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   Indices          October 17  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  14,596.52 %

S&P/TSX 60 Index  852.52 %

S&P/TSX Venture Composite Index  772.28 %

S&P/TSX Completion Index  946.18 %

S&P/TSX Smallcap Index  630.66 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Information 
Technology

 12 $54.35 %

Consumer 
Discretionary

 23 $98.54 %

Utilities  14 $52.32 %

Health Care  4 $14.06 %

Energy  50 $403.69 %

Telecommunication 
Services

 4 $99.65 %

Financials  27 $637.65 %

Materials  55 $232.14 %

Consumer Staples  11 $79.73 %

Industrials  25 $171.60 %
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 251,635,977
$3,643,933,809

 624,899
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Daily Value
Daily Trades
Daily Symbols Traded  1,837
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Daily Value
Average  Trade Size
% TSX Volume

 93,101,299 
$1,494,373,541 
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   TSX                                                                                          TSX ANONYMOUS TRADING

0B

1B

2B

3B

4B

5B

6B

7B

0K

1K

2K

3K

4K

5K

6K

7K

8K

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

1
0
/1

7
/2

0
1
6

Average Daily Value Average Trade Value

TSX Value ( in Canadian Dollars )

0M

50M

100M

150M

200M

250M

300M

350M

400M

450M

0

50

100

150

200

250

300

350

400

450

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

1
0
/1

7
/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  

BTE  6,818,916 $37,171,764

PNC.B  5,510,520 $12,398,255

TCK.B  4,830,482 $123,676,774

YRI  4,064,547 $19,789,060

AZ  3,869,642 $10,908,717

CGC  3,442,862 $20,004,931

BTO  3,276,899 $10,924,764

ECA  3,063,563 $44,225,956

POT  3,062,930 $63,834,951

K  2,991,838 $14,388,843

TST  2,932,840 $396,151

HOU  2,741,330 $23,679,612

HSE  2,662,449 $41,860,843

XIU  2,649,062 $56,824,235

HVU  2,622,487 $10,770,740

ECN  2,421,755 $7,233,004

IVN  2,383,283 $5,558,710

LUN  2,325,366 $11,907,242

HGD  2,293,623 $24,314,048

IMG  2,201,488 $9,821,976

 Symbol                     TSX Volume                       TSX Value  

TCK.B  4,830,482 $123,676,774

RY  1,232,847 $102,123,319

TD  1,525,025 $89,107,365

RCI.B  1,485,709 $81,536,953

CNR  904,729 $78,595,804

FTS  1,837,669 $77,722,536

POT  3,062,930 $63,834,951

BMO  733,428 $62,109,739

SU  1,630,413 $61,108,437

CM  586,835 $58,835,741

XIU  2,649,062 $56,824,235

CNQ  1,259,718 $53,133,440

BNS  742,279 $52,047,551

CP  260,135 $51,277,337

TRP  776,047 $47,223,696

ENB  778,034 $44,937,407

ATD.B  673,828 $44,699,671

ABX  2,122,608 $44,304,700

ECA  3,063,563 $44,225,956

HSE  2,662,449 $41,860,843

$266,105,152
 19,483,644

 27,312

$9,743 
 713 

 408 
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# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  2,741,330 $23,679,612 

XIU  2,649,062 $56,824,235 

HVU  2,622,487 $10,770,740 

HGD  2,293,623 $24,314,048 

HOD  1,111,805 $11,963,681 

XGD  821,266 $10,712,200 

HNU  741,652 $10,246,077 

HGU  591,596 $10,450,208 

XEG  493,034 $6,413,074 

ZPR  480,850 $4,881,471 

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

XIU  2,649,062 $56,824,235 

HGD  2,293,623 $24,314,048 

HOU  2,741,330 $23,679,612 

HOD  1,111,805 $11,963,681 

HVU  2,622,487 $10,770,740 

XGD  821,266 $10,712,200 

HGU  591,596 $10,450,208 

HNU  741,652 $10,246,077 

XEG  493,034 $6,413,074 

XFN  189,573 $6,082,003 



 694  624,205
      Block Trades                                                                                                                                               Non Block Trades

 10,648,800 TD SECURITIES INC.
 5,757,700 CIBC WORLD MARKETS INC.
 3,332,300 RBC CAPITAL MARKETS
 3,147,700 CORMARK SECURITIES INC.
 2,520,500 CANACCORD GENUITY CORP.

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

PNC.B  5,469,700 
HSE  1,916,300 
BTE  1,153,300 
AZ  1,033,700 
GBU  927,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 66,948,025 
$23,090,068 

 6,876 
 40.23%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 166,428,201
$68,715,052

 26,998
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Daily Value
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Daily Symbols Traded  1,093

    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  

CYX  6,497,826 $670,360

BBI  4,435,678 $1,752,956

SDR  3,422,994 $53,056

GOM  3,215,989 $675,317

ABR  2,759,400 $55,288

ACB  2,753,884 $5,821,577

EXO  2,521,879 $221,435

CSO  2,446,833 $294,476

SYD  2,400,000 $12,000

UVN  2,307,522 $229,221

TMG  2,299,762 $392,806

ALM  2,245,000 $45,500

CST  2,181,200 $519,597

MXL  2,161,050 $341,422

IO  2,054,170 $848,425

DXE  2,009,760 $30,145

PNN  1,905,650 $73,209

BBI.WT  1,870,500 $328,430

APH  1,856,527 $6,755,448

MCR  1,826,926 $2,466,088

 Symbol                    TSXV Volume                      TSXV Value  

APH  1,856,527 $6,755,448

ACB  2,753,884 $5,821,577

SRX  1,134,725 $5,673,030

OGI  1,760,485 $4,368,273

MCR  1,826,926 $2,466,088

BBI  4,435,678 $1,752,956

MT  385,827 $1,450,216

GSV  401,668 $1,396,825

MGW  1,735,588 $1,387,474

NLC  1,149,313 $1,372,867

LXE  563,450 $1,161,662

DYA  1,315,799 $1,073,821

KNT  631,492 $851,777

IO  2,054,170 $848,425

NYX  449,350 $780,966

GOM  3,215,989 $675,317

CYX  6,497,826 $670,360

TWM  425,417 $626,382

LIX  300,913 $586,412

MJN  479,930 $572,722

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  28,353 8,780,870
 179,493,473  1,032


