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DAILY REPORT
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   Indices          August 13  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  22,618.18  22,398.93  0.98 %

S&P/TSX 60 Index  1,355.80  1,342.07  1.02 %

S&P/TSX Venture Composite Index  545.66  540.65  0.93 %

S&P/TSX Completion Index  1,361.87  1,351.12  0.80 %

S&P/TSX Smallcap Index  768.25  760.66  1.00 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 169  52  5 

            Return Constituent

        Top 10 Advancers

SSRM  7.70%
BLDP  6.77%
KNT  5.23%
BB  5.05%
SLF  4.99%
SIL  4.14%
TLRY  4.10%
CG  4.02%
MG  3.98%
CLS  3.86%

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

            Return Constituent

Top 10 Decliners

SIA -3.28%
CEU -2.54%
BYD -2.24%
IVN -1.98%
T -1.46%
HBM -1.38%
IPCO -1.25%
BCE -1.19%
KEL -1.15%
PSK -1.14%

Index Contribution Constituent

Top 10 Index              
Detractors

BCE -3.56
T -3.32
IVN -1.25
BYD -0.73
FM -0.68
X -0.57
PSK -0.45
LUN -0.41
HBM -0.37
CNR -0.36

Index Contribution Constituent

Top 10 Index 
 Contributors

CSU  19.51
BN  17.38
SHOP  16.57
SLF  13.89
RY  13.34
BMO  9.07
ATD  8.89
TD  8.79
BNS  7.77
MFC  7.20

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  27  30.67 $992.63  91.25%

Information 
Technology

 10  8.27 $267.71  44.62%

Materials  52  12.36 $400.09  20.73%

Consumer Staples  11  4.36 $141.01  19.84%

Energy  41  18.01 $582.97  16.02%

Industrials  28  13.30 $430.37  13.66%

Consumer 
Discretionary

 13  3.52 $113.81  11.61%

Utilities  15  3.91 $126.51  6.19%

Real Estate  20  2.15 $69.74  3.57%

Health Care  4  0.28 $9.19  0.56%

Communication 
Services

 5  3.18 $102.97 -5.94%

 226  100.00 $3,236.99  222.13S&P/TSX Composite 
Index
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 320,861,029
$9,731,157,141

 864,035

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,965

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 148,447,259 
$5,028,551,873 

 330 
 46.27 %

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

ENB  16,075,553 $867,890,346

OSK  11,762,082 $56,366,648

CNQ  10,303,652 $505,595,345

MFC  8,678,843 $302,435,237

TOU  8,168,406 $493,224,579

SU  6,101,893 $342,043,695

T  5,706,238 $127,035,228

HNU  5,692,427 $15,951,004

BTE  5,242,826 $25,056,646

AQN  4,764,364 $33,453,857

CVE  4,680,285 $122,299,425

ABX  3,905,181 $102,568,518

BITF  3,893,656 $12,206,293

CR  3,799,592 $26,078,596

AMM  3,709,439 $222,567

RY  3,362,578 $504,442,662

BNS  3,276,375 $203,689,921

BCE  3,100,144 $146,604,673

NGD  2,846,505 $9,300,926

TD  2,766,446 $219,172,571

 Symbol                     TSX Volume                       TSX Value  

ENB  16,075,553 $867,890,346

CNQ  10,303,652 $505,595,345

RY  3,362,578 $504,442,662

TOU  8,168,406 $493,224,579

SU  6,101,893 $342,043,695

MFC  8,678,843 $302,435,237

BMO  2,026,943 $229,879,074

TD  2,766,446 $219,172,571

BNS  3,276,375 $203,689,921

SHOP  2,008,515 $191,821,156

CSU  37,860 $155,120,078

BCE  3,100,144 $146,604,673

CNR  884,707 $134,290,095

SLF  1,922,688 $132,484,051

TRP  2,130,681 $128,070,959

T  5,706,238 $127,035,228

CVE  4,680,285 $122,299,425

ATD  1,443,024 $118,642,011

IMO  1,013,819 $104,320,373

BN  1,655,411 $102,737,776

$595,187,919
 28,088,148

 43,745

$13,606 
 642 

 865 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  5,692,427 $15,951,004 

XIU  2,217,705 $76,011,588 

ZEB  1,637,267 $59,083,427 

HQD  1,067,899 $13,848,873 

HQU  856,750 $17,084,675 

XGD  733,823 $16,381,092 

HSD  648,007 $11,833,453 

HOD  631,132 $4,089,420 

HOU  627,287 $8,936,911 

DLR.U  594,106 $6,057,297 

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

XIU  2,217,705 $76,011,588 

ZEB  1,637,267 $59,083,427 

VFV  182,012 $23,962,452 

HQU  856,750 $17,084,675 

XGD  733,823 $16,381,092 

XFN  320,588 $16,202,849 

HNU  5,692,427 $15,951,004 

HQD  1,067,899 $13,848,873 

HSD  648,007 $11,833,453 

CASH  215,938 $10,812,899 



 1,098  862,937
      Block Trades                                                                                                                                               Non Block Trades

 23,966,600 BMO NESBITT BURNS INC.
 18,470,300 CIBC WORLD MARKETS INC.
 17,612,900 GOLDMAN SACHS CANADA INC.
 13,967,200 NATIONAL BANK FINANCIAL INC.
 13,844,800 TD SECURITIES INC.

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

ENB  12,381,900 
CNQ  7,904,100 
TOU  6,817,900 
MFC  6,392,800 
OSK  4,277,700 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 48,171,172 
$19,148,792 

 3,841 
 51.17%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 94,134,318
$35,482,210

 24,144

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  999

    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  3,082,107 $218,850

VMC  2,435,211 $701,080

VIP  2,395,000 $23,950

SRL  1,547,000 $106,635

BET  1,247,500 $48,208

CBIT  1,245,777 $139,905

FCGV  1,170,430 $597,330

AUQ  1,080,250 $161,830

ROCK  1,020,000 $10,200

OSS  993,547 $821,688

SPC  992,000 $44,640

RHC  958,185 $69,095

PNG  840,030 $1,155,590

REVO  840,000 $42,160

FO  820,153 $73,766

EGT  799,500 $7,958

JHC  770,000 $3,850

THX  760,900 $177,757

CTN  752,000 $12,270

AEMC  746,298 $153,844

 Symbol                    TSXV Volume                      TSXV Value  

LMN  72,522 $2,345,810

HIVE  480,167 $1,873,852

ARTG  120,062 $1,412,925

PNG  840,030 $1,155,590

MAU  603,226 $1,088,226

NFG  265,865 $970,550

VZLA  381,166 $913,769

OSI  462,295 $846,000

OSS  993,547 $821,688

TOI  6,537 $787,157

VMC  2,435,211 $701,080

FCGV  1,170,430 $597,330

RECO  489,023 $511,840

SGD  102,646 $502,371

BFM  232,944 $477,187

GOT  372,973 $460,121

EU  100,333 $438,758

ABRA  201,144 $432,088

AE  682,128 $417,123

WRLG  596,688 $399,752

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  95,623 22,897,580
 666,279,228  1,270


