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September 6, 2017

   Indices          September 6  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  15,059.83 %

S&P/TSX 60 Index  882.71 %

S&P/TSX Venture Composite Index  773.99 %

S&P/TSX Completion Index  966.95 %

S&P/TSX Smallcap Index  625.07 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Telecommunication 
Services

 3 $102.09 %

Consumer Staples  11 $76.61 %

Health Care  6 $12.04 %

Information 
Technology

 12 $66.54 %

Materials  56 $250.81 %

Energy  50 $407.76 %

Consumer 
Discretionary

 21 $108.41 %

Financials  27 $701.75 %

Utilities  15 $67.36 %

Industrials  26 $193.47 %
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 291,628,261
$5,431,552,804

 807,418

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,854

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 101,159,237 
$2,005,459,719 

 305 
 34.69 %

   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  

PD  5,990,021 $20,004,704

XIU  5,753,122 $127,473,720

K  4,208,954 $23,996,690

CM  4,185,265 $439,049,774

BBD.B  4,050,006 $9,776,615

TV  3,848,858 $5,761,632

ECA  3,750,204 $43,815,681

HOU  3,615,632 $21,692,591

IMG  3,572,503 $30,494,379

BTO  3,571,216 $12,261,954

YRI  3,564,541 $13,480,719

FM  3,553,173 $51,517,058

DIV  3,335,126 $8,951,700

TECK.B  3,332,936 $98,466,485

TD  3,218,198 $214,685,369

CVE  2,907,207 $29,869,760

G  2,816,793 $48,083,677

CPG  2,718,961 $23,841,535

NGD  2,600,921 $13,035,037

ABX  2,414,610 $53,168,735

 Symbol                     TSX Volume                       TSX Value  

CM  4,185,265 $439,049,774

TD  3,218,198 $214,685,369

RY  2,359,407 $214,449,852

BMO  1,676,473 $149,223,194

XIU  5,753,122 $127,473,720

BNS  1,608,165 $123,444,719

CNR  1,033,129 $102,934,920

TECK.B  3,332,936 $98,466,485

SU  2,395,854 $94,816,136

CNQ  2,285,154 $90,950,082

ENB  1,371,760 $68,566,988

TRP  992,067 $62,079,714

ATD.B  976,570 $59,460,130

CP  302,932 $58,828,487

SHOP  428,656 $57,880,330

MFC  2,320,647 $55,686,825

ABX  2,414,610 $53,168,735

FM  3,553,173 $51,517,058

FNV  500,503 $51,113,443

L  779,195 $50,736,008

$508,093,319
 31,219,641

 39,845

$12,752 
 784 

 485 
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Daily Value
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Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  5,753,122 $127,473,720 

HOU  3,615,632 $21,692,591 

HVU  1,952,685 $21,131,020 

HOD  1,784,286 $19,399,464 

XEG  1,765,265 $19,503,744 

HNU  1,398,705 $8,490,295 

HGD  1,365,312 $11,086,938 

HGU  1,245,378 $19,160,772 

HND  861,519 $10,395,412 

XSB  778,197 $21,456,252 

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

XIU  5,753,122 $127,473,720 

HOU  3,615,632 $21,692,591 

XSB  778,197 $21,456,252 

HVU  1,952,685 $21,131,020 

XEG  1,765,265 $19,503,744 

HOD  1,784,286 $19,399,464 

HGU  1,245,378 $19,160,772 

XFN  321,278 $11,275,886 

HGD  1,365,312 $11,086,938 

HND  861,519 $10,395,412 



 878  806,540
      Block Trades                                                                                                                                               Non Block Trades

 8,443,700 TD SECURITIES INC.
 8,284,800 CIBC WORLD MARKETS INC.
 7,181,800 BMO NESBITT BURNS INC.
 5,590,400 NATIONAL BANK FINANCIAL INC.
 3,149,400 CORMARK SECURITIES INC.

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

CM  2,444,800 
DIV  2,333,500 
XIU  1,859,600 
PD  1,842,000 
WEF  1,392,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 86,532,374 
$25,565,342 

 6,584 
 41.22%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 209,909,720
$58,611,785

 28,067
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Daily Value
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Daily Symbols Traded  1,096

    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  

MRS  29,411,868 $5,307,209

VIO  10,678,064 $752,754

QBA  6,900,986 $1,001,192

CAY  4,607,239 $666,946

UBN  4,261,500 $278,163

SEB  3,748,800 $524,967

IDM  2,515,101 $364,570

SKE  2,203,500 $124,985

EBY  2,127,039 $21,270

XOP  2,083,288 $11,388

CUV  2,073,087 $149,973

CNX  1,938,515 $867,163

AZX  1,854,600 $102,049

RLV  1,853,385 $248,826

ATI  1,841,800 $272,733

GGI  1,806,190 $2,049,389

SEK  1,791,272 $80,607

PEEK  1,790,454 $989,495

LMD  1,582,000 $87,010

NRN  1,559,500 $78,813

 Symbol                    TSXV Volume                      TSXV Value  

MRS  29,411,868 $5,307,209

NVO  900,944 $3,855,267

GGI  1,806,190 $2,049,389

CRE  1,083,160 $1,609,989

TWM  1,003,060 $1,306,302

QBA  6,900,986 $1,001,192

PEEK  1,790,454 $989,495

CNX  1,938,515 $867,163

GTT  428,327 $857,192

VIO  10,678,064 $752,754

TREK  623,782 $688,449

CAY  4,607,239 $666,946

SVI  292,957 $659,554

NTS  429,000 $600,862

PGM  998,052 $593,356

SEB  3,748,800 $524,967

FCC  675,034 $418,915

FIRE  343,206 $415,405

AGB  256,645 $383,580

SIM  611,800 $376,520

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  35,681 10,272,900
 233,494,801  1,124


