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October 6, 2016

   Indices          October 6  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  14,595.50 %

S&P/TSX 60 Index  853.00 %

S&P/TSX Venture Composite Index  766.31 %

S&P/TSX Completion Index  944.38 %

S&P/TSX Smallcap Index  634.38 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Industrials  25 $172.98 %

Telecommunication 
Services

 4 $100.06 %

Utilities  14 $51.53 %

Financials  27 $637.32 %

Materials  55 $228.87 %

Consumer 
Discretionary

 23 $100.67 %

Health Care  4 $14.89 %

Information 
Technology

 12 $56.20 %

Energy  50 $403.79 %

Consumer Staples  11 $78.39 %

 225 $1,844.70 S&P/TSX 
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 378,949,900
$5,430,278,941

 852,501

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

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 139,239,181 
$2,078,495,722 

 369 
 36.74 %

   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  

YRI  10,774,069 $51,835,183

K  8,226,470 $37,919,473

ECA  8,195,882 $117,071,766

CGC  7,671,365 $40,684,315

BTE  7,047,071 $41,669,615

BTO  6,568,590 $19,120,922

ABX  6,095,019 $125,238,554

IMP  4,833,934 $374,463

AC  4,804,944 $59,207,569

G  4,794,095 $89,669,563

BBD.B  4,781,543 $8,378,565

HOU  4,383,897 $38,863,012

TCK.B  4,281,682 $97,633,641

PD  4,239,679 $25,336,309

HGD  4,225,542 $46,507,059

MFC  3,825,315 $73,370,464

FM  3,600,262 $38,284,895

IMG  3,588,963 $15,427,136

OGC  3,148,501 $11,517,404

XIU  2,915,169 $62,616,388

 Symbol                     TSX Volume                       TSX Value  

RY  2,242,770 $183,910,987

ABX  6,095,019 $125,238,554

BMO  1,422,655 $119,509,080

ECA  8,195,882 $117,071,766

TD  1,998,586 $116,278,253

CM  1,108,646 $110,740,079

TCK.B  4,281,682 $97,633,641

CP  471,754 $95,593,751

G  4,794,095 $89,669,563

BNS  1,278,554 $89,260,037

SU  2,233,035 $82,455,576

CNR  927,585 $82,095,179

ATD.B  1,253,743 $80,393,874

MFC  3,825,315 $73,370,464

FTS  1,777,150 $72,720,804

CNQ  1,609,568 $69,038,371

AEM  1,120,193 $67,757,168

XIU  2,915,169 $62,616,388

MG  1,096,200 $62,367,943

BCE  1,031,463 $61,826,840

$421,598,130
 30,581,321

 38,425

$10,972 
 796 

 421 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  4,383,897 $38,863,012 

HGD  4,225,542 $46,507,059 

XIU  2,915,169 $62,616,388 

HNU  2,798,754 $33,406,883 

XGD  2,005,479 $25,784,671 

HGU  1,892,950 $32,483,405 

HOD  1,869,982 $19,702,654 

HVU  1,441,236 $5,403,962 

HND  907,859 $10,603,376 

XEG  834,120 $10,926,030 

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

XIU  2,915,169 $62,616,388 

HGD  4,225,542 $46,507,059 

HOU  4,383,897 $38,863,012 

HNU  2,798,754 $33,406,883 

HGU  1,892,950 $32,483,405 

XGD  2,005,479 $25,784,671 

HOD  1,869,982 $19,702,654 

HXT  475,561 $13,668,716 

XEG  834,120 $10,926,030 

XRE  701,693 $10,900,308 



 1,240  851,261
      Block Trades                                                                                                                                               Non Block Trades

 18,732,900 TD SECURITIES INC.
 11,143,000 RBC CAPITAL MARKETS
 9,133,600 ITG CANADA CORP.
 8,378,800 CIBC WORLD MARKETS INC.
 5,420,800 CORMARK SECURITIES INC.

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

YRI  3,299,800 
K  2,935,800 
ECA  2,502,200 
ABX  1,583,800 
BBD.B  1,531,200 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 98,091,113 
$48,950,942 

 5,902 
 36.66%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 267,565,044
$129,940,544

 47,446

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,136

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

40M

80M

120M

160M

200M

240M

0

1000

2000

3000

4000

5000

6000

7000

8000

6
/1

6
/2

0
1
6

6
/2

7
/2

0
1
6

7
/1

1
/2

0
1
6

7
/2

5
/2

0
1
6

8
/8

/2
0
1
6

8
/2

2
/2

0
1
6

9
/6

/2
0
1
6

9
/1

9
/2

0
1
6

1
0
/3

/2
0
1
6

Average Daily Volume Avearge Trade Size

TSXV Volume

0.00B

0.02B

0.04B

0.06B

0.08B

0.10B

0.0K

0.4K

0.8K

1.2K

1.6K

2.0K

2.4K

2.8K

6
/1

6
/2

0
1
6

6
/2

7
/2

0
1
6

7
/1

1
/2

0
1
6

7
/2

5
/2

0
1
6

8
/8

/2
0
1
6

8
/2

2
/2

0
1
6

9
/6

/2
0
1
6

9
/1

9
/2

0
1
6

1
0
/3

/2
0
1
6

Average Daily Value Average Trade Value

TSXV Value ( in Canadian Dollars )

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

 Symbol                    TSXV Volume                      TSXV Value  

AAO  14,041,319 $612,831

WKG  10,999,715 $356,056

ACB  10,441,616 $22,123,227

TMG  8,266,934 $1,370,989

DYA  8,000,461 $6,470,330

MGW  7,999,129 $6,689,176

CST  5,957,060 $1,485,399

CYX  5,865,605 $542,775

OGI  5,451,944 $12,166,374

APH  5,128,045 $19,233,483

NSP  4,577,984 $1,745,841

SUP  4,560,790 $153,212

RMO  4,182,000 $285,240

TON  3,516,185 $17,581

USO  3,418,900 $124,044

TGV  2,704,100 $54,135

CKK  2,592,610 $75,145

MJN  2,490,506 $3,052,836

EXO  2,461,767 $228,989

HIT  2,428,100 $95,090

 Symbol                    TSXV Volume                      TSXV Value  

ACB  10,441,616 $22,123,227

APH  5,128,045 $19,233,483

OGI  5,451,944 $12,166,374

MGW  7,999,129 $6,689,176

DYA  8,000,461 $6,470,330

MT  1,284,000 $5,138,171

MJN  2,490,506 $3,052,836

TWM  1,998,306 $2,997,974

EMH  2,130,287 $2,089,359

NSP  4,577,984 $1,745,841

KNT  1,242,136 $1,614,406

CST  5,957,060 $1,485,399

SNS  1,734,638 $1,393,744

TMG  8,266,934 $1,370,989

FF  1,568,039 $1,150,220

GSV  405,006 $1,139,071

SRX  226,350 $1,109,454

SOI  1,675,228 $837,013

AUG  308,786 $829,002

ICG  877,667 $655,885

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  29,990 11,033,400
 209,464,989  1,060


