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August 3, 2017

   Indices          August 3  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,191.96 %

S&P/TSX 60 Index  896.47 %

S&P/TSX Venture Composite Index  766.50 %

S&P/TSX Completion Index  955.03 %

S&P/TSX Smallcap Index  611.08 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  27 $714.55 %

Consumer Staples  11 $77.40 %

Materials  56 $241.34 %

Utilities  15 $67.12 %

Information 
Technology

 12 $67.80 %

Health Care  6 $13.44 %

Energy  50 $418.46 %

Industrials  26 $193.14 %

Telecommunication 
Services

 3 $103.27 %

Consumer 
Discretionary

 21 $107.92 %
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 267,012,566
$4,835,311,803

 769,349

Daily Volume
Daily Value
Daily Trades
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 99,441,577 
$1,998,022,672 

 302 
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   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  6,844,255 $17,769,363

K  5,052,995 $27,616,853

VII  5,039,879 $90,631,728

ECA  4,953,289 $59,823,424

LUN  4,752,738 $42,086,041

HOU  4,365,590 $26,939,017

XIU  3,636,803 $82,377,349

CNQ  3,592,833 $143,524,394

TV  3,353,971 $4,188,824

AKG  3,305,202 $4,004,704

AC  3,281,850 $69,927,462

BTE  3,245,216 $11,557,520

CRH  3,243,961 $10,861,787

TD  2,973,018 $190,760,664

CVE  2,958,837 $30,327,120

LAC  2,864,944 $3,025,982

CPG  2,756,340 $25,775,094

TECK.B  2,725,565 $74,313,828

ABX  2,458,502 $52,911,952

SU  2,397,558 $98,660,735

 Symbol                     TSX Volume                       TSX Value  

TD  2,973,018 $190,760,664

CNQ  3,592,833 $143,524,394

RY  1,161,847 $109,239,959

CNR  1,077,551 $108,422,095

TRP  1,574,249 $101,764,073

CP  517,699 $101,634,355

SU  2,397,558 $98,660,735

BNS  1,202,658 $93,842,354

CM  844,109 $91,576,343

VII  5,039,879 $90,631,728

BMO  921,018 $87,389,842

XIU  3,636,803 $82,377,349

ENB  1,509,353 $79,178,062

TECK.B  2,725,565 $74,313,828

AC  3,281,850 $69,927,462

BCE  1,167,912 $68,828,926

ECA  4,953,289 $59,823,424

MFC  2,063,279 $53,219,000

ABX  2,458,502 $52,911,952

SHOP  409,564 $50,672,100

$331,986,167
 23,403,095

 30,455

$10,901 
 768 
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                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  4,365,590 $26,939,017 

XIU  3,636,803 $82,377,349 

HOD  1,837,474 $19,997,124 

HNU  1,739,635 $9,611,267 

HVU  1,435,548 $14,823,124 

XEG  1,123,580 $12,632,755 

HGU  853,027 $11,526,191 

HGD  818,168 $7,723,318 

HND  580,162 $7,970,526 

HEJ  447,833 $3,058,656 

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

XIU  3,636,803 $82,377,349 

HOU  4,365,590 $26,939,017 

HOD  1,837,474 $19,997,124 

HVU  1,435,548 $14,823,124 

XEG  1,123,580 $12,632,755 

HGU  853,027 $11,526,191 

HNU  1,739,635 $9,611,267 

ZEB  331,435 $8,999,040 

XFN  247,630 $8,868,349 

HND  580,162 $7,970,526 



 851  768,498
      Block Trades                                                                                                                                               Non Block Trades

 9,886,000 TD SECURITIES INC.
 6,538,700 BMO NESBITT BURNS INC.
 3,747,600 CIBC WORLD MARKETS INC.
 3,745,400 MORGAN STANLEY CANADA LTD.
 3,512,400 NATIONAL BANK FINANCIAL INC.

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

LUN  2,408,900 
XIU  1,433,700 
TV  1,389,700 
TD  1,251,100 
ECA  1,131,300 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 42,882,638 
$14,955,080 

 5,606 
 40.33%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 106,317,110
$36,819,696
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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  

SKE  4,041,500 $237,435

ABN  3,094,899 $617,360

EXX  2,125,725 $175,456

SCG  2,001,577 $561,926

CPO  1,862,100 $264,521

PNO  1,728,304 $831,262

SRJ  1,538,700 $46,306

QMX  1,456,125 $523,733

MTS  1,384,213 $382,225

CEA  1,321,138 $269,670

MTB  1,185,300 $100,692

SRA  1,128,333 $28,225

CPS  1,082,227 $113,337

ITT  965,900 $67,668

GGI  922,118 $370,876

JP  910,285 $50,537

QBA  900,964 $96,872

MAI  880,500 $158,745

DLS  847,568 $211,946

FAN  847,000 $767,320

 Symbol                    TSXV Volume                      TSXV Value  

NVO  439,361 $1,282,710

WED  359,100 $1,112,759

GTT  762,558 $957,967

PNO  1,728,304 $831,262

FAN  847,000 $767,320

SVI  330,030 $760,172

PRB  511,696 $659,929

ABN  3,094,899 $617,360

KBLT  69,783 $616,915

RUF.UN  66,307 $562,814

SCG  2,001,577 $561,926

LBY  735,883 $557,199

LXG  585,069 $534,954

QMX  1,456,125 $523,733

BUS  155,967 $455,784

EMC  238,698 $454,850

OGI  198,055 $446,524

PGM  765,592 $414,193

MTS  1,384,213 $382,225

TREK  348,496 $378,651

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  32,268 8,851,470
 199,697,618  950


