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   Indices          August 1  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  22,723.21  23,110.81 -1.68 %

S&P/TSX 60 Index  1,358.11  1,380.95 -1.65 %

S&P/TSX Venture Composite Index  572.64  582.58 -1.71 %

S&P/TSX Completion Index  1,384.99  1,409.97 -1.77 %

S&P/TSX Smallcap Index  780.38  797.23 -2.11 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 41  182  3 

            Return Constituent

        Top 10 Advancers

NFI  11.25%
TA  8.56%
ASTL  7.57%
CIGI  4.39%
GFL  3.79%
BBU.UN  2.73%
AGI  2.34%
BEI.UN  2.26%
ALA  2.25%
TRP  1.86%

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

            Return Constituent

Top 10 Decliners

AG -13.35%
NXE -11.96%
SSRM -11.36%
DML -11.03%
PXT -10.62%
CCO -9.44%
KXS -9.01%
EFR -8.98%
IVN -8.37%
CFP -6.88%

Index Contribution Constituent

Top 10 Index              
Detractors

SHOP -32.13
CP -27.26
CSU -23.75
RY -18.97
CCO -16.59
SU -15.06
CVE -14.55
MFC -14.34
BN -13.33
ATD -12.59

Index Contribution Constituent

Top 10 Index 
 Contributors

TRP  8.19
ENB  7.32
WCN  4.44
T  4.16
GFL  3.39
BCE  3.28
CIGI  2.55
TA  1.74
AGI  1.67
ALA  1.59

                          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  3.15 $102.46  6.33%

Real Estate  20  2.18 $70.82  3.09%

Health Care  4  0.29 $9.52  0.13%

Utilities  15  3.90 $126.92 -0.30%

Consumer 
Discretionary

 13  3.54 $115.13 -3.51%

Consumer Staples  11  4.37 $142.02 -15.89%

Industrials  28  13.64 $443.51 -53.53%

Materials  52  12.49 $406.07 -55.85%

Information 
Technology

 10  7.79 $253.24 -69.28%

Energy  41  17.66 $574.18 -72.49%

Financials  27  31.00 $1,008.14 -116.06%

 226  100.00 $3,252.02 -377.34S&P/TSX Composite 
Index

%

Telecomm

Real Estate

Health Care

Utilities

Cons Disc

Cons Staples

Industrials

Materials

Info Tech

Energy

Financials
-0.6% -0.5% -0.4% -0.3% -0.2% -0.1% 0.0% 0.1%
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 383,862,115
$12,562,177,375

 1,203,387

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,099

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 181,958,845 
$5,753,122,867 

 289 
 47.40 %

   TSX                                                                                          TSX ANONYMOUS TRADING
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0M

50M

100M

150M

200M

250M

300M

350M

400M

450M

0

100

200

300

400

500

600

4
/1

1
/2

0
2
4

4
/2

2
/2

0
2
4

5
/6

/2
0
2
4

5
/2

1
/2

0
2
4

6
/3

/2
0
2
4

6
/1

7
/2

0
2
4

7
/2

/2
0
2
4

7
/1

5
/2

0
2
4

7
/2

9
/2

0
2
4

Average Daily Volume Average Trade Size

TSX Volume

                      Top 20 TSX Symbols by Volume                      Top 20 TSX Symbols by Value
 Symbol                     TSX Volume                       TSX Value  

