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   Indices          March 24  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,442.67 %

S&P/TSX 60 Index  910.73 %

S&P/TSX Venture Composite Index  803.60 %

S&P/TSX Completion Index  972.60 %

S&P/TSX Smallcap Index  654.52 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Telecommunication 
Services

 3 $98.87 %

Materials  56 $253.20 %

Financials  27 $719.18 %

Consumer 
Discretionary

 22 $104.13 %

Information 
Technology

 12 $59.17 %

Health Care  6 $12.19 %

Utilities  15 $63.48 %

Industrials  26 $184.66 %

Energy  51 $441.89 %

Consumer Staples  11 $78.14 %
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 270,992,899
$4,981,938,651

 704,396

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,876

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 105,942,644 
$2,128,680,259 

 353 
 39.09 %

   TSX                                                                                          TSX ANONYMOUS TRADING

0B

2B

4B

6B

8B

10B

0K

2K

4K

6K

8K

10K

1
2
/2

/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

3
/2

0
/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
2
/2

/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

3
/2

0
/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  

ELD  8,875,539 $37,464,055

MFC  6,130,908 $143,783,261

SPE  5,081,001 $12,526,159

TD  4,555,071 $296,888,291

BTO  4,538,315 $17,768,214

IPL  4,456,199 $124,289,725

XIU  3,908,215 $89,432,042

BTE  3,663,273 $15,630,607

MEG  3,300,442 $20,154,443

ECA  3,174,032 $44,749,425

YRI  3,092,331 $11,518,564

IMO  3,015,248 $124,486,853

TCW  2,924,441 $10,675,553

DGC  2,819,121 $44,861,969

PPL  2,610,830 $110,796,886

K  2,572,515 $11,743,294

BBD.B  2,382,049 $4,820,322

CVE  2,343,507 $39,633,434

ABX  2,261,793 $58,316,663

RY  2,227,459 $215,516,997

 Symbol                     TSX Volume                       TSX Value  

TD  4,555,071 $296,888,291

RY  2,227,459 $215,516,997

BNS  1,874,564 $145,584,978

MFC  6,130,908 $143,783,261

IMO  3,015,248 $124,486,853

CM  1,072,081 $124,467,977

IPL  4,456,199 $124,289,725

PPL  2,610,830 $110,796,886

CNQ  2,205,039 $94,641,570

XIU  3,908,215 $89,432,042

ENB  1,603,030 $87,693,705

CNR  873,939 $84,621,991

TRP  1,344,188 $83,657,928

BMO  828,282 $82,349,912

BCE  1,295,053 $76,404,611

SU  1,721,247 $70,385,717

L  808,520 $58,653,312

ABX  2,261,793 $58,316,663

GIL  1,571,000 $54,963,661

NA  913,362 $51,122,820

$413,137,964
 24,404,455

 35,769

$11,550 
 682 

 464 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  3,908,215 $89,432,042 

HGD  1,902,233 $15,617,236 

HGU  1,804,414 $31,371,355 

HOU  1,657,396 $10,558,366 

HVU  1,500,197 $12,891,846 

XEG  1,317,491 $16,446,165 

HOD  1,302,117 $15,577,811 

HNU  861,774 $6,998,682 

HND  785,378 $8,678,321 

HVI  568,453 $13,697,026 

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

XIU  3,908,215 $89,432,042 

HGU  1,804,414 $31,371,355 

XEG  1,317,491 $16,446,165 

HGD  1,902,233 $15,617,236 

HOD  1,302,117 $15,577,811 

HVI  568,453 $13,697,026 

HVU  1,500,197 $12,891,846 

HXU  370,056 $12,073,570 

XSP  434,979 $11,681,432 

VFV  198,328 $11,040,161 



 683  703,713
      Block Trades                                                                                                                                               Non Block Trades

 20,207,300 CIBC WORLD MARKETS INC.
 5,822,600 TD SECURITIES INC.
 3,508,800 NATIONAL BANK FINANCIAL INC.
 3,354,500 PETERS & CO. LTD.
 3,294,500 RBC CAPITAL MARKETS

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

ELD  7,492,000 
IPL  3,875,600 
SPE  3,009,200 
IMO  2,655,000 
PPL  2,162,800 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 58,283,718 
$25,384,390 

 4,754 
 36.63%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 159,129,045
$62,297,563

 30,906

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,153

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     
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TSXV Value ( in Canadian Dollars )

                     Top 20 TSXV Symbols by Volume                        Top 20 TSXV Symbols by Value

 Symbol                    TSXV Volume                      TSXV Value  

SJL  7,456,548 $615,492

NXO  4,244,000 $11,001,860

FSW  4,160,650 $439,152

COQ  4,044,956 $71,210

VPT  2,889,970 $1,608,811

HMI  2,534,700 $112,909

GTG  2,239,005 $164,147

QNC  2,223,442 $315,845

IMR  2,066,000 $104,200

ICO  2,018,500 $100,858

MOO  1,972,700 $39,609

PHM  1,939,090 $500,856

THCX  1,868,461 $3,858,551

BG  1,822,362 $53,721

FGD  1,675,581 $1,576,760

VVC  1,592,430 $39,811

BBI  1,536,432 $762,031

ION  1,438,832 $204,876

EHT  1,378,433 $151,456

FMS  1,173,400 $110,923

 Symbol                    TSXV Volume                      TSXV Value  

NXO  4,244,000 $11,001,860

THCX  1,868,461 $3,858,551

BUS  905,086 $2,593,946

ACB  899,764 $2,061,091

VPT  2,889,970 $1,608,811

FGD  1,675,581 $1,576,760

EMC  398,942 $931,521

MARL  964,082 $883,620

SVI  433,045 $870,692

BBI  1,536,432 $762,031

SRX  190,649 $753,020

PRV.UN  303,268 $649,444

OGI  277,843 $626,011

SJL  7,456,548 $615,492

NYX  477,138 $572,795

FF  634,742 $570,550

LIX  361,792 $542,207

PHM  1,939,090 $500,856

PHO  324,523 $490,531

MJN  182,188 $477,128

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  33,454 9,517,590
 205,144,716  1,092


