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   Indices          July 31  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,143.87 %

S&P/TSX 60 Index  891.19 %

S&P/TSX Venture Composite Index  770.36 %

S&P/TSX Completion Index  960.27 %

S&P/TSX Smallcap Index  622.71 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Information 
Technology

 12 $66.91 %

Consumer 
Discretionary

 21 $108.14 %

Telecommunication 
Services

 3 $102.58 %

Health Care  6 $13.84 %

Utilities  15 $66.74 %

Materials  56 $241.12 %

Energy  50 $419.13 %

Financials  27 $711.80 %

Consumer Staples  11 $76.91 %

Industrials  26 $191.02 %
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 275,426,287
$4,438,977,183

 667,845

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,835

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 103,042,439 
$1,909,564,924 

 367 
 37.41 %

   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  

KAT  7,521,216 $4,320,059

BTO  7,175,774 $23,016,419

AIM  7,097,800 $10,327,794

K  7,094,012 $36,917,433

BKX  4,691,510 $1,032,329

PGD.RT  3,546,167 $49,630

BBD.B  3,512,952 $8,865,264

ELD  3,458,261 $9,098,734

ECA  3,433,527 $42,903,642

HNU  3,390,604 $18,796,516

HOU  3,379,506 $21,133,452

BTE  3,332,236 $11,391,411

LUN  3,326,879 $29,926,144

CVE  3,156,235 $33,176,998

JAG  3,082,351 $781,762

MFC  3,002,730 $77,229,877

SU  2,584,888 $105,016,380

TV  2,565,743 $3,332,807

IVN  2,520,501 $12,528,178

XIU  2,501,299 $56,260,429

 Symbol                     TSX Volume                       TSX Value  

RY  1,546,160 $143,971,602

TD  1,882,110 $121,011,070

BNS  1,467,583 $114,149,455

CM  1,003,586 $108,659,054

TRP  1,681,979 $107,461,812

CNR  1,070,854 $105,796,772

SU  2,584,888 $105,016,380

CP  493,528 $96,713,677

BMO  946,273 $89,516,455

MFC  3,002,730 $77,229,877

ENB  1,449,651 $74,955,724

CNQ  1,894,315 $72,410,051

BCE  1,145,111 $67,096,585

RCI.B  989,174 $64,084,379

TECK.B  2,135,286 $57,634,361

XIU  2,501,299 $56,260,429

SHOP  479,986 $55,367,522

SLF  1,061,813 $50,807,116

POW  1,519,449 $46,067,815

L  657,939 $44,724,874

$312,377,532
 22,636,033

 32,726

$9,545 
 692 
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Daily Value
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Average Trade Value
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# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  3,390,604 $18,796,516 

HOU  3,379,506 $21,133,452 

XIU  2,501,299 $56,260,429 

HOD  1,929,526 $20,811,039 

HVU  1,502,881 $15,619,785 

XEG  1,295,226 $14,638,535 

HND  939,467 $12,848,939 

HGU  678,137 $9,121,923 

XGD  463,236 $5,645,279 

HGD  460,122 $4,389,314 

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

XIU  2,501,299 $56,260,429 

HOU  3,379,506 $21,133,452 

HOD  1,929,526 $20,811,039 

HNU  3,390,604 $18,796,516 

HVU  1,502,881 $15,619,785 

XEG  1,295,226 $14,638,535 

HND  939,467 $12,848,939 

XIC  410,907 $9,875,503 

ZEB  358,051 $9,686,961 

HGU  678,137 $9,121,923 



 1,014  666,831
      Block Trades                                                                                                                                               Non Block Trades

 12,945,000 TD SECURITIES INC.
 8,885,550 BMO NESBITT BURNS INC.
 5,527,500 CREDIT SUISSE SECURITIES (CANADA), INC.
 4,680,000 UBS SECURITIES CANADA INC.
 3,928,200 CIBC WORLD MARKETS INC.

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

K  3,948,900 
AIM  3,905,700 
BTO  2,050,200 
JAG  1,992,000 
TV  1,517,000 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 59,423,698 
$20,464,493 

 6,167 
 45.05%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 131,902,422
$51,037,098

 22,074
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Daily Value
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Daily Symbols Traded  1,071

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

40M

80M

120M

160M

200M

240M

0

1000

2000

3000

4000

5000

6000

7000

4
/1

0
/2

0
1
7

4
/2

4
/2

0
1
7

5
/8

/2
0
1
7

5
/2

3
/2

0
1
7

6
/5

/2
0
1
7

6
/1

9
/2

0
1
7

7
/4

/2
0
1
7

7
/1

7
/2

0
1
7

7
/3

1
/2

0
1
7

Average Daily Volume Avearge Trade Size

TSXV Volume

0.00B

0.02B

0.04B

0.06B

0.08B

0.10B

0.12B

0.14B

0.16B

0.0K

0.4K

0.8K

1.2K

1.6K

2.0K

2.4K

2.8K

3.2K

4
/1

0
/2

0
1
7

4
/2

4
/2

0
1
7

5
/8

/2
0
1
7

5
/2

3
/2

0
1
7

6
/5

/2
0
1
7

6
/1

9
/2

0
1
7

7
/4

/2
0
1
7

7
/1

7
/2

0
1
7

7
/3

1
/2

0
1
7

Average Daily Value Average Trade Value

TSXV Value ( in Canadian Dollars )

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

 Symbol                    TSXV Volume                      TSXV Value  

PNO  6,956,075 $3,391,374

SKE  3,793,837 $200,777

CPO  3,745,716 $475,600

DEC  3,262,646 $517,723

SRJ  2,633,500 $92,173

CPC  2,620,400 $52,633

SEK  2,589,984 $109,732

GGI  2,200,657 $738,278

VONE  2,060,200 $223,130

MTB  1,846,000 $144,630

EXX  1,762,129 $154,297

ROI  1,564,563 $35,362

MNY  1,433,785 $28,908

CEA  1,429,962 $339,743

AMK  1,407,800 $56,856

MXL  1,337,543 $136,260

MVY  1,313,200 $121,312

VIT  1,157,946 $622,764

NVO  1,143,414 $2,801,269

SVI  1,136,860 $2,608,660

 Symbol                    TSXV Volume                      TSXV Value  

IGX.DB  44,000 $4,442,500

PNO  6,956,075 $3,391,374

NVO  1,143,414 $2,801,269

SVI  1,136,860 $2,608,660

TWM  818,373 $1,096,463

SRX  219,572 $899,852

NXO  886,647 $864,535

RUF.UN  99,560 $844,731

WML  415,265 $832,637

BKD  295,980 $775,270

GGI  2,200,657 $738,278

GTT  706,900 $721,330

VIT  1,157,946 $622,764

EMC  303,056 $615,398

CBW  765,732 $597,040

OGI  245,263 $581,230

NYX  418,663 $564,288

DEC  3,262,646 $517,723

CPO  3,745,716 $475,600

CDB  674,866 $441,782

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  28,829 8,586,990
 171,334,678  997