ENB  11,600,824 $604,040,542

HNU  9,428,083 $23,386,680

SU  9,043,213 $484,419,322

MFC  8,736,580 $311,745,552

CVE  7,943,773 $210,732,020

WEF  7,903,047 $3,382,648

CNQ  6,547,568 $318,350,594

BTE  6,258,882 $30,964,397

BMO  6,047,350 $695,816,946

RY  5,982,302 $915,396,035

XIU  5,245,270 $181,177,018

SHOP  4,452,426 $360,831,475

BITF  4,219,111 $14,848,394

VRN  4,166,883 $42,958,940

TD  4,136,881 $333,528,049

DML  4,090,884 $10,234,048

AC  3,835,252 $59,770,840

BCE  3,793,978 $178,372,407

T  3,588,827 $80,969,659

GWO  3,512,695 $145,038,412

 Symbol                     TSX Volume                       TSX Value  

RY  5,982,302 $915,396,035

BMO  6,047,350 $695,816,946

ENB  11,600,824 $604,040,542

SU  9,043,213 $484,419,322

SHOP  4,452,426 $360,831,475

TD  4,136,881 $333,528,049

CNQ  6,547,568 $318,350,594

MFC  8,736,580 $311,745,552

CSU  51,809 $217,960,495

SLF  3,214,286 $216,554,531

BNS  3,359,210 $214,350,767

CVE  7,943,773 $210,732,020

CP  1,683,936 $189,225,089

TOU  3,196,005 $186,695,013

XIU  5,245,270 $181,177,018

TRP  3,014,525 $179,386,480

BCE  3,793,978 $178,372,407

TRI  753,021 $165,106,107

CM  2,248,444 $158,075,724

EMA  3,193,236 $156,258,100

$1,157,736,097
 50,458,642

 83,623

$13,845 
 603 

 966 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  9,428,083 $23,386,680 

XIU  5,245,270 $181,177,018 

ZEB  3,131,517 $114,643,593 

HQU  2,182,458 $44,544,706 

XEG  2,091,820 $38,026,469 

HQD  1,301,074 $16,452,478 

HOD  1,008,520 $6,776,363 

HOU  819,878 $11,420,657 

XGD  750,428 $16,846,594 

HGD  746,137 $2,137,526 

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

XIU  5,245,270 $181,177,018 

ZEB  3,131,517 $114,643,593 

HQU  2,182,458 $44,544,706 

ZSP  526,057 $43,563,047 

VFV  290,017 $38,986,028 

XEG  2,091,820 $38,026,469 

HND  234,787 $24,267,363 

HNU  9,428,083 $23,386,680 

XIC  630,638 $23,007,137 

XUS  236,169 $22,097,319 



 1,168  1,202,219
      Block Trades                                                                                                                                               Non Block Trades

 24,458,000 BMO NESBITT BURNS INC.
 20,522,200 RBC CAPITAL MARKETS
 19,300,700 SCOTIA CAPITAL INC.
 14,714,900 TD SECURITIES INC.
 11,783,200 GOLDMAN SACHS CANADA INC.

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

ENB  7,779,000 
SU  6,442,300 
MFC  6,363,100 
WEF  6,203,000 
BMO  4,080,200 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 50,478,577 
$22,965,971 

 3,901 
 47.68%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 105,864,726
$42,553,527

 27,360

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  979

    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  7,114,541 $216,183

CRD  2,840,000 $51,860

TGOL  2,374,165 $59,845

KS  1,889,401 $56,147

VXTR  1,850,365 $258,586

ADZN  1,471,191 $733,973

NICN  1,340,011 $55,796

RUG  1,299,000 $51,960

AAG  1,260,230 $437,601

MOG  1,256,790 $211,045

SKP  1,134,000 $25,210

SPC  1,055,434 $47,597

PER  1,004,000 $25,105

MON  965,602 $289,607

VCU  859,355 $78,515

PEX  813,000 $35,275

DEF  759,768 $186,160

RECO  750,265 $765,233

WATR  747,450 $22,524

BIG  726,040 $420,986

 Symbol                    TSXV Volume                      TSXV Value  

HIVE  683,036 $3,291,109

TOI  26,576 $3,253,483

ARTG  193,574 $2,293,223

NFG  397,276 $1,447,126

ZDC  717,338 $1,123,080

VZLA  375,624 $1,067,772

LMN  27,833 $1,032,302

EU  153,945 $779,837

RECO  750,265 $765,233

ADZN  1,471,191 $733,973

HMR  313,511 $598,379

NCI  439,630 $591,975

CAD  168,264 $556,216

SGD  124,368 $541,276

OSI  288,795 $530,620

BFM  243,900 $526,228

PTK  124,981 $509,869

ABRA  204,287 $508,720

AFM  487,158 $496,932

PNG  377,124 $467,439

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  118,887 26,226,360
 1,005,499,355  1,352


