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July 10 Close % Change

S&P/TSX Composite Index 15,105.28 %
S&P/TSX 60 Index 890.44 %
S&P/TSX Venture Composite 752.54 %
S&P/TSX Completion Index 952.69 %
S&P/TSX Smallcap Index 611.64 %
S&P/TSX Composite Index
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Contributors Detractors
Constituent Index Contribution Constituent Index Contribution Constituent Return  Constituent Return
% %
S&P/TSX Composite Index
Sector #ofIndex  Weight  Market Cap Index S&P/TSX Composite Index - Sectors Returns
Constituents ($B) Contribution
Telecommunication 3 % $100.64 Telecomm -
Sgr_v_lces Utilities |
Utilities 15 % $66.91
Industrials |
Industrials 26 % $199.56 Materials |
Materials 56 % $234.23 Cons Staples |
Info Tech
Consumer Staples 11 % $77.65 1
Financials |
Information 12 % $67.35 Cons Disc
Technology 7
Financials 27 % $716.92 Health Care |
Energy
Consumer 21 % $110.43 ]
Discretionary -600%  -400%  -200% 0% 200%  400%  600%
Health Care 6 % $14.12
Energy 50 % $403.02
S&P/TSX 227 %  $1,990.83

Composite Index
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TSX TSX ANONYMOUS TRADING

Daily Volume 241,274,162 Daily Volume 87,297,994
Daily Value $4,061,169,489 Daily Value $1,679,706,012
Daily Trades 667,442 Average Trade Size 303
Daily Symbols Traded 1,835 % TSX Volume 36.18 %
TSX Volume TSX Value ( in Canadian Dollars )
600M 600 10B 12K

500M 500 8B 10K
400M 400
300M 300
200M 200

100M 100

o
=

o

o N IS 2}

@ @ o9} [ve]

o N & O ®

X X x Py ~

3/20/2017

4/3/2017
4/17/2017

5/1/2017
5/15/2017
5/29/2017
6/12/2017
6/26/2017
7/10/2017
3/20/2017

4/3/2017
4/17/2017

5/1/2017
5/15/2017
5/29/2017
6/12/2017
6/26/2017
7/10/2017

‘ B Average Daily Volume -#-Avearge Trade Size ‘ B Average Daily Value -#- Average Trade Value

Top 20 TSX Symbols by Volume Top 20 TSX Symbols by Value

Symbol TSX Volume TSX Value Symbol TSX Volume TSX Value
ELD 5,443,777 $17,013,015 FFH 252,948 $143,882,883
svC 4,278,536 $19,075,780 RY 1,493,264 $141,846,325
THO 4,210,748 $27,184,090 D 1,946,483 $127,053,919
BBD.B 3,551,293 $8,383,121 BNS 1,201,381 $94,172,745
MFC 3,305,998 $82,384,592 BMO 966,787 $92,932,437
HOU 3,298,902 $16,754,196 CNR 825,194 $87,947,346
ECA 3,226,875 $35,840,277 MFC 3,305,998 $82,384,592
CVE 3,211,624 $29,083,243 TRP 1,265,822 $78,845,406
CPG 2,976,448 $27,425,080 SuU 2,040,330 $74,588,219
POT 2,816,270 $61,949,465 CM 692,017 $73,413,070
R 2,706,366 $763,124 AGU 541,181 $66,604,525
WEF 2,611,739 $6,389,208 POT 2,816,270 $61,949,465
SMF 2,600,532 $7,613,388 SLF 1,280,279 $60,305,132
XU 2,447 471 $54,738,441 ENB 1,093,933 $56,063,222
BTO 2,417,149 $8,383,636 ATD.B 928,811 $54,999,645
G 2,382,439 $38,773,680 CNQ 1,486,534 $54,851,436
K 2,233,782 $11,312,480 XU 2,447,471 $54,738,441
HVU 2,181,663 $29,698,349 MG 738,957 $44,477,602
FM 2,116,380 $24,389,181 TECK.B 1,847,541 $43,246,368
BTE 2,046,841 $6,003,885 RCI.B 660,173 $40,531,617

Daily Volume 20,677,418 Average Trade Value $9,154

Daily Value $306,207,231 Average Trade Size 618

# Trades 33,452 # of ETFs Traded 463
Symbol Market Volume Market Value Symbol Market Volume Market Value
HOU 3,298,902 $16,754,196 XIU 2,447 471 $54,738,441
XU 2,447,471 $54,738,441 HVU 2,181,663 $29,698,349
HVU 2,181,663 $29,698,349 HOD 1,284,338 $17,363,805
HNU 1,333,866 $7,997,261 HOU 3,298,902 $16,754,196
HOD 1,284,338 $17,363,805 XSP 422,781 $11,699,294
HGD 1,131,018 $11,309,605 ZEB 423,294 $11,485,667
HND 813,084 $10,603,967 HGD 1,131,018 $11,309,605
XGD 772,623 $9,096,258 HND 813,084 $10,603,967
XEG 747,265 $7,866,120 XGD 772,623 $9,096,258

HGU 583,275 $7,541,347 HNU 1,333,866 $7,997,261



Block Trades Non Block Trades

666

Top 5 Block Trade Brokers by Volume

Broker

TD SECURITIES INC. 6,479,200
CIBC WORLD MARKETS INC. 4,836,900
CORMARK SECURITIES INC. 3,513,400
NATIONAL BANK FINANCIAL 3,015,900
RBC CAPITAL MARKETS 2,517,600
TSXV
Daily Volume 137,174,927
Daily Value $44,713,710
Daily Trades 22,706
Daily Symbols Traded 1,069
TSXV Volume
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Top 20 TSXV Symbols by Volume

Symbol
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TSX Block Volume

‘ B Average Daily Volume -#- Avearge Trade Size

TSXV Volume

13,388,952
4,319,629
3,836,869
2,527,233
2,355,140
2,025,615
1,939,700
1,899,060
1,895,000
1,865,024
1,763,133
1,731,335
1,489,640
1,354,435
1,249,822
1,220,194
1,145,693

994,514
984,000
921,396

TSXV Value

$1,422,443
$535,485
$444,635
$83,759
$897,519
$121,552
$697,698
$1,568,728
$66,325
$396,043
$118,198
$195,700
$119,258
$196,229
$69,745
$426,057
$2,457,256
$1,175,607
$39,455
$107,666

Top 5 Block Trade Symbols

Symbol

SVC
SMF
HOU
ECN
R

by Volume

666,776

TSX Block Volume

2,387,600
1,487,400
1,019,300
968,900
890,000

TSXV_ANONYMOUS TRADING

Daily Volume

Daily Value

Average Trade Size
% TSXV Volume

TSXV Value ( in Canadian Dollars )
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Top 20 TSXV Symbols by Value
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TSXV Volume

817,113
1,145,693
1,899,060

13,388,952

994,514

134,057

884,926
2,355,140

395,143
1,939,700

465,122

303,100

398,442
4,319,629

273,900

401,348

180,014
3,836,869
1,220,194

42,650

TSXV Value

$2,506,842
$2,457,256
$1,568,728
$1,422,443
$1,175,607
$1,160,851
$919,269
$897,519
$845,497
$697,698
$609,550
$603,237
$596,460
$535,485
$504,030
$495,458
$464,444
$444,635
$426,057
$417,360

Dark TSX/TSXV Trading

Volume
Value

11,013,130

191,811,407

Daily Trades

Daily Symbols Traded

33,205
1,043



