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August 31, 2017

   Indices          August 31  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,211.87 %

S&P/TSX 60 Index  892.56 %

S&P/TSX Venture Composite Index  776.85 %

S&P/TSX Completion Index  973.52 %

S&P/TSX Smallcap Index  623.36 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Health Care  6 $12.42 %

Information 
Technology

 12 $67.90 %

Consumer 
Discretionary

 21 $109.89 %

Energy  50 $404.39 %

Consumer Staples  11 $77.25 %

Materials  56 $254.27 %

Industrials  26 $196.73 %

Utilities  15 $67.72 %

Telecommunication 
Services

 3 $103.64 %

Financials  27 $712.48 %

 227 $2,006.70 S&P/TSX 
Composite Index
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 319,204,771
$6,343,171,347

 764,623

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,826

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 111,545,742 
$2,403,334,372 

 361 
 34.94 %

   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  

TD  8,096,656 $541,699,493

TV  7,978,041 $11,436,173

EFN  7,350,206 $67,988,236

HOU  5,597,637 $30,844,384

CVE  4,990,995 $48,486,830

XIU  4,611,932 $103,062,248

LAC  4,431,693 $5,584,743

BTO  3,925,323 $13,354,090

BBD.B  3,779,395 $9,426,301

CNQ  3,763,987 $144,438,008

FM  3,521,934 $53,080,676

ECA  3,475,381 $40,578,452

PD  3,433,922 $10,816,123

K  3,418,505 $19,248,897

RY  3,314,343 $307,185,034

HNU  3,002,394 $18,154,496

LUN  2,952,189 $28,037,192

ENB  2,815,642 $140,491,202

YRI  2,794,518 $10,179,747

SU  2,789,359 $108,985,611

 Symbol                     TSX Volume                       TSX Value  

TD  8,096,656 $541,699,493

RY  3,314,343 $307,185,034

BNS  2,465,062 $191,795,999

BMO  1,950,985 $175,173,897

CM  1,501,449 $157,630,704

CNQ  3,763,987 $144,438,008

CNR  1,402,601 $141,690,687

ENB  2,815,642 $140,491,202

SU  2,789,359 $108,985,611

XIU  4,611,932 $103,062,248

TRP  1,547,733 $97,881,145

SNC  1,791,852 $97,806,869

SHOP  650,623 $89,786,129

TECK.B  2,486,666 $77,622,472

FTS  1,674,860 $76,531,949

CP  377,352 $73,243,915

EFN  7,350,206 $67,988,236

NA  1,171,598 $67,300,526

RCI.B  1,033,503 $67,131,140

AEM  1,046,713 $66,926,512

$396,300,337
 29,476,852

 38,682

$10,245 
 762 

 460 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  5,597,637 $30,844,384 

XIU  4,611,932 $103,062,248 

HNU  3,002,394 $18,154,496 

HVU  2,561,392 $26,653,739 

HOD  2,219,732 $26,331,750 

HND  1,683,015 $20,513,576 

HGD  1,084,311 $8,856,089 

HGU  935,827 $14,413,107 

XEG  825,814 $8,916,240 

XGD  673,254 $8,793,642 

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

XIU  4,611,932 $103,062,248 

HOU  5,597,637 $30,844,384 

HVU  2,561,392 $26,653,739 

HOD  2,219,732 $26,331,750 

HND  1,683,015 $20,513,576 

HNU  3,002,394 $18,154,496 

HGU  935,827 $14,413,107 

XEG  825,814 $8,916,240 

HGD  1,084,311 $8,856,089 

XGD  673,254 $8,793,642 



 1,460  763,163
      Block Trades                                                                                                                                               Non Block Trades

 12,401,300 TD SECURITIES INC.
 8,157,700 SCOTIA CAPITAL INC.
 6,713,800 CREDIT SUISSE SECURITIES (CANADA), INC.
 6,648,800 CIBC WORLD MARKETS INC.
 5,040,300 RBC CAPITAL MARKETS

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

EFN  5,652,200 
TV  2,043,700 
XIU  2,041,800 
CVE  1,573,800 
LAC  1,250,700 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 71,452,731 
$23,021,688 

 6,417 
 44.14%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 161,893,363
$52,580,954

 25,106

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,138

    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  

SRJ  5,991,833 $209,857

DGO  5,632,100 $576,193

CAY  5,083,135 $787,880

MEI  2,890,304 $202,293

GTT  2,843,956 $6,291,450

QBA  2,788,082 $308,865

SKE  2,522,038 $145,934

ITG  2,461,000 $36,940

CXO  2,129,558 $895,355

GI  1,999,150 $39,946

JEN.H  1,812,388 $165,927

ABN  1,737,510 $430,451

MWX  1,700,492 $147,520

PHM  1,551,714 $557,085

PST  1,458,000 $59,070

CPO  1,405,250 $193,118

MXL  1,379,600 $184,489

FTR  1,349,054 $102,537

DYA  1,315,775 $692,972

TOE  1,244,000 $53,935

 Symbol                    TSXV Volume                      TSXV Value  

GTT  2,843,956 $6,291,450

NVO  467,805 $1,957,952

SNR  745,350 $1,117,184

RUF.UN  137,185 $1,079,056

AU  349,813 $903,147

CXO  2,129,558 $895,355

CAY  5,083,135 $787,880

DYA  1,315,775 $692,972

FPC  543,157 $608,814

VIT  1,130,281 $587,253

FIRE  491,304 $585,704

ABCN  678,421 $582,848

BGM  673,982 $579,357

DGO  5,632,100 $576,193

PHM  1,551,714 $557,085

CRE  313,065 $514,035

BTL  127,596 $491,213

GGI  684,848 $470,114

OGI  204,244 $447,709

LBY  722,561 $437,619

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  28,027 8,751,840
 212,907,564  1,022


