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   Indices          November 20  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  25,036.46  25,010.77  0.10 %

S&P/TSX 60 Index  1,499.74  1,499.20  0.04 %

S&P/TSX Venture Composite Index  596.25  599.23 -0.50 %

S&P/TSX Completion Index  1,511.68  1,505.89  0.38 %

S&P/TSX Smallcap Index  828.41  827.28  0.14 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 122  94  3 

            Return Constituent

        Top 10 Advancers

AAV  6.54%
BIR  6.20%
CEU  5.89%
IPCO  4.71%
TOU  4.52%
PD  3.91%
KEL  3.60%
KEY  2.99%
PEY  2.92%
NVA  2.92%

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

            Return Constituent

Top 10 Decliners

SPB -4.24%
EFR -3.96%
AYA -3.84%
DOL -3.25%
DML -3.04%
BBU.UN -2.99%
CJT -2.70%
SIL -2.26%
INE -1.77%
ATZ -1.75%

Index Contribution Constituent

Top 10 Index              
Detractors

RY -13.67
DOL -9.26
MFC -5.92
TRP -5.82
SHOP -5.49
BN -4.61
BCE -2.53
BAM -2.20
ATD -2.13
ENB -1.98

Index Contribution Constituent

Top 10 Index 
 Contributors

CSU  9.38
TOU  7.22
CM  5.80
FFH  4.21
IFC  3.96
NA  3.84
ABX  3.35
SLF  3.27
TD  3.07
BNS  2.85

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Energy  41  17.70 $632.19  16.03%

Materials  50  11.88 $424.23  10.38%

Information 
Technology

 10  9.69 $346.12  6.09%

Financials  26  32.53 $1,161.47  5.03%

Industrials  27  12.40 $442.85  3.68%

Consumer Staples  10  3.82 $136.48  3.31%

Real Estate  20  2.01 $71.73  0.33%

Health Care  4  0.30 $10.72 -0.18%

Utilities  15  3.78 $135.06 -2.60%

Communication 
Services

 5  2.59 $92.57 -4.09%

Consumer 
Discretionary

 11  3.29 $117.42 -9.76%

 219  100.00 $3,570.84  28.22S&P/TSX Composite 
Index

%

Energy

Materials

Info Tech

Financials

Industrials

Cons Staples

Real Estate

Health Care

Utilities

Telecomm

Cons Disc
-0.04% -0.02% 0.00% 0.02% 0.04% 0.06% 0.08%
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 356,686,923
$11,193,592,324

 862,484

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,119

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 167,377,401 
$5,675,143,424 

 375 
 46.93 %

   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  

HNU  11,732,998 $30,959,866

ENB  10,799,210 $645,837,178

CNQ  10,349,835 $488,296,588

MFC  8,104,787 $364,579,404

SU  7,127,857 $406,882,714

GWO  6,498,263 $322,947,905

BITF  5,635,667 $17,250,271

CVE  4,768,275 $107,619,070

SLF  4,686,060 $396,359,770

ATH  4,563,607 $23,888,428

BTO  4,432,471 $17,528,959

AC  4,406,012 $101,766,833

FCU  4,398,280 $3,760,941

BCE  4,289,388 $162,233,042

GLXY  3,884,214 $95,176,543

VRN  3,763,013 $28,138,108

SVM  3,413,724 $16,294,591

NXE  3,234,915 $38,155,904

TOU  3,231,183 $209,988,007

BTE  3,218,680 $13,497,880

 Symbol                     TSX Volume                       TSX Value  

ENB  10,799,210 $645,837,178

CNQ  10,349,835 $488,296,588

RY  2,451,316 $417,525,370

SU  7,127,857 $406,882,714

SLF  4,686,060 $396,359,770

MFC  8,104,787 $364,579,404

GWO  6,498,263 $322,947,905

BNS  3,207,910 $252,216,582

TD  2,827,117 $220,738,979

TRP  3,108,978 $213,468,716

TOU  3,231,183 $209,988,007

BMO  1,574,352 $206,819,463

SHOP  1,412,237 $204,960,284

CM  2,161,766 $195,798,755

FTS  2,757,654 $172,323,269

BCE  4,289,388 $162,233,042

CNR  925,387 $137,616,461

NA  994,814 $136,110,775

CP  1,270,422 $130,615,396

CCO  1,547,586 $124,534,491

$889,776,272
 44,982,734

 64,500

$13,795 
 697 

 1,006 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  11,732,998 $30,959,866 

HQD  2,597,309 $28,348,817 

XIU  2,388,055 $90,634,157 

HQU  1,250,327 $28,654,841 

HOD  1,155,415 $7,924,807 

HOU  1,123,751 $13,052,006 

BTCC  1,111,948 $19,570,177 

BTCC.B  1,082,168 $20,273,832 

ZEB  991,900 $41,890,766 

DLR  848,380 $12,127,810 

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

XIU  2,388,055 $90,634,157 

HND  603,803 $44,686,075 

ZEB  991,900 $41,890,766 

ZSP  399,231 $36,024,901 

HNU  11,732,998 $30,959,866 

HQU  1,250,327 $28,654,841 

HQD  2,597,309 $28,348,817 

VFV  191,614 $28,074,742 

BTCC.B  1,082,168 $20,273,832 

BTCC  1,111,948 $19,570,177 



 1,419  861,065
      Block Trades                                                                                                                                               Non Block Trades

 29,241,450 BMO NESBITT BURNS INC.
 19,825,400 GOLDMAN SACHS CANADA INC.
 13,736,100 TD SECURITIES INC.
 13,694,000 RBC CAPITAL MARKETS
 11,189,020 SCOTIA CAPITAL INC.

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

ENB  8,571,600 
CNQ  7,893,300 
GWO  6,173,000 
SU  5,472,400 
MFC  4,843,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 84,906,294 
$35,676,060 

 4,955 
 58.66%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 144,745,617
$60,391,786

 33,754

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,041

    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  

PCQ  5,258,200 $160,067

BHS  5,114,110 $235,760

SXL  3,584,835 $131,279

MCF  3,188,903 $270,631

MAI  3,023,648 $915,030

DMGI  2,968,866 $1,330,622

CTM  2,633,685 $321,401

CMB  2,549,419 $63,485

MON  2,483,332 $832,904

SNM  2,281,145 $244,018

AEC  2,239,396 $267,984

SBBC  1,676,320 $1,336,135

DM  1,630,821 $8,889

MERG  1,629,001 $57,025

RUG  1,521,015 $76,051

YTY  1,393,700 $124,432

TOH  1,308,922 $19,634

HIVE  1,259,757 $7,457,236

BLOK.H  1,022,042 $122,651

ECR  1,001,000 $100,100

 Symbol                    TSXV Volume                      TSXV Value  

HIVE  1,259,757 $7,457,236

LMN  101,435 $4,259,140

TOI  20,211 $2,378,884

PNG  903,688 $2,234,665

NFG  910,312 $2,088,784

ARTG  137,378 $1,807,189

MAU  657,214 $1,419,368

SBBC  1,676,320 $1,336,135

DMGI  2,968,866 $1,330,622

MAI  3,023,648 $915,030

EU  164,939 $891,883

MON  2,483,332 $832,904

NBM  985,639 $743,451

SLI  290,330 $667,961

PTK  116,427 $639,056

ZDC  177,416 $623,154

FDR  134,939 $602,180

BEW  658,914 $547,893

SEI  571,799 $545,440

DV  465,356 $535,602

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  121,350 28,858,260
 967,511,607  1,471


