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June 7, 2017

   Indices          June 7  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,372.14 %

S&P/TSX 60 Index  905.22 %

S&P/TSX Venture Composite Index  792.88 %

S&P/TSX Completion Index  972.54 %

S&P/TSX Smallcap Index  624.20 %
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                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Materials  56 $250.08 %

Consumer 
Discretionary

 22 $112.47 %

Utilities  15 $68.23 %

Consumer Staples  11 $82.62 %

Financials  27 $694.26 %

Industrials  26 $198.56 %

Health Care  6 $12.33 %

Information 
Technology

 12 $64.13 %

Energy  51 $423.62 %

Telecommunication 
Services

 3 $103.19 %
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 337,573,336
$5,960,132,877

 888,015

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,850

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 124,014,192 
$2,267,225,643 

 313 
 36.74 %

   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  

HOU  10,682,520 $59,867,158

BTO  8,105,691 $30,412,012

MFC  6,384,122 $148,132,814

BTE  5,964,898 $21,855,560

BBD.B  5,551,254 $14,109,263

ECA  5,154,717 $64,352,168

CVE  4,933,050 $54,672,761

K  4,740,128 $29,412,439

SPE  4,730,391 $9,810,410

MEG  4,235,450 $19,673,314

RY  3,609,580 $336,023,004

CPG  3,604,144 $42,187,776

PD  3,583,339 $16,302,581

WEED  3,347,261 $23,198,810

ELD  3,321,651 $14,167,384

YRI  3,265,926 $12,025,668

SU  3,191,208 $132,193,038

TD  3,037,873 $195,449,079

BNS  2,961,420 $227,069,809

ENB  2,959,103 $156,395,128

 Symbol                     TSX Volume                       TSX Value  

RY  3,609,580 $336,023,004

BNS  2,961,420 $227,069,809

TD  3,037,873 $195,449,079

BMO  1,867,276 $168,912,841

ENB  2,959,103 $156,395,128

MFC  6,384,122 $148,132,814

CM  1,311,316 $137,613,891

SU  3,191,208 $132,193,038

DOL  790,376 $102,193,663

SLF  2,251,176 $101,766,221

CNR  925,287 $97,583,550

TRP  1,432,915 $90,509,192

CNQ  2,236,067 $86,455,890

TRI  1,364,581 $80,450,078

BCE  1,245,088 $75,387,298

CP  320,686 $67,045,136

ECA  5,154,717 $64,352,168

HOU  10,682,520 $59,867,158

ABX  2,573,590 $58,494,097

CVE  4,933,050 $54,672,761

$414,207,269
 32,247,766

 39,075

$10,600 
 825 

 451 
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Average Trade Value
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# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  10,682,520 $59,867,158 

XIU  2,398,395 $54,573,488 

HOD  2,188,115 $27,698,438 

XEG  2,178,587 $25,422,852 

HGD  2,066,200 $15,995,421 

HNU  1,497,635 $10,035,561 

HVU  1,304,187 $19,970,996 

HGU  955,669 $16,505,713 

HND  697,865 $8,596,979 

XGD  468,366 $6,349,406 

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

HOU  10,682,520 $59,867,158 

XIU  2,398,395 $54,573,488 

HOD  2,188,115 $27,698,438 

XEG  2,178,587 $25,422,852 

HVU  1,304,187 $19,970,996 

HGU  955,669 $16,505,713 

HGD  2,066,200 $15,995,421 

XSP  369,958 $10,316,098 

HNU  1,497,635 $10,035,561 

HND  697,865 $8,596,979 



 965  887,050
      Block Trades                                                                                                                                               Non Block Trades

 16,337,100 TD SECURITIES INC.
 10,581,100 BMO NESBITT BURNS INC.
 6,079,500 CIBC WORLD MARKETS INC.
 4,020,700 RBC CAPITAL MARKETS
 3,562,000 CORMARK SECURITIES INC.

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

MFC  2,981,300 
RY  2,090,300 
SPE  1,736,300 
BNS  1,501,300 
BTO  1,449,700 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 63,378,685 
$32,380,077 

 4,369 
 40.46%

Daily Volume
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Average Trade Size
% TSXV Volume

 156,627,825
$78,200,533

 33,972
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Daily Symbols Traded  1,121

    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  

ACB  6,946,471 $13,903,714

CBW  5,925,196 $5,933,978

EBY  5,751,750 $107,055

RTI  5,404,987 $2,732,946

CXV  3,448,696 $654,416

XIM  2,825,076 $103,570

EKG  2,451,677 $280,620

JP  1,864,300 $49,491

PHM  1,810,436 $920,098

ICG  1,648,778 $1,760,389

EVR  1,525,401 $89,948

MARL  1,523,925 $2,714,292

HIP  1,441,793 $448,318

OCN  1,435,809 $394,888

KNT  1,420,576 $1,121,696

LOT  1,356,500 $94,755

JP.WT  1,165,832 $11,658

RVV  1,104,152 $248,184

PHO  1,082,223 $1,625,143

EMH  1,042,040 $1,232,053

 Symbol                    TSXV Volume                      TSXV Value  

ACB  6,946,471 $13,903,714

CBW  5,925,196 $5,933,978

RTI  5,404,987 $2,732,946

MARL  1,523,925 $2,714,292

OGI  832,401 $1,772,944

ICG  1,648,778 $1,760,389

PHO  1,082,223 $1,625,143

EMC  919,591 $1,524,362

BTL  221,510 $1,408,742

EMH  1,042,040 $1,232,053

KNT  1,420,576 $1,121,696

MJN  631,625 $1,072,297

BUS  407,086 $1,013,041

PHM  1,810,436 $920,098

COR  789,663 $849,036

FIRE  606,709 $793,232

BSI  923,158 $776,616

IMH  504,897 $698,083

CXV  3,448,696 $654,416

SNS  701,063 $616,526

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  36,798 11,698,490
 236,503,492  1,085


