DAILY REPORT TMX | S ™ | Gchange
For more information, email trading sales@tsx.com August 28, 2024

August 28 Close % Change

S&P/TSX Composite Index 23,126.98 23,259.96 -0.57 %
S&P/TSX 60 Index 1,386.62 1,392.96 -0.46 %
S&P/TSX Venture Composite 565.72 573.03 -1.28 %
S&P/TSX Completion Index 1,391.15 1,406.01 -1.06 %
S&P/TSX Smallcap Index 781.58 792.50 -1.38 %
S&P/TSX Composite Index
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Contributors Detractors
Constituent  Index Contribution Constituent Index Contribution Constituent Return Constituent Return
RY 34.64  SHOP -20.31 NA 5.86% « KXS -14.54%
NA 17.75  BNS -10.85 CcwB 4.48% IVN -5.58%
CWB 1.60 BMO -8.43 RY 2.18%  CS -4.99%
X 121 ABX -7.24 QBR.B 1.87% NGD -4.86%
GFL 1.04 TECK.B -7.00 PD 1.84% ' SSRM -4.80%
POW 0.58 CCO -4.23 X 1.45% @ AYA -4.54%
H 0.56 IVN -4.20 NWC 1.29% OGC -4.19%
BBD B 050 ENB 416 GFL 1.15% CXB -3.86%
PSK- 0'39 CM _4:05 PMZ.UN 1.02%  PAAS -3.86%
S&P/TSX Composite Index
Sector #ofIndex  Weight  Market Cap Index S&P/TSX Composite Index - Sectors Returns
Constituents ($B) Contribution
Financials 27 3127%  $1,035.03 19.29 Financials -
Health Care 4 0.28 % $9.24 056 Health Care -+
Telecomm
ggm::icaﬁon 5 3.09 % $102.34 -1.59 Real Estate 1
Real Estate 20 2239 $73.67 -3.15 Utilities 7
Utilities 15 3.87 % $128.05 -3.24 Cons Staples |
Cons Disc |
CoENTEr SiEEES 11 4.24% $140.31 -3.94 Industrials |
Consumer 13 350% = $115.92 -5.98 Energy |
Discretionary Info Tech |
Industrials 28 13.39 % $443.29 -13.04 1
Materials
Energy a1 17.55 % $580 81 2472 -0.30% -0.25% -0.20% -0.15% -0.10% -0.05% 0.00% 0.05% 0.10%
Information 10 8.26 % $273.31 -31.90
Technology
Materials 52 12.32 % $407.82 -58.85
S&PI/TSX Composite 226 100.00%  $3,309.81 -127.68
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TSX TSX ANONYMOUS TRADING

Daily Volume 304,295,375 Daily Volume 136,270,668
Daily Value $10,664,821,302 Daily Value $5,032,485,774
Daily Trades 807,828 Average Trade Size 328
Daily Symbols Traded 2,007 % TSX Volume 44.78 %
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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
CNQ 11,360,535 $559,035,792 BMO 5,899,374 $650,360,798
SuU 7,748,039 $423,594,221 CNQ 11,360,535 $559,035,792
OSK 7,219,628 $34,707,120 RY 3,083,252 $493,608,237
HNU 7,020,097 $15,958,335 D 5,877,118 $470,977,598
SLF 6,124,292 $445,080,101 SLF 6,124,292 $445,080,101
BMO 5,899,374 $650,360,798 SuU 7,748,039 $423,594,221
D 5,877,118 $470,977,598 NA 2,588,897 $326,520,169
MFC 5,581,210 $205,782,835 BAM 5,578,939 $315,502,792
BAM 5,578,939 $315,502,792 ENB 5,483,124 $291,104,922
ENB 5,483,124 $291,104,922 SHOP 2,974,529 $290,854,099
GWO 4,702,183 $209,378,872 CM 2,831,485 $210,045,646
CVE 4,534,411 $114,274,171 GWO 4,702,183 $209,378,872
K 4,480,763 $52,849,418 MFC 5,581,210 $205,782,835
BCE 3,937,463 $185,876,668 BNS 2,980,005 $196,517,691
DML 3,838,892 $8,463,093 BCE 3,937,463 $185,876,668
HBM 3,297,506 $35,092,412 TRP 3,030,337 $185,559,911
LUN 3,243,065 $44,784,682 PPL 2,739,279 $147,111,732
RY 3,083,252 $493,608,237 AEM 1,076,368 $117,433,407
TRP 3,030,337 $185,559,911 CVE 4,534,411 $114,274,171
BNS 2,980,005 $196,517,691 CNR 592,806 $94,077,613

