22,248,810
HOD 608,839 $6,921,109 HOU 1,181,030 $15,786,853
HND 503,071 $26,793,050 VFV 143,246 $13,789,265
HXT 481,276 $24,090,827 XFN 224,224 $10,684,492
FDY 478,901 $394,104 ZSP 175,959 $10,444,390



Block Trades Non Block Trades

1,080 894,679
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 | 52,720,600 MFC 31,089,500
RBC CAPITAL MARKETS 33,199,700 ENB 9,432,200
BMO NESBITT BURNS INC. 24,057,500 ABX 7,604,600
TD SECURITIES INC. 18,960,500 SuU 6,770,700
SCOTIA CAPITAL INC. 16,104,900 CNQ 3,867,600
TSXV TSXV _ANONYMOUS TRADING
Daily Volume 135,695,574 Daily Volume 61,923,678
Daily Value $67,799,962 Daily Value $29,408,810
Daily Trades 34,306 Average Trade Size 3,688
Daily Symbols Traded 1,181 % TSXV Volume 45.63%
TSXV Volume TSXV Value ( in Canadian Dollars )
160M 5000 0.10B < 2.0K
140M
120M 4000 0.08B 1.6K
100M 3000 0.06B 1.2K
80M
60M 2000 0.04B 0.8K
40M 1000 0.028 04K
20M
‘ H Average Daily Volume -#- Average Trade Size ‘ ‘ H Average Daily Value -#- Average Trade Value ‘
Top 20 TSXV Symbols by Volume Top 20 TSXV Symbols by Value
Symbol TSXV Volume TSXV Value Symbol TSXV Volume TSXV Value
PKT 7,088,176 $7,300,822 PKT 7,088,176 $7,300,822
GER 2,994,304 $82,209 CORE 2,535,704 $5,241,311
MTLO 2,919,000 $80,025 CNL 817,182 $3,381,045
CORE 2,535,704 $5,241,311 TOI 37,206 $3,283,874
XND 2,230,000 $95,880 FOM 836,368 $2,901,447
ERA 2,069,000 $120,305 LI 601,880 $2,247,135
VIP 1,808,049 $89,666 PMET 151,069 $2,089,230
TKU 1,774,008 $154,868 FL 658,553 $1,819,240
SNM 1,739,002 $145,330 BRW 1,479,787 $1,537,177
BRW 1,479,787 $1,537,177 SGML 27,197 $1,323,666
DM 1,477,950 $174,367 HIVE 275,896 $1,043,013
NGMD 1,476,750 $242,965 CRE 362,692 $983,614
CSTR 1,311,002 $46,008 ARTG 201,414 $863,768
BNCH 1,247,100 $433,762 LTH 296,944 $855,879
SLHG 1,246,160 $133,373 EU 267,093 $831,990
NXS 1,241,000 $12,245 WED 255,100 $751,841
PEI 1,238,608 $173,355 PNRL 400,508 $690,397
oM 1,181,251 $404,084 ATX 594,972 $657,738
AIR 1,178,262 $61,188 NFG 139,323 $639,445
AVG 1,155,000 $46,475 BNCH 1,247,100 $433,762
Dark TSX/TSXV Trading
Volume 16,888,460 Daily Trades 85,375

Value 523,954,218 Daily Symbols Traded 1226



