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September 27, 2017

   Indices          September 27  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,609.66 %

S&P/TSX 60 Index  919.60 %

S&P/TSX Venture Composite Index  775.61 %

S&P/TSX Completion Index  986.85 %

S&P/TSX Smallcap Index  635.51 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Consumer Staples  11 $77.28 %

Materials  56 $246.88 %

Industrials  26 $202.69 %

Financials  27 $734.24 %

Information 
Technology

 12 $68.82 %

Utilities  16 $81.52 %

Telecommunication 
Services

 3 $101.94 %

Energy  51 $438.82 %

Health Care  6 $13.10 %

Consumer 
Discretionary

 22 $116.51 %
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 312,309,863
$6,411,017,522
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 115,419,688 
$2,755,651,501 
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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  24,737,600 $51,017,859

ECA  6,397,661 $92,587,114

MFC  5,308,352 $134,072,581

XIU  5,220,796 $120,129,061

TD  4,815,828 $337,906,468

XEG  4,018,292 $48,655,588

THO  3,854,387 $24,301,012

TMD  3,661,748 $999,886

CVE  3,496,058 $44,162,959

BTE  3,174,789 $12,022,265

CPG  3,158,950 $32,377,181

FM  2,820,136 $39,032,574

POT  2,804,489 $67,383,457

RY  2,683,038 $255,780,679

SU  2,678,181 $115,537,781

ENB  2,623,121 $134,357,789

IPL  2,567,499 $65,096,968

LUN  2,512,411 $21,413,180

ATD.B  2,493,570 $144,523,278

HNU  2,478,697 $14,797,786

 Symbol                     TSX Volume                       TSX Value  

TD  4,815,828 $337,906,468

RY  2,683,038 $255,780,679

BNS  2,391,194 $191,140,176

CNR  1,657,486 $171,029,850

CM  1,566,379 $170,503,873

BMO  1,658,252 $155,012,262

ATD.B  2,493,570 $144,523,278

ENB  2,623,121 $134,357,789

MFC  5,308,352 $134,072,581

XIU  5,220,796 $120,129,061

BCE  2,002,119 $116,138,593

SU  2,678,181 $115,537,781

CNQ  2,463,009 $104,659,906

TRP  1,575,989 $97,821,299

ECA  6,397,661 $92,587,114

SLF  1,868,304 $92,492,994

NA  1,513,971 $89,573,053

CP  359,420 $75,240,938

SHOP  506,700 $73,230,587

MRU  1,704,968 $73,067,485

$475,766,399
 28,748,525

 34,116

$13,946 
 843 

 491 
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# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  5,220,796 $120,129,061 

XEG  4,018,292 $48,655,588 

HNU  2,478,697 $14,797,786 

HOU  2,253,743 $14,753,011 

HOD  1,206,976 $11,841,187 

HVU  1,089,588 $8,337,581 

HGU  932,350 $12,470,211 

HND  783,963 $9,342,987 

ZEB  778,490 $21,641,357 

XGD  642,307 $7,840,888 

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

XIU  5,220,796 $120,129,061 

XEG  4,018,292 $48,655,588 

ZEB  778,490 $21,641,357 

HNU  2,478,697 $14,797,786 

HOU  2,253,743 $14,753,011 

HGU  932,350 $12,470,211 

HOD  1,206,976 $11,841,187 

XFN  320,251 $11,715,591 

XSU  365,482 $11,532,123 

HND  783,963 $9,342,987 



 1,160  748,403
      Block Trades                                                                                                                                               Non Block Trades

 15,083,100 TD SECURITIES INC.
 14,310,200 GOLDMAN SACHS CANADA INC.
 13,199,400 CIBC WORLD MARKETS INC.
 4,538,900 RBC CAPITAL MARKETS
 4,380,900 CORMARK SECURITIES INC.

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

BBD.B  6,233,600 
XIU  2,463,400 
POT  1,751,600 
JOY  1,745,900 
TD  1,630,700 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 73,985,311 
$27,212,030 

 6,284 
 42.85%
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 172,654,457
$59,685,518

 25,497
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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  

MMS  8,512,289 $682,911

ICO  8,447,939 $448,816

WKG  4,153,000 $89,590

AGG  3,316,941 $214,781

LG  2,902,616 $419,136

PHM  2,846,658 $1,049,840

ATE  2,376,761 $197,985

CYX  2,212,640 $181,055

NCX  2,047,100 $206,698

ITT  2,011,230 $129,956

AZX  1,831,453 $100,650

LTV  1,584,700 $305,130

LMD  1,516,000 $97,400

HIVE  1,501,650 $2,635,579

BBI  1,447,445 $513,860

SKE  1,425,849 $94,420

AVA  1,416,055 $394,682

MTB  1,384,850 $111,998

MRS  1,361,650 $328,709

NVO  1,358,430 $8,830,438

 Symbol                    TSXV Volume                      TSXV Value  

NVO  1,358,430 $8,830,438

HIVE  1,501,650 $2,635,579

SVI  830,121 $1,829,256

GGI  985,454 $1,746,813

LIX  582,121 $1,090,201

PHM  2,846,658 $1,049,840

GTT  403,618 $869,710

RUF.UN  92,325 $726,058

MMS  8,512,289 $682,911

CBW  762,973 $660,297

OGI  222,797 $631,245

NLC  460,426 $609,420

CHQ  487,722 $606,244

BTL  156,067 $583,353

FIRE  391,408 $574,616

FCF  213,600 $534,102

ERE.UN  132,500 $523,662

NYX  217,778 $515,041

BBI  1,447,445 $513,860

REG  232,470 $508,427

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  40,133 12,120,140
 309,526,893  1,092


