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   Indices          January 3  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,403.03 %

S&P/TSX 60 Index  907.58 %

S&P/TSX Venture Composite Index  773.77 %

S&P/TSX Completion Index  972.64 %

S&P/TSX Smallcap Index  664.44 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Industrials  26 $178.98 %

Financials  27 $709.60 %

Telecommunication 
Services

 4 $97.81 %

Information 
Technology

 12 $55.36 %

Consumer Staples  11 $76.96 %

Materials  56 $242.93 %

Health Care  5 $12.30 %

Utilities  14 $56.44 %

Consumer 
Discretionary

 23 $101.67 %

Energy  50 $433.71 %

 228 $1,965.75 S&P/TSX 
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 330,392,677
$4,956,303,563

 896,586

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,868

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 119,345,776 
$1,841,549,146 

 324 
 36.12 %

   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  

BBD.B  12,430,263 $27,976,530

BTO  7,465,143 $24,835,627

YRI  7,367,103 $29,054,842

BTE  7,022,306 $47,538,922

HOU  6,486,351 $56,496,254

K  5,650,187 $24,496,112

ECA  4,955,057 $79,734,802

PLI  4,734,347 $10,952,025

ABX  4,358,325 $94,924,306

ELD  4,328,022 $19,322,098

IMG  3,940,713 $21,374,500

MFC  3,794,535 $91,822,979

HNU  3,776,686 $40,970,853

FM  3,533,673 $47,417,707

G  3,450,014 $64,778,804

HGD  3,243,881 $33,979,168

CPG  3,069,424 $56,347,366

GPS  2,828,981 $4,550,995

CNQ  2,770,908 $120,842,836

ATH  2,541,969 $5,254,853

 Symbol                     TSX Volume                       TSX Value  

RY  1,853,917 $169,576,393

TD  2,196,362 $146,666,890

BNS  1,771,980 $133,856,135

CNQ  2,770,908 $120,842,836

CM  1,046,127 $115,567,050

BMO  1,133,986 $110,065,657

SU  2,183,406 $96,612,614

ABX  4,358,325 $94,924,306

MFC  3,794,535 $91,822,979

ECA  4,955,057 $79,734,802

ENB  1,361,325 $77,804,829

CNR  858,272 $77,751,215

BCE  1,201,577 $70,144,560

CSU.DB  600,000 $69,600,000

TRP  1,095,536 $66,472,775

G  3,450,014 $64,778,804

CP  309,712 $59,334,854

HOU  6,486,351 $56,496,254

CPG  3,069,424 $56,347,366

NA  1,015,666 $55,563,650

$459,102,067
 33,058,185

 51,745

$8,872 
 639 

 442 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  6,486,351 $56,496,254 

HNU  3,776,686 $40,970,853 

HGD  3,243,881 $33,979,168 

HOD  2,510,758 $23,542,142 

HGU  2,364,179 $35,959,887 

XGD  2,147,596 $26,633,421 

HND  1,859,660 $18,340,232 

XIU  1,119,002 $25,504,833 

HVU  795,758 $14,360,486 

XEG  790,210 $11,177,965 

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

HOU  6,486,351 $56,496,254 

HNU  3,776,686 $40,970,853 

HGU  2,364,179 $35,959,887 

HGD  3,243,881 $33,979,168 

XGD  2,147,596 $26,633,421 

XIU  1,119,002 $25,504,833 

HOD  2,510,758 $23,542,142 

HND  1,859,660 $18,340,232 

HVU  795,758 $14,360,486 

XSP  495,170 $12,739,053 



 773  895,813
      Block Trades                                                                                                                                               Non Block Trades

 6,219,400 TD SECURITIES INC.
 4,782,700 CIBC WORLD MARKETS INC.
 3,816,100 RBC CAPITAL MARKETS
 2,796,300 NATIONAL BANK FINANCIAL INC.
 1,800,900 BMO NESBITT BURNS INC.

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

BBD.B  1,684,900 
TVE  941,000 
HOU  826,700 
CVE  801,700 
BTE  774,900 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 60,701,740 
$20,699,918 

 6,190 
 36.59%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 165,890,108
$66,145,312

 30,628

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,105

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

40M

80M

120M

160M

200M

240M

0

1000

2000

3000

4000

5000

6000

7000

8000

9
/1

3
/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

1
2
/5

/2
0
1
6

1
2
/1

9
/2

0
1
6

1
/3

/2
0
1
7

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

9
/1

3
/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

1
2
/5

/2
0
1
6

1
2
/1

9
/2

0
1
6

1
/3

/2
0
1
7

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  

JP  7,490,198 $200,566

XOP  7,085,380 $213,189

TZR  6,252,300 $246,457

LI  5,189,394 $994,694

ACB  3,731,902 $8,790,716

MMY  3,348,670 $307,933

OGI  2,533,447 $6,772,735

SQG  2,483,520 $191,049

NOB  2,280,005 $35,445

SVE  2,187,590 $2,104,261

SG  2,044,146 $525,548

YD  1,976,479 $880,088

DYA  1,956,801 $1,599,415

AAO  1,895,740 $131,744

MEI  1,625,380 $312,192

MXL  1,573,400 $213,610

PHM  1,507,286 $255,082

CKK  1,436,869 $65,109

MN  1,238,115 $207,699

MMS  1,103,333 $84,347

 Symbol                    TSXV Volume                      TSXV Value  

ACB  3,731,902 $8,790,716

OGI  2,533,447 $6,772,735

APH  725,156 $3,687,221

EMC  768,358 $3,266,113

SVE  2,187,590 $2,104,261

DYA  1,956,801 $1,599,415

SVI  776,056 $1,155,707

MT  175,135 $1,108,288

LI  5,189,394 $994,694

YD  1,976,479 $880,088

TWM  506,118 $811,718

SNS  566,295 $712,474

FF  727,295 $627,998

MPH  53,116 $558,506

M.PR.A  54,825 $543,052

RTI  1,085,491 $530,968

SG  2,044,146 $525,548

WED  182,650 $519,407

NCA  633,508 $498,857

RUF.UN  57,115 $473,683

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  31,530 9,100,710
 189,111,537  1,093


