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   Indices          August 29  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  14,681.97  14,639.88  42.09  0.29 %

S&P/TSX 60 Index  856.30  853.20  3.10  0.36 %

S&P/TSX Venture Composite Index  805.93  805.53  0.40  0.05 %

S&P/TSX Completion Index  955.64  955.08  0.56  0.06 %

S&P/TSX Smallcap Index  641.33  640.99  0.34  0.05 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 110  125  5 

            Return Constituent

        Top 10 Advancers

TCK.B  8.00%
HCG  3.77%
NGD  3.22%
FFH  3.01%
BIR  2.91%
MX  2.69%
IFP  2.58%
IMG  2.55%
G  2.41%
EDV  2.11%

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

            Return Constituent

Top 10 Decliners

TCL.A -3.39%
RRX -2.45%
BTE -2.35%
OGC -2.25%
ESL -2.04%
RUS -1.99%
AVO -1.93%
VRX -1.87%
PJC.A -1.85%
MST.UN -1.83%

Index Contribution Constituent

Top 10 Index              
Detractors

SU -4.39
ENB -2.81
VRX -1.69
SLF -1.61
GIB.A -1.15
ATD.B -0.98
BPY.UN -0.90
BNS -0.65
DGC -0.59
CIX -0.51

Index Contribution Constituent

Top 10 Index 
 Contributors

TD  11.07
TCK.B  5.98
BCE  4.24
FFH  3.89
G  3.23
CNR  2.90
BAM.A  2.83
CP  2.75
ABX  2.44
RY  2.42

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Materials  51  12.85 $245.52  22.52%

Financials  46  35.59 $674.69  20.02%

Industrials  24  8.92 $169.30  6.66%

Telecommunication 
Services

 4  5.41 $102.81  5.16%

Consumer 
Discretionary

 23  6.15 $116.13  0.37%

Utilities  14  2.78 $52.40 -0.32%

Consumer Staples  11  4.36 $82.29 -0.41%

Health Care  5  0.91 $16.86 -1.96%

Information 
Technology

 13  2.87 $53.87 -2.13%

Energy  49  20.17 $379.89 -7.83%

 240  100.00 $1,893.77  42.09S&P/TSX 
Composite Index

%

Materials

Financials

Industrials

Telecomm

Cons Disc

Utilities
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Health Care

Info Tech

Energy

-0.08% -0.04% 0.00% 0.04% 0.08% 0.12% 0.16%
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 244,935,156
$4,115,759,186

 619,385

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,830

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 81,087,007 
$1,465,720,060 

 301 
 33.11 %

   TSX                                                                                          TSX ANONYMOUS TRADING

0B

1B

2B

3B

4B

5B

6B

7B

8B

0K

1K

2K

3K

4K

5K

6K

7K

8K

5
/9

/2
0
1
6

5
/2

4
/2

0
1
6

6
/6

/2
0
1
6

6
/2

0
/2

0
1
6

7
/4

/2
0
1
6

7
/1

8
/2

0
1
6

8
/2

/2
0
1
6

8
/1

5
/2

0
1
6

8
/2

9
/2

0
1
6

Average Daily Value Average Trade Value

TSX Value ( in Canadian Dollars )

