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   Indices          November 23  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,080.91 %

S&P/TSX 60 Index  890.54 %

S&P/TSX Venture Composite Index  730.09 %

S&P/TSX Completion Index  946.15 %

S&P/TSX Smallcap Index  628.34 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Health Care  4 $11.93 %

Materials  56 $234.57 %

Telecommunication 
Services

 4 $96.67 %

Energy  50 $420.89 %

Industrials  25 $179.05 %

Financials  27 $685.22 %

Consumer 
Discretionary

 23 $100.73 %

Utilities  14 $55.03 %

Information 
Technology

 12 $55.61 %

Consumer Staples  11 $78.72 %

 226 $1,918.42 S&P/TSX 
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 379,736,402
$5,344,590,553

 893,501
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Daily Value
Daily Trades
Daily Symbols Traded  1,894
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Daily Value
Average  Trade Size
% TSX Volume

 132,676,370 
$2,013,717,902 
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 34.94 %

   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  

CGC  11,331,472 $105,178,837

BTE  8,389,359 $44,230,277

BTO  7,817,862 $24,707,827

K  7,330,730 $31,388,342

YRI  7,132,922 $28,257,480

DRM  6,502,048 $40,669,157

MFC  6,311,634 $149,809,197

ECA  6,110,589 $101,668,981

IMG  5,288,529 $25,747,087

S  4,883,073 $5,866,730

HGD  4,867,415 $60,974,135

FM  4,834,053 $76,179,738

ABX  4,832,620 $94,845,491

LUN  4,567,443 $31,485,606

TCK.B  4,088,104 $141,959,853

G  4,067,930 $70,354,516

PLI  4,052,149 $9,904,976

HOU  3,996,656 $30,183,965

ELD  3,599,211 $12,873,265

HBM  3,266,707 $29,242,923

 Symbol                     TSX Volume                       TSX Value  

RY  1,772,844 $158,942,453

MFC  6,311,634 $149,809,197

BMO  1,635,973 $145,646,373

TCK.B  4,088,104 $141,959,853

TD  2,099,775 $134,273,719

CGC  11,331,472 $105,178,837

ECA  6,110,589 $101,668,981

ABX  4,832,620 $94,845,491

TRI  1,577,440 $90,654,205

BNS  1,206,064 $87,654,768

CM  827,616 $87,225,861

FM  4,834,053 $76,179,738

G  4,067,930 $70,354,516

FNV  901,060 $68,157,338

HGD  4,867,415 $60,974,135

TRP  977,950 $59,922,134

AEM  1,105,835 $59,764,839

SU  1,368,054 $58,157,034

CNQ  1,278,598 $56,603,054

CNR  588,770 $52,427,821

$436,483,598
 31,694,455

 40,764

$10,708 
 778 

 453 
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Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HGD  4,867,415 $60,974,135 

HOU  3,996,656 $30,183,965 

HNU  2,605,979 $25,365,769 

XGD  2,425,735 $28,224,217 

HGU  2,129,633 $29,168,122 

HOD  1,800,417 $21,059,586 

XIU  1,551,415 $34,607,366 

HVU  1,430,177 $3,608,917 

HND  1,167,028 $15,104,065 

XEG  891,976 $12,302,112 

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

HGD  4,867,415 $60,974,135 

XIU  1,551,415 $34,607,366 

HOU  3,996,656 $30,183,965 

HGU  2,129,633 $29,168,122 

XGD  2,425,735 $28,224,217 

HNU  2,605,979 $25,365,769 

HOD  1,800,417 $21,059,586 

HND  1,167,028 $15,104,065 

XEG  891,976 $12,302,112 

VSC  344,083 $8,522,230 



 1,064  892,437
      Block Trades                                                                                                                                               Non Block Trades

 21,877,800 TD SECURITIES INC.
 7,124,160 SCOTIA CAPITAL INC.
 6,159,500 CIBC WORLD MARKETS INC.
 4,221,300 MORGAN STANLEY CANADA LTD.
 4,040,100 NATIONAL BANK FINANCIAL INC.

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

DRM  6,234,200 
BXE  2,541,000 
ECA  1,746,700 
LAC  1,570,000 
TOS  1,487,800 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 75,011,288 
$54,722,784 

 3,854 
 38.06%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 197,072,265
$141,279,456

 50,503
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Daily Value
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Daily Symbols Traded  1,152

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

40M

80M

120M

160M

200M

240M

0

1000

2000

3000

4000

5000

6000

7000

8000

8
/3

/2
0
1
6

8
/1

5
/2

0
1
6

8
/2

9
/2

0
1
6

9
/1

2
/2

0
1
6

9
/2

6
/2

0
1
6

1
0
/1

1
/2

0
1
6

1
0
/2

4
/2

0
1
6

1
1
/7

/2
0
1
6

1
1
/2

1
/2

0
1
6

Average Daily Volume Avearge Trade Size

TSXV Volume

0.00B

0.04B

0.08B

0.12B

0.16B

0.20B

0.24B

0.0K

0.5K

1.0K

1.5K

2.0K

2.5K

3.0K

3.5K

8
/3

/2
0
1
6

8
/1

5
/2

0
1
6

8
/2

9
/2

0
1
6

9
/1

2
/2

0
1
6

9
/2

6
/2

0
1
6

1
0
/1

1
/2

0
1
6

1
0
/2

4
/2

0
1
6

1
1
/7

/2
0
1
6

1
1
/2

1
/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  

ACB  9,079,177 $23,540,535

OGI  7,031,339 $20,494,839

APH  6,178,081 $29,864,848

MRS  5,621,985 $619,956

MVN  4,888,095 $326,227

KEK  4,398,529 $8,666,455

HIT  3,151,261 $263,912

XOP  2,997,658 $501,266

AZX  2,793,200 $132,851

DYA  2,702,054 $1,438,630

CXV  2,132,684 $250,136

AMY  2,072,277 $593,869

DSF  1,990,000 $95,198

CCD  1,647,781 $183,529

VIT  1,628,807 $795,122

EMH  1,547,193 $1,829,139

MT  1,430,951 $7,488,142

MTO  1,380,880 $75,630

JAX  1,335,700 $115,213

NHK  1,243,783 $538,257

 Symbol                    TSXV Volume                      TSXV Value  

APH  6,178,081 $29,864,848

ACB  9,079,177 $23,540,535

OGI  7,031,339 $20,494,839

KEK  4,398,529 $8,666,455

MT  1,430,951 $7,488,142

EMH  1,547,193 $1,829,139

DYA  2,702,054 $1,438,630

MJN  937,659 $1,430,844

LXE  525,300 $1,184,384

BRI  545,961 $1,087,090

NYX  764,586 $1,082,071

CZO  754,348 $1,040,728

KDI  281,241 $977,338

LIX  385,868 $887,727

GSV  292,641 $881,127

VIT  1,628,807 $795,122

BUS  512,925 $788,324

KNT  685,846 $642,248

MRS  5,621,985 $619,956

RUF.UN  78,606 $612,974

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  38,739 13,160,570
 239,423,154  1,099


