
For more information, email trading_sales@tsx.com 
Visit our blog at <http://exchange.tmx.com/> 

May 29, 2017

   Indices          May 29  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,421.91 %

S&P/TSX 60 Index  909.58 %

S&P/TSX Venture Composite Index  809.74 %

S&P/TSX Completion Index  971.06 %

S&P/TSX Smallcap Index  634.78 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 0  0  0 

            Return Constituent

        Top 10 Advancers

%

                S&P/TSX Composite Index                      S&P/TSX Composite Index

            Return Constituent

Top 10 Decliners

%

Index Contribution Constituent

Top 10 Index              
Detractors

Index Contribution Constituent

Top 10 Index 
 Contributors

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Health Care  6 $12.72 %

Information 
Technology

 12 $63.57 %

Utilities  15 $67.38 %

Energy  51 $435.47 %

Consumer 
Discretionary

 22 $111.46 %

Materials  56 $246.79 %

Telecommunication 
Services

 3 $104.01 %

Consumer Staples  11 $81.43 %

Industrials  26 $196.80 %

Financials  27 $697.65 %
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 108,454,445
$1,737,790,891

 277,597
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Daily Value
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Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 36,000,539 
$685,227,712 

 315 
 33.19 %

   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  6,714,991 $15,596,775

SVC  5,796,436 $22,478,560

ECA  1,821,762 $26,062,528

CVE  1,697,917 $21,696,286

HOU  1,185,610 $7,810,838

TD  1,141,490 $73,518,409

AC  1,130,518 $20,269,583

BB  1,130,375 $16,718,775

ELD  1,106,701 $4,868,933

AIM  1,094,613 $2,826,570

XIU  1,059,128 $24,149,219

HNU  1,057,561 $7,968,276

ENB  984,478 $51,558,490

ABX  939,516 $20,754,644

PDN  923,200 $50,776

RY  876,882 $82,769,704

K  872,963 $5,019,886

ERF  848,540 $9,247,789

BTO  807,999 $2,675,516

BTE  783,331 $3,283,530

 Symbol                     TSX Volume                       TSX Value  

RY  876,882 $82,769,704

TD  1,141,490 $73,518,409

BMO  646,882 $59,344,258

BNS  756,099 $57,531,072

CM  508,805 $54,009,773

ENB  984,478 $51,558,490

CNR  301,139 $31,145,272

ECA  1,821,762 $26,062,528

XIU  1,059,128 $24,149,219

SVC  5,796,436 $22,478,560

CVE  1,697,917 $21,696,286

ABX  939,516 $20,754,644

SHOP  166,844 $20,685,287

AC  1,130,518 $20,269,583

BAM.A  388,713 $19,970,728

SU  453,603 $19,290,412

CTC.A  122,163 $18,772,496

L  246,460 $18,672,483

SLF  398,748 $17,704,828

BB  1,130,375 $16,718,775

$127,276,317
 8,198,746

 15,003

$8,483 
 546 

 436 
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Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  1,185,610 $7,810,838 

XIU  1,059,128 $24,149,219 

HNU  1,057,561 $7,968,276 

HND  620,104 $6,884,290 

HOD  478,716 $5,200,342 

XEG  263,068 $3,178,868 

ZPR  151,821 $1,677,336 

XRE  132,968 $2,172,352 

ZEB  123,550 $3,267,488 

HXT  107,421 $3,345,816 

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

XIU  1,059,128 $24,149,219 

HNU  1,057,561 $7,968,276 

HOU  1,185,610 $7,810,838 

HND  620,104 $6,884,290 

HOD  478,716 $5,200,342 

HXT  107,421 $3,345,816 

ZEB  123,550 $3,267,488 

XEG  263,068 $3,178,868 

XRE  132,968 $2,172,352 

HXU  63,091 $2,059,574 



 233  277,364
      Block Trades                                                                                                                                               Non Block Trades

 5,523,800 TD SECURITIES INC.
 3,683,200 NATIONAL BANK FINANCIAL INC.
 2,313,800 CANACCORD GENUITY CORP.
 1,025,700 DESJARDINS SECURITIES INC.

 914,100 CIBC WORLD MARKETS INC.

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

SVC  2,987,500 
ECA  1,030,700 
CVE  876,800 
ERF  661,600 
PJC.A  600,000 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 42,797,003 
$17,553,898 

 6,111 
 36.40%
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 117,566,074
$43,495,423
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    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  

LEP  5,584,040 $306,310

NOT  4,864,649 $1,994,549

PGC  4,242,402 $103,229

PTV  4,214,800 $42,304

EKG  3,090,084 $312,868

ROI  3,026,000 $60,820

ACB  2,856,226 $7,372,131

RTI  2,127,000 $1,707,326

ART  1,886,540 $272,833

JAX  1,692,900 $403,646

PAM  1,513,050 $60,375

XOP  1,450,333 $21,660

PHM  1,340,099 $538,272

KEN  1,165,651 $553,207

SKE  1,052,340 $52,535

ATW  1,014,375 $195,513

DPH  989,000 $9,890

OEE  973,629 $125,229

DLS  961,400 $365,111

SGH  869,500 $117,758

 Symbol                    TSXV Volume                      TSXV Value  

ACB  2,856,226 $7,372,131

NOT  4,864,649 $1,994,549

RTI  2,127,000 $1,707,326

BUS  329,252 $957,766

ICG  706,351 $769,784

RUF.UN  74,016 $701,667

PHO  471,645 $695,065

MJN  257,256 $609,355

KEN  1,165,651 $553,207

FF  824,199 $542,218

PHM  1,340,099 $538,272

CNZ  840,675 $520,747

IOM  461,830 $486,204

EIL  822,750 $463,529

AZS  393,088 $445,512

SVI  182,272 $441,767

AGB  283,862 $423,162

NXO  228,646 $412,524

JAX  1,692,900 $403,646

SDX  368,341 $374,800

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  10,412 2,980,600
 91,460,027  839