Daily Volume 32,331,644 Average Trade Value $13,081

Daily Value $670,670,388 Average Trade Size 631

# Trades 51,269 # of ETFs Traded 908
Symbol Market Volume Market Value Symbol Market Volume Market Value
HNU 7,020,097 $15,958,335 ZEB 1,874,097 $70,909,349
HQU 2,403,388 $50,153,155 XIU 1,620,887 $56,732,568
ZEB 1,874,097 $70,909,349 HQU 2,403,388 $50,153,155
XU 1,620,887 $56,732,568 VFV 159,836 $21,404,429
HQD 872,297 $10,699,682 XLB 813,301 $15,984,047
HOD 815,387 $5,582,061 HNU 7,020,097 $15,958,335
XLB 813,301 $15,984,047 XUT 553,457 $14,933,502
HGD 575,507 $1,511,474 XQQ 294,782 $14,400,206
XUuT 553,457 $14,933,502 HND 133,729 $14,369,605

XRE 543,786 $9,103,257 ZSP 153,365 $12,638,916



Block Trades Non Block Trades

1,161 806,667

Top 5 Block Trade Brokers by Volume

Top 5 Block Trade Symbols

by Volume

Broker TSX Block Volume Symbol TSX Block Volume
CIBC WORLD MARKETS INC. 24,378,700 CNQ 9,214,600
RBC CAPITAL MARKETS 22,202,200 SuU 6,641,600
MORGAN STANLEY CANADA 15,867,500 SLF 4,988,300
TD SECURITIES INC. 15,343,200 BAM 4,543,000
BMO NESBITT BURNS INC. 15,204,400 OSK 3,712,700

TSXV TSXV_ANONYMOUS TRADING

Daily Volume 99,352,251 Daily Volume 53,073,860
Daily Value $42,899,560 Daily Value $23,234,584
Daily Trades 27,414 Average Trade Size 3,791
Daily Symbols Traded 1,000 % TSXV Volume 53.42%
TSXV Volume TSXV Value ( in Canadian Dollars )
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‘ H Average Daily Volume -#- Average Trade Size ‘ ‘ H Average Daily Value -#- Average Trade Value

Symbol TSXV Volume TSXV Value Symbol TSXV Volume TSXV Value
RPX 3,834,451 $470,177 ZDC 1,256,481 $2,174,232
ZOMD 2,963,459 $1,082,121 HIVE 452,380 $1,931,484
RHC 1,985,283 $104,229 PNG 1,148,980 $1,833,633
PLUR 1,642,089 $1,293,511 LMN 50,154 $1,666,949
AU 1,606,515 $888,816 BFM 838,050 $1,541,695
RDS 1,473,909 $255,868 MAU 773,452 $1,373,962
JHC 1,443,768 $7,219 PLUR 1,642,089 $1,293,511
CELL 1,405,730 $51,938 TOI 10,094 $1,287,007
ZDC 1,256,481 $2,174,232 VZLA 466,499 $1,255,935
THRM 1,218,724 $85,547 ARTG 93,773 $1,153,306
PNG 1,148,980 $1,833,633 ZOMD 2,963,459 $1,082,121
MUR 1,136,655 $17,050 SGD 173,101 $913,677
CRI 1,063,500 $108,578 AU 1,606,515 $888,816
FWTC 970,000 $4,900 WED 212,904 $842,657
SKP 887,000 $17,740 AFM 625,772 $630,916
PUMA 882,098 $50,041 EU 120,896 $586,048
BFM 838,050 $1,541,695 NFG 150,117 $545,573
MAU 773,452 $1,373,962 SEI 452,876 $496,498
BIGT 765,278 $12,559 RPX 3,834,451 $470,177
NICN 738,000 $29,530 CAD 156,134 $464,684

Volume 20,539,940 Daily Trades 97,639
Value 735,887,657 Daily Symbols Traded 1,419



