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   Indices          January 18  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,397.85 %

S&P/TSX 60 Index  910.85 %

S&P/TSX Venture Composite Index  791.68 %

S&P/TSX Completion Index  960.88 %

S&P/TSX Smallcap Index  661.87 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  27 $711.53 %

Industrials  26 $180.65 %

Consumer 
Discretionary

 23 $100.88 %

Consumer Staples  11 $77.71 %

Energy  50 $419.08 %

Utilities  14 $57.36 %

Telecommunication 
Services

 4 $97.71 %

Materials  56 $253.16 %

Health Care  5 $12.16 %

Information 
Technology

 12 $55.27 %

 228 $1,965.53 S&P/TSX 
Composite Index
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 384,688,080
$6,087,045,298

 923,701

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,883

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 139,278,771 
$2,429,278,839 

 361 
 36.21 %

   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  14,494,770 $38,804,102

CCO  7,176,870 $106,985,675

HOU  6,566,597 $52,993,094

K  6,364,932 $30,239,394

ECA  5,658,018 $98,074,647

BTE  5,470,507 $30,186,168

BTO  5,140,897 $19,076,996

G  5,082,591 $102,398,383

IVN  5,021,617 $18,052,702

ABX  4,306,349 $96,616,168

LUN  4,082,622 $30,036,289

ECN  4,049,356 $12,736,210

WPX  3,974,240 $788,518

FM  3,937,472 $66,297,485

MFC  3,875,369 $93,624,790

SPE  3,627,626 $10,562,574

YRI  3,586,913 $15,092,111

MGA  3,515,481 $754,526

AQN  3,492,043 $39,641,333

TD  3,482,065 $231,781,452

 Symbol                     TSX Volume                       TSX Value  

TD  3,482,065 $231,781,452

RY  2,028,057 $189,079,485

BMO  1,338,612 $130,374,477

SU  2,877,577 $122,042,561

ENB  2,067,409 $118,234,747

BNS  1,507,095 $115,358,188

BCE  1,893,442 $110,167,801

CCO  7,176,870 $106,985,675

CNQ  2,524,433 $102,949,375

G  5,082,591 $102,398,383

CNR  1,107,211 $101,802,010

ECA  5,658,018 $98,074,647

ABX  4,306,349 $96,616,168

MFC  3,875,369 $93,624,790

CM  813,547 $90,034,132

SLF  1,629,389 $85,755,728

RCI.B  1,522,034 $78,759,433

CP  403,003 $76,924,180

FM  3,937,472 $66,297,485

TECK.B  2,028,728 $63,612,390

$556,343,227
 35,459,465

 43,554

$12,774 
 814 

 442 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  6,566,597 $52,993,094 

XIU  2,690,214 $61,638,533 

HGD  2,159,355 $19,602,633 

HOD  2,101,191 $20,763,860 

XGB  2,025,727 $43,953,315 

HNU  1,957,812 $20,235,528 

HND  1,884,134 $18,622,939 

HGU  1,863,074 $31,833,535 

XSB  1,505,485 $42,272,338 

HVU  1,160,496 $16,165,201 

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

XIU  2,690,214 $61,638,533 

HOU  6,566,597 $52,993,094 

XGB  2,025,727 $43,953,315 

XSB  1,505,485 $42,272,338 

HGU  1,863,074 $31,833,535 

HOD  2,101,191 $20,763,860 

HNU  1,957,812 $20,235,528 

ZSP  608,644 $20,098,548 

HGD  2,159,355 $19,602,633 

HND  1,884,134 $18,622,939 



 1,133  922,568
      Block Trades                                                                                                                                               Non Block Trades

 9,948,000 CIBC WORLD MARKETS INC.
 9,623,900 TD SECURITIES INC.
 9,097,100 BMO NESBITT BURNS INC.
 6,825,200 SOCIETE GENERALE CAPITAL CANADA INC.
 6,414,100 CORMARK SECURITIES INC.

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

ECN  3,064,000 
BBD.B  2,935,600 
XGB  1,891,500 
AQN  1,752,000 
XDC  1,731,200 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 75,911,916 
$32,537,898 

 5,452 
 40.15%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 189,072,364
$73,851,984

 34,009

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,238

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

40M

80M

120M

160M

200M

240M

0

1000

2000

3000

4000

5000

6000

7000

8000

9
/2

8
/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

1
/1

6
/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
/2

8
/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

1
/1

6
/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  

QNC  8,335,016 $2,111,139

MOO  4,213,300 $42,794

NXO  3,947,013 $5,853,895

ACB  2,881,553 $7,367,723

LEP  2,747,064 $192,441

ARY  2,247,865 $244,292

MRS  2,202,291 $258,483

HPL  1,796,350 $74,329

QBA  1,773,385 $61,483

APV  1,737,728 $671,431

MMS  1,703,705 $138,381

VCV.H  1,699,500 $170,010

CRU  1,553,278 $46,598

CAD  1,519,500 $233,525

AZX  1,517,098 $107,998

KALY  1,490,899 $1,027,417

PTU  1,450,074 $248,984

FGC  1,440,034 $28,639

KIV  1,392,430 $187,034

TTM  1,377,651 $74,490

 Symbol                    TSXV Volume                      TSXV Value  

ACB  2,881,553 $7,367,723

NXO  3,947,013 $5,853,895

APH  534,027 $2,966,308

QNC  8,335,016 $2,111,139

MARL  1,002,995 $1,375,338

MT  192,887 $1,318,098

OGI  435,072 $1,152,750

FF  1,270,779 $1,067,723

KALY  1,490,899 $1,027,417

ASND  612,770 $914,482

AT  265,241 $904,624

MPH  105,363 $897,621

TWM  498,445 $795,357

ML  591,039 $788,614

KEK  462,894 $773,659

CNZ  643,593 $742,715

BUS  373,874 $690,581

SNS  428,682 $679,520

APV  1,737,728 $671,431

TNC  201,891 $640,882

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  38,961 13,248,000
 240,964,329  1,053


