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May 19 Close % Change

S&P/TSX Composite Index 15,458.46 %
S&P/TSX 60 Index 910.58 %
S&P/TSX Venture Composite 806.90 %
S&P/TSX Completion Index 977.09 %
S&P/TSX Smallcap Index 645.36 %
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% %
S&P/TSX Composite Index
Sector #ofIndex  Weight  Market Cap Index S&P/TSX Composite Index - Sectors Returns
Constituents ($B) Contribution
Utilities 15 % $66.84 Utilities
Consumer 22 % $111.16 Cons Disc
Discretionary Energy |
Energy 51 % $447.24 Cons Staples |
Consumer Staples 11 % $81.76 Materials |
- Health Care
Materials 56 % $250.14 1
Telecomm |
Health Care 6 % $13.10 Industrials |
Telecommunication 3 % $103.39 Info Tech |
Services Financials
Industrials 26 % $192.58 1
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Information 12 % $62.54
Technology
Financials 27 % $693.40
S&P/TSX 229 %  $2,022.14
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TSX TSX ANONYMOUS TRADING

Daily Volume 358,806,657 Daily Volume 116,773,242
Daily Value $5,978,142,476 Daily Value $2,142,450,811
Daily Trades 802,196 Average Trade Size 334
Daily Symbols Traded 1,828 % TSX Volume 32.54 %
TSX Volume TSX Value ( in Canadian Dollars )
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Top 20 TSX Symbols by Volume Top 20 TSX Symbols by Value
Symbol TSX Volume TSX Value Symbol TSX Volume TSX Value
DRM 15,851,759 $108,689,804 RY 2,862,851 $266,095,854
VXS 9,172,186 $3,084,687 D 3,809,665 $240,200,637
H 6,479,765 $148,949,411 BNS 2,562,385 $193,163,050
AlM 6,280,870 $15,808,935 H 6,479,765 $148,949,411
XIU 6,247,292 $143,215,932 XU 6,247,292 $143,215,932
0GC 5,726,173 $24,911,826 CcM 1,282,824 $136,849,280
ELD 5,112,669 $23,836,286 ENB 2,434,148 $129,945,512
K 5,032,487 $28,937,504 BMO 1,375,603 $128,704,517
RKN 4,891,627 $3,668,451 CNR 1,109,078 $112,138,695
BBD.B 4,823,026 $10,120,231 DRM 15,851,759 $108,689,804
BTO 4,637,446 $15,594,421 SuU 2,308,887 $99,774,161
ECA 4,234,087 $64,483,318 MFC 4,052,590 $95,428,463
MFC 4,052,590 $95,428,463 TRP 1,408,652 $88,193,795
HOU 4,040,135 $27,374,617 SHOP 687,848 $83,324,076
HVU 4,039,174 $24,463,605 CP 381,949 $80,141,613
BTE 3,929,657 $18,111,291 BCE 1,278,314 $77,213,992
D 3,809,665 $240,200,637 CNQ 1,731,327 $72,670,330
YRI 3,299,197 $12,407,466 MG 1,181,259 $72,305,596
CVE 3,110,956 $40,370,261 NA 1,283,964 $67,787,253
SMF 3,025,982 $8,815,854 BAM.A 1,281,630 $64,869,500
Daily Volume 34,081,876 Average Trade Value $12,095
Daily Value $515,362,011 Average Trade Size 800
# Trades 42,610 # of ETFs Traded 456
Symbol Market Volume Market Value Symbol Market Volume Market Value
XU 6,247,292 $143,215,932 XU 6,247,292 $143,215,932
HOU 4,040,135 $27,374,617 HGU 2,605,242 $43,269,158
HVU 4,039,174 $24,463,605 HOU 4,040,135 $27,374,617
HGU 2,605,242 $43,269,158 HVU 4,039,174 $24,463,605
HGD 1,902,353 $15,535,171 ZEB 729,260 $19,246,825
HOD 1,575,591 $16,900,735 XEG 1,423,852 $17,778,912
XEG 1,423,852 $17,778,912 HOD 1,575,591 $16,900,735
HNU 1,410,816 $11,579,620 HGD 1,902,353 $15,535,171
HND 1,165,928 $11,943,335 XGD 1,159,314 $15,363,637

XGD 1,159,314 $15,363,637 HND 1,165,928 $11,943,335



Block Trades Non Block Trades

1,259

Top 5 Block Trade Brokers by Volume

Broker

TD SECURITIES INC. 31,785,000
CIBC WORLD MARKETS INC. 9,284,800
RBC CAPITAL MARKETS 8,161,400
SOCIETE GENERALE CAPITA 7,994,600
CANTOR FITZGERALD CANA 5,948,700
Daily Volume 171,334,281
Daily Value $72,923,805
Daily Trades 26,170
Daily Symbols Traded 1,112
TSXV Volume
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Top 20 TSXV Symbols by Volume

Symbol

BBI
ICG

TSX Block Volume

‘ B Average Daily Volume -#- Avearge Trade Size

TSXV Volume

14,338,419
8,282,331
5,994,000
5,231,496
4,233,683
4,103,546
4,037,333
3,195,700
2,862,601
2,636,225
2,323,815
2,321,223
2,031,654
1,728,745
1,624,903
1,594,480
1,687,750
1,676,807
1,376,430
1,346,966

TSXV Value

$5,958,519
$9,403,935
$59,940
$105,590
$6,507,151
$63,277
$742,624
$184,441
$1,317,028
$1,925,486
$493,186
$421,003
$149,623
$288,167
$661,543
$47,839
$121,311
$202,352
$369,504
$353,411

Top 5 Block Trade Symbols by Volume

Symbol TSX Block Volume
DRM 15,639,600
RKN 3,601,500
XU 2,438,200
0oGC 2,414,500
MSL 2,126,500

TSXV_ANONYMOUS TRADING
Daily Volume 64,609,771
Daily Value $28,770,190
Average Trade Size 6,158
% TSXV Volume 37.711%

TSXV Value ( in Canadian Dollars )

0.16B

800,937

3.2K

0.14B
0.12B
0.10B
0.08B
0.06B
0.04B
0.02B
0.00B

1/27/2017
2/6/2017
2/21/2017
3/6/2017
3/20/2017
4/3/2017
4/17/2017
5/1/2017

‘ B Average Daily Value -#- Average Trade Value

Top 20 TSXV Symbols by Value
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Symbol TSXV Volume
ICG 8,282,331
CBW 4,233,683
BBI 14,338,419
RUF.UN 247,399
ACB 829,549
RTI 2,636,225
BUS 640,012
EIL 2,862,601
DYA 1,200,104
MARL 545,300
AGB 545,586
BGM 713,878
AZS 1,176,847
NXO 428,179
QNC 4,037,333
TWM 545,536
4 1,045,069
LIX 315,306
PHM 1,624,903
FCF 215,600

TSXV Value

$9,403,935
$6,507,151
$5,958,519
$2,307,106
$2,073,242
$1,925,486
$1,793,780
$1,317,028
$1,119,521
$902,990
$850,975
$847,464
$831,373
$785,193
$742,624
$729,064
$724,805
$679,815
$661,543
$636,155

Dark TSX/TSXV Trading

Volume
Value

14,980,310

291,972,080

Daily Trades
Daily Symbols Traded

42,775
1,079



