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   Indices          March 6  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,629.75 %

S&P/TSX 60 Index  924.70 %

S&P/TSX Venture Composite Index  810.25 %

S&P/TSX Completion Index  974.76 %

S&P/TSX Smallcap Index  657.54 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Information 
Technology

 12 $57.35 %

Materials  56 $244.50 %

Financials  27 $744.52 %

Telecommunication 
Services

 4 $99.47 %

Utilities  14 $59.27 %

Consumer 
Discretionary

 22 $104.46 %

Consumer Staples  11 $77.60 %

Energy  50 $447.46 %

Health Care  5 $11.46 %

Industrials  26 $187.54 %
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 352,819,585
$5,976,184,579

 878,658

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,897

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 120,070,472 
$2,429,145,314 

 326 
 34.03 %

   TSX                                                                                          TSX ANONYMOUS TRADING

0B

2B

4B

6B

8B

10B

0K

2K

4K

6K

8K

10K

1
1
/1

4
/2

0
1
6

1
1
/2

8
/2

0
1
6

1
2
/1

2
/2

0
1
6

1
2
/2

8
/2

0
1
6

1
/9

/2
0
1
7

1
/2

3
/2

0
1
7

2
/6

/2
0
1
7

2
/2

1
/2

0
1
7

3
/6

/2
0
1
7

Average Daily Value Average Trade Value

TSX Value ( in Canadian Dollars )

0M

100M

200M

300M

400M

500M

600M

0

100

200

300

400

500

600

1
1
/1

4
/2

0
1
6

1
1
/2

8
/2

0
1
6

1
2
/1

2
/2

0
1
6

1
2
/2

8
/2

0
1
6

1
/9

/2
0
1
7

1
/2

3
/2

0
1
7

2
/6

/2
0
1
7

2
/2

1
/2

0
1
7

3
/6

/2
0
1
7

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  

G  9,711,700 $194,604,982

BTO  7,681,473 $29,456,274

YRI  6,503,702 $22,003,479

K  5,252,068 $23,215,712

NXE  5,116,272 $16,841,337

BBD.B  4,960,568 $11,594,211

IVN  4,410,284 $17,336,452

ECA  4,273,267 $65,458,402

IMG  4,102,373 $19,725,520

MFC  4,061,037 $99,471,286

TD  3,812,200 $267,101,298

BTE  3,330,514 $16,430,099

TRP  3,283,159 $201,794,472

CSU.DB  3,212,000 $371,841,820

ELD  3,194,003 $12,140,907

SPE  3,026,530 $7,963,649

TCW  2,976,832 $13,711,760

SCY  2,854,282 $1,074,145

GCM  2,802,585 $276,861

TV  2,789,263 $3,808,368

 Symbol                     TSX Volume                       TSX Value  

CSU.DB  3,212,000 $371,841,820

TD  3,812,200 $267,101,298

RY  2,633,169 $260,264,332

TRP  3,283,159 $201,794,472

G  9,711,700 $194,604,982

BNS  2,091,629 $167,687,190

ENB  2,617,550 $144,278,835

BMO  1,190,709 $122,900,949

CNR  1,061,583 $102,642,626

MFC  4,061,037 $99,471,286

SU  2,365,745 $99,435,767

CM  771,494 $92,141,305

CNQ  1,892,493 $78,811,355

BCE  1,312,446 $76,258,876

SLF  1,520,243 $74,081,606

CP  362,619 $72,331,629

RCI.B  1,249,547 $70,540,838

ABX  2,756,485 $66,390,318

ECA  4,273,267 $65,458,402

TECK.B  2,460,478 $65,118,799

$422,439,147
 26,192,129

 44,961

$9,396 
 583 

 457 
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Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  2,573,359 $20,919,346 

HGD  2,290,613 $22,071,482 

HNU  2,206,046 $16,390,856 

HGU  2,066,976 $31,703,117 

XIU  1,821,599 $42,061,556 

HVU  1,758,298 $16,134,518 

HND  1,497,978 $18,583,311 

HOD  951,108 $9,125,003 

ZEB  749,904 $21,596,260 

XGD  635,492 $7,946,111 

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

XIU  1,821,599 $42,061,556 

HGU  2,066,976 $31,703,117 

XFN  618,416 $23,028,472 

HGD  2,290,613 $22,071,482 

ZEB  749,904 $21,596,260 

HOU  2,573,359 $20,919,346 

HND  1,497,978 $18,583,311 

HXU  524,113 $17,454,563 

HNU  2,206,046 $16,390,856 

HVU  1,758,298 $16,134,518 



 876  877,782
      Block Trades                                                                                                                                               Non Block Trades

 19,828,200 NATIONAL BANK FINANCIAL INC.
 6,803,300 TD SECURITIES INC.
 5,953,400 CIBC WORLD MARKETS INC.
 4,726,300 ITG CANADA CORP.
 4,656,100 SCOTIA CAPITAL INC.

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

G  6,600,900 
CSU.DB  3,202,000 
TCW  2,149,500 
TRP  2,110,900 
SGY  2,050,000 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 99,629,040 
$33,002,685 

 6,558 
 35.84%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 278,004,471
$93,094,138

 42,716

Daily Volume
Daily Value
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Daily Symbols Traded  1,242

    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  

SJL  19,238,707 $3,412,171

OSS  17,023,300 $3,418,499

SRJ  13,997,368 $489,635

VPT  9,873,199 $4,496,841

NUK  5,503,000 $252,480

PNG  5,292,010 $797,119

MEZ  4,448,591 $120,820

TK  3,935,867 $1,518,676

GSR  3,323,384 $1,186,268

SXL  2,859,760 $159,920

GQC  2,689,611 $1,484,859

ORX  2,382,700 $135,574

PAM  2,241,860 $232,148

ION  2,188,905 $320,451

ZAD  2,039,514 $251,274

FF  1,977,812 $1,772,087

ACB  1,941,726 $4,989,083

EHT  1,910,644 $321,600

ADZ  1,869,642 $173,383

NEV  1,861,849 $573,315

 Symbol                    TSXV Volume                      TSXV Value  

APH  1,247,597 $8,613,673

ACB  1,941,726 $4,989,083

VPT  9,873,199 $4,496,841

OSS  17,023,300 $3,418,499

SJL  19,238,707 $3,412,171

BUS  994,506 $2,699,299

EMC  638,708 $1,949,628

MJN  551,345 $1,816,597

FF  1,977,812 $1,772,087

NXO  895,606 $1,708,012

TK  3,935,867 $1,518,676

GQC  2,689,611 $1,484,859

BTL  358,041 $1,330,816

GSV  403,217 $1,266,489

FCC  1,528,995 $1,207,272

GSR  3,323,384 $1,186,268

OGI  449,551 $1,135,612

BBI  1,849,302 $987,409

LIX  472,341 $869,693

PNG  5,292,010 $797,119

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  34,386 12,415,990
 550,923,254  1,136