0M

100M

200M

300M

400M

500M

0

100

200

300

400

500

5
/9

/2
0
1
6

5
/2

4
/2

0
1
6

6
/6

/2
0
1
6

6
/2

0
/2

0
1
6

7
/4

/2
0
1
6

7
/1

8
/2

0
1
6

8
/2

/2
0
1
6

8
/1

5
/2

0
1
6

8
/2

9
/2

0
1
6

Average Daily Volume Avearge Trade Size

TSX Volume

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

TBE  8,463,782 $251,955

TCK.B  5,152,460 $113,071,419

BTE  4,521,888 $28,302,323

IVN  4,117,612 $7,616,566

FM  3,915,375 $41,783,573

BBD.B  3,728,087 $7,699,159

BTO  3,666,536 $13,730,956

ECA  3,453,727 $44,674,860

YRI  3,295,152 $19,178,539

WDO  3,181,463 $8,321,699

TD  3,024,908 $175,032,439

MOZ  2,933,499 $2,215,587

MFC  2,916,238 $52,220,273

ABX  2,793,390 $66,904,280

K  2,455,983 $13,931,107

IMG  2,348,666 $12,155,295

HOU  2,306,837 $18,722,823

ELD  2,263,487 $10,416,969

G  2,256,466 $47,843,562

XIU  2,242,905 $48,110,269

 Symbol                     TSX Volume                       TSX Value  

TD  3,024,908 $175,032,439

RY  1,828,551 $149,600,628

CM  1,168,313 $121,634,978

TCK.B  5,152,460 $113,071,419

BNS  1,521,197 $104,756,971

TRP  1,525,186 $91,731,359

CNR  1,034,688 $88,160,543

BMO  910,637 $79,266,818

BCE  1,259,451 $78,334,780

SU  2,123,680 $76,835,241

ENB  1,383,994 $71,367,493

ATD.B  1,055,693 $71,305,816

ABX  2,793,390 $66,904,280

SLF  1,324,858 $54,926,541

MFC  2,916,238 $52,220,273

XIU  2,242,905 $48,110,269

G  2,256,466 $47,843,562

AEM  653,024 $45,120,827

NA  957,832 $45,095,412

DOL  461,015 $44,681,171

$275,397,462
 18,448,500

 27,094

$10,165 
 681 

 407 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  2,306,837 $18,722,823 

XIU  2,242,905 $48,110,269 

HGD  1,748,182 $14,984,773 

XGD  1,565,846 $23,730,013 

HNU  1,262,868 $15,127,869 

HVU  1,100,362 $5,181,100 

HOD  1,043,255 $13,024,747 

HGU  472,507 $11,640,929 

HND  464,281 $5,703,156 

XEG  397,636 $5,008,088 

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

XIU  2,242,905 $48,110,269 

XGD  1,565,846 $23,730,013 

HOU  2,306,837 $18,722,823 

HNU  1,262,868 $15,127,869 

HGD  1,748,182 $14,984,773 

HOD  1,043,255 $13,024,747 

HGU  472,507 $11,640,929 

HXU  330,180 $9,410,524 

HXT  203,704 $5,846,783 

HND  464,281 $5,703,156 



 635  618,750
      Block Trades                                                                                                                                               Non Block Trades

 13,904,400 TD SECURITIES INC.
 13,627,300 GOLDMAN SACHS CANADA INC.
 8,731,900 CIBC WORLD MARKETS INC.
 2,517,000 BMO NESBITT BURNS INC.
 2,203,500 NATIONAL BANK FINANCIAL INC.

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

MOZ  2,250,000 
ECA  1,305,100 
BBD.B  1,270,100 
MFC  1,147,000 
NAL  953,800 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 63,110,620 
$19,093,888 

 6,142 
 38.05%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 165,840,882
$47,158,929

 24,969

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,109

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     
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TSXV Value ( in Canadian Dollars )

                     Top 20 TSXV Symbols by Volume                        Top 20 TSXV Symbols by Value

 Symbol                    TSXV Volume                      TSXV Value  

VEL  7,776,881 $122,374

NMD  7,763,800 $105,612

HRE  3,597,513 $214,498

GOM  3,363,999 $1,218,703

IDM  3,223,986 $611,749

GTA  3,193,950 $521,709

RML  3,123,641 $979,268

NRM  2,359,900 $174,668

OEE  1,899,017 $587,512

PRD  1,733,550 $130,993

SOC  1,682,000 $85,365

EQT  1,560,342 $127,291

VIT  1,556,983 $921,945

TGV  1,512,995 $123,347

KNX  1,500,625 $132,080

MTO  1,440,822 $139,333

TCO  1,440,250 $96,605

MGW  1,437,581 $488,748

INT  1,400,267 $47,637

SDE  1,364,000 $13,640

 Symbol                    TSXV Volume                      TSXV Value  

APH  699,782 $1,758,402

LIX  717,286 $1,739,564

NYX  831,968 $1,589,194

GOM  3,363,999 $1,218,703

TWM  684,221 $1,015,533

RML  3,123,641 $979,268

MT  372,168 $978,248

VIT  1,556,983 $921,945

OGI  606,505 $838,834

FF  852,060 $813,077

ROG  583,542 $808,819

IPT  958,160 $769,289

NCA  715,382 $713,245

BRI  292,122 $650,122

IDM  3,223,986 $611,749

OEE  1,899,017 $587,512

KNT  320,264 $524,521

RUF.UN  63,413 $524,363

GTA  3,193,950 $521,709

ML  329,139 $494,648

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  21,164 6,725,550
 150,965,194  988


