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   Indices          July 18  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,149.57 %

S&P/TSX 60 Index  893.04 %

S&P/TSX Venture Composite Index  763.71 %

S&P/TSX Completion Index  955.50 %

S&P/TSX Smallcap Index  616.00 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Industrials  26 $198.33 %

Materials  56 $238.01 %

Utilities  15 $66.73 %

Consumer 
Discretionary

 21 $109.26 %

Telecommunication 
Services

 3 $101.28 %

Financials  27 $715.03 %

Health Care  6 $14.19 %

Energy  50 $409.70 %

Consumer Staples  11 $78.22 %

Information 
Technology

 12 $67.60 %
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 231,127,694
$4,389,165,952
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Daily Symbols Traded  1,859
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 81,125,125 
$1,530,280,553 
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   TSX                                                                                          TSX ANONYMOUS TRADING

0B

2B

4B

6B

8B

10B

0K

2K

4K

6K

8K

10K

12K

3
/2

8
/2

0
1
7

4
/1

0
/2

0
1
7

4
/2

4
/2

0
1
7

5
/8

/2
0
1
7

5
/2

3
/2

0
1
7

6
/5

/2
0
1
7

6
/1

9
/2

0
1
7

7
/4

/2
0
1
7

7
/1

7
/2

0
1
7

Average Daily Value Average Trade Value

TSX Value ( in Canadian Dollars )

0M

100M

200M

300M

400M

500M

600M

0

100

200

300

400

500

600

3
/2

8
/2

0
1
7

4
/1

0
/2

0
1
7

4
/2

4
/2

0
1
7

5
/8

/2
0
1
7

5
/2

3
/2

0
1
7

6
/5

/2
0
1
7

6
/1

9
/2

0
1
7

7
/4

/2
0
1
7

7
/1

7
/2

0
1
7

Average Daily Volume Avearge Trade Size

TSX Volume

                      Top 20 TSX Symbols by Volume                      Top 20 TSX Symbols by Value
 Symbol                     TSX Volume                       TSX Value  

EFN  3,973,088 $35,761,262

ECA  3,760,409 $44,672,902

LUN  3,664,048 $29,923,620

HOU  3,397,929 $18,751,678

FM  3,170,410 $42,355,095

RCI.B  3,012,635 $189,496,731

TD  2,994,991 $194,415,002

XIU  2,906,859 $65,245,784

MFC  2,857,991 $71,240,117

YRI  2,820,785 $8,935,329

SVC  2,690,467 $11,734,319

DRG.UN  2,683,586 $27,809,696

APH  2,612,151 $16,503,789

CVE  2,541,055 $23,930,813

K  2,373,294 $12,203,249

BTO  2,272,592 $7,984,542

BBD.B  2,248,192 $5,288,542

CPG  2,234,824 $20,287,154

HVU  2,193,361 $24,867,718

CNQ  2,184,199 $82,251,930

 Symbol                     TSX Volume                       TSX Value  

TD  2,994,991 $194,415,002

RCI.B  3,012,635 $189,496,731

RY  1,788,058 $169,328,793

CNR  1,198,897 $126,229,955

BNS  1,498,359 $116,746,979

BMO  1,148,927 $110,820,016

CM  870,944 $93,618,792

ENB  1,631,424 $83,976,640

CNQ  2,184,199 $82,251,930

TRP  1,279,991 $81,347,461

T  1,661,748 $74,073,171

MFC  2,857,991 $71,240,117

SU  1,869,114 $70,495,273

BCE  1,133,287 $65,870,947

XIU  2,906,859 $65,245,784

FTS  1,307,139 $57,696,145

CP  254,881 $52,526,277

TRI  896,832 $52,146,480

ECA  3,760,409 $44,672,902

ATD.B  721,014 $43,956,764

$309,026,930
 20,377,792

 31,971

$9,666 
 637 

 470 
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                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  3,397,929 $18,751,678 

XIU  2,906,859 $65,245,784 

HVU  2,193,361 $24,867,718 

HNU  1,186,757 $7,821,343 

HND  1,028,796 $12,065,774 

HOD  761,429 $9,445,709 

HGU  640,710 $8,496,795 

HGD  588,178 $5,720,303 

XEG  469,311 $5,072,871 

XGD  405,401 $4,845,611 

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

XIU  2,906,859 $65,245,784 

HVU  2,193,361 $24,867,718 

HOU  3,397,929 $18,751,678 

HND  1,028,796 $12,065,774 

HOD  761,429 $9,445,709 

HGU  640,710 $8,496,795 

ZEB  290,187 $7,883,946 

HNU  1,186,757 $7,821,343 

XFN  185,714 $6,627,785 

HGD  588,178 $5,720,303 



 879  612,101
      Block Trades                                                                                                                                               Non Block Trades

 10,362,100 TD SECURITIES INC.
 8,761,800 SOCIETE GENERALE CAPITAL CANADA INC.
 5,872,900 NATIONAL BANK FINANCIAL INC.
 3,732,300 RBC CAPITAL MARKETS
 3,629,400 CREDIT SUISSE SECURITIES (CANADA), INC.

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

EFN  2,386,400 
RCI.B  2,306,400 
SVC  1,627,300 
T  1,170,000 
LUN  1,099,700 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 50,160,965 
$22,007,551 

 4,552 
 38.62%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 129,877,954
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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  

QBA  13,271,387 $1,604,848

JEN.H  4,610,634 $314,068

FO  3,087,635 $897,138

IMH  2,845,858 $3,751,157

MZI  2,756,250 $41,344

CPC  2,121,500 $32,100

EPO  1,803,208 $92,245

PAM  1,775,000 $53,630

CUZ  1,722,815 $342,787

NTY  1,404,915 $128,094

ACB  1,357,321 $3,317,213

ADK  1,327,730 $202,831

FCV  966,000 $38,640

FIRE  944,705 $1,051,607

SIM  894,400 $578,221

RB.H  888,888 $22,222

LAD  879,000 $31,015

PUC  867,000 $29,755

PHM  855,394 $316,551

DEC  812,220 $98,868

 Symbol                    TSXV Volume                      TSXV Value  

IMH  2,845,858 $3,751,157

ACB  1,357,321 $3,317,213

SVI  635,241 $1,669,553

QBA  13,271,387 $1,604,848

OGI  634,827 $1,490,573

EMC  596,352 $1,073,443

FIRE  944,705 $1,051,607

NVO  611,920 $994,171

FO  3,087,635 $897,138

MJN  357,106 $831,915

BKD  321,835 $777,824

EMH  552,239 $693,856

NYX  462,192 $619,008

ABCN  665,633 $616,034

RUF.UN  69,502 $588,711

SIM  894,400 $578,221

GPY  474,450 $577,165

CBW  682,767 $553,407

GSV  225,787 $498,102

PEO  83,500 $479,709

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  29,458 8,917,160
 204,176,515  1,074


