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October 6, 2017

   Indices          October 6  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,728.32 %

S&P/TSX 60 Index  926.97 %

S&P/TSX Venture Composite Index  788.32 %

S&P/TSX Completion Index  993.14 %

S&P/TSX Smallcap Index  642.51 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Industrials  26 $201.83 %

Consumer 
Discretionary

 22 $118.25 %

Utilities  16 $82.66 %

Materials  56 $254.60 %

Financials  27 $745.77 %

Information 
Technology

 12 $69.72 %

Consumer Staples  11 $78.09 %

Telecommunication 
Services

 3 $102.64 %

Energy  50 $429.47 %

Health Care  6 $13.51 %

 229 $2,096.55 S&P/TSX 
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 245,917,357
$4,089,275,606

 635,783

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,815

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 82,976,090 
$1,578,408,989 

 333 
 33.74 %

   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  

ACB  9,491,847 $28,882,128

WEED  6,301,845 $79,038,131

HOU  5,703,588 $33,502,232

EFN  4,267,756 $40,872,185

APH  4,069,775 $30,546,921

BTE  3,543,837 $12,549,740

BTO  3,408,361 $12,077,922

ECA  3,393,765 $47,803,649

BBD.B  3,365,589 $7,378,187

HNU  3,134,866 $16,410,152

TV  3,079,349 $4,960,194

MFC  2,853,287 $72,540,098

BIR  2,800,775 $15,001,979

CVE  2,596,687 $31,298,851

CPG  2,531,685 $24,754,432

CR  2,465,950 $10,148,281

PD  2,419,151 $8,283,880

TD  2,293,499 $161,409,583

RY  2,208,162 $216,445,078

YRI  2,191,636 $7,231,634

 Symbol                     TSX Volume                       TSX Value  

RY  2,208,162 $216,445,078

TD  2,293,499 $161,409,583

SHOP  1,183,379 $144,754,970

CNR  1,063,921 $107,000,236

CM  849,339 $94,183,977

ENB  1,780,860 $91,882,590

BMO  845,088 $81,438,515

WEED  6,301,845 $79,038,131

MFC  2,853,287 $72,540,098

BNS  879,315 $70,827,464

SU  1,519,048 $66,084,011

TRP  846,911 $52,160,399

PPL  1,164,196 $49,633,401

ECA  3,393,765 $47,803,649

BCE  796,251 $46,600,382

MDA  654,044 $46,045,830

NA  728,262 $44,359,910

CNQ  1,045,910 $43,049,387

EFN  4,267,756 $40,872,185

MG  579,371 $39,426,774

$309,056,897
 24,522,510

 34,661

$8,917 
 707 

 476 
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                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  5,703,588 $33,502,232 

HNU  3,134,866 $16,410,152 

HOD  2,035,137 $22,026,758 

XIU  1,624,118 $37,801,389 

HVU  1,208,750 $7,888,026 

HND  1,076,644 $14,532,362 

XGD  906,627 $11,338,534 

HGU  899,644 $12,576,627 

HGD  735,537 $6,480,075 

XEG  700,494 $8,286,009 

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

XIU  1,624,118 $37,801,389 

HOU  5,703,588 $33,502,232 

HOD  2,035,137 $22,026,758 

HNU  3,134,866 $16,410,152 

HND  1,076,644 $14,532,362 

HGU  899,644 $12,576,627 

XGD  906,627 $11,338,534 

XIC  364,305 $9,057,305 

XEG  700,494 $8,286,009 

HVU  1,208,750 $7,888,026 



 644  635,139
      Block Trades                                                                                                                                               Non Block Trades

 6,432,800 TD SECURITIES INC.
 5,462,700 NATIONAL BANK FINANCIAL INC.
 3,621,300 CIBC WORLD MARKETS INC.
 3,525,500 CORMARK SECURITIES INC.
 1,749,200 CANACCORD GENUITY CORP.

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

CR  1,200,000 
MFC  1,153,400 
TV  1,096,200 
BTO  1,088,700 
RY  1,044,700 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 73,349,807 
$33,748,106 

 4,829 
 39.23%

Daily Volume
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Average Trade Size
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 186,954,409
$90,765,837

 35,924
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Daily Symbols Traded  1,137

    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  10,390,393 $468,131

LTV  7,406,487 $1,925,892

WKG  3,980,635 $79,663

RPM  3,598,050 $724,681

TYE  3,002,000 $30,020

ABCN  2,427,001 $2,782,268

ZON  2,037,974 $435,080

FIRE  1,957,417 $3,089,777

MEI  1,856,953 $111,852

ABN  1,710,652 $367,080

DM  1,695,670 $195,913

RTI  1,664,892 $1,082,174

PAT  1,615,824 $1,896,166

HIP  1,597,776 $538,728

LIC  1,593,294 $135,960

MMS  1,564,800 $151,564

MTO  1,532,000 $1,179,350

NTQ  1,503,773 $281,423

AU  1,462,376 $3,860,025

CBW  1,390,347 $1,213,690

 Symbol                    TSXV Volume                      TSXV Value  

NVO  1,237,361 $9,843,068

AU  1,462,376 $3,860,025

OGI  1,096,712 $3,257,956

FIRE  1,957,417 $3,089,777

ABCN  2,427,001 $2,782,268

GGI  1,133,348 $2,371,866

WED  675,163 $1,958,443

LTV  7,406,487 $1,925,892

PAT  1,615,824 $1,896,166

BLOC  830,394 $1,803,729

GSV  841,841 $1,725,889

EMC  834,675 $1,683,671

RUF.UN  210,973 $1,629,361

NYX  662,430 $1,556,425

SNR  862,373 $1,297,496

BUS  445,620 $1,248,061

CBW  1,390,347 $1,213,690

MTO  1,532,000 $1,179,350

GTT  616,250 $1,137,579

PHO  701,229 $1,113,033

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  25,453 7,435,060
 156,192,664  1,029


