DAILY REPORT e

March 21, 2017

For more information, email trading sales@tsx.com
Visit our blog at <http://exchange.tmx.com/>

March 21 Close % Change

S&P/TSX Composite Index 15,313.13 %
S&P/TSX 60 Index 902.07 %
S&P/TSX Venture Composite 804.36 %
S&P/TSX Completion Index 967.74 %
S&P/TSX Smallcap Index 649.45 %
S&P/TSX Composite Index
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Contributors Detractors
Constituent Index Contribution Constituent Index Contribution Constituent Return  Constituent Return
% %
S&P/TSX Composite Index
Sector #ofIndex  Weight  Market Cap Index S&P/TSX Composite Index - Sectors Returns
Constituents ($B) Contribution
Industrials 26 % $182.41 Industrials
Health Care 6 % $12.18 Health Care |
Utilities |
Utilities 15 % $62.23 Telecomm |
Telecommunication 3 % $97.39 Cons Staples |
Services Financials
Consumer Staples 11 % $76.60 1
Materials |
Financials 27 % $714.00 Info Tech |
Materials 56 % $253.81 Cons Disc |
- Energy
Information 12 % $58.81 8
Technology -600%  -400%  -200% 0%  200%  400%  600%
Consumer 22 % $102.98
Discretionary
Energy 51 % $437.60
S&P/TSX 229 %  $1,998.00

Composite Index
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TSX
Daily Volume 385,156,253 Daily Volume 151,991,586
Daily Value $6,834,756,324 Daily Value $2,779,722,976
Daily Trades 939,086 Average Trade Size 408
Daily Symbols Traded 1,922 % TSX Volume 39.46 %
TSX Volume TSX Value ( in Canadian Dollars )
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Top 20 TSX Symbols by Volume Top 20 TSX Symbols by Value
Symbol TSX Volume TSX Value Symbol TSX Volume TSX Value
ECA 14,923,484 $211,184,508 RY 3,590,989 $344,839,598
G 11,371,607 $240,023,132 D 4,294,678 $279,692,844
CVE 10,315,262 $170,500,152 G 11,371,607 $240,023,132
IVN 9,144,951 $42,450,571 ECA 14,923,484 $211,184,508
MFC 6,293,030 $146,739,348 CNR 1,865,144 $178,850,121
BTO 6,217,854 $25,676,475 ENB 3,172,794 $172,176,099
K 5,258,158 $24,428,391 CVE 10,315,262 $170,500,152
YRI 5,140,310 $19,323,752 BNS 2,210,657 $169,314,771
XIU 4,852,340 $110,114,894 CM 1,404,787 $163,963,957
D 4,294,678 $279,692,844 MFC 6,293,030 $146,739,348
ELD 4,121,573 $17,140,560 BMO 1,322,611 $131,118,152
TV 4,065,315 $5,069,372 XU 4,852,340 $110,114,894
BBD.B 3,857,079 $7,865,665 RCI.B 1,906,443 $107,111,015
ABX 3,837,521 $99,265,481 suU 2,582,173 $105,104,167
RY 3,590,989 $344,839,598 ABX 3,837,521 $99,265,481
NGD 3,436,870 $13,324,477 CNQ 2,268,946 $97,089,056
HOU 3,309,462 $21,629,350 NA 1,676,422 $94,740,733
PGF 3,297,714 $4,756,307 BCE 1,605,868 $93,037,941
ENB 3,172,794 $172,176,099 TECK.B 3,008,668 $84,322,204
BTE 3,092,193 $13,657,949 CcP 428,826 $82,644,895
Daily Volume 36,914,804 Average Trade Value $11,768
Daily Value $619,442,761 Average Trade Size 701
# Trades 52,639 # of ETFs Traded 472
Symbol Market Volume Market Value Symbol Market Volume Market Value
XIU 4,852,340 $110,114,894 XIU 4,852,340 $110,114,894
HOU 3,309,462 $21,629,350 HGU 1,947,755 $34,295,020
HGD 2,642,358 $21,413,881 XFN 806,809 $29,076,643
XEG 2,154,378 $26,872,016 XEG 2,154,378 $26,872,016
HVU 2,065,792 $16,424,365 XSP 918,074 $24,727,930
HGU 1,947,755 $34,295,020 ZEB 858,460 $23,711,894
HOD 1,738,628 $20,291,281 HOU 3,309,462 $21,629,350
HNU 1,626,108 $13,158,180 HVI 849,606 $21,477,140
XGD 1,057,498 $14,036,611 HGD 2,642,358 $21,413,881
HND 961,763 $10,735,390 HOD 1,738,628 $20,291,281



Block Trades Non Block Trades

938,083

1,003

Top 5 Block Trade Brokers by Volume

TSX Block Volume

Broker

CIBC WORLD MARKETS INC. 40,557,700
TD SECURITIES INC. 8,530,500
NATIONAL BANK FINANCIAL 5,662,600
BMO NESBITT BURNS INC. 3,140,100
RBC CAPITAL MARKETS 2,737,800
TSXV

Daily Volume 216,355,455
Daily Value $103,235,174
Daily Trades 41,331
Daily Symbols Traded 1,171

TSXV Volume
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Top 20 TSXV Symbols by Volume

Symbol TSXV Volume
SJL 23,239,916
NXO 5,091,073
DPH 4,163,400
VPT 4,093,589
FO 3,925,972
THCX 3,561,511
AVA 3,017,819
ILA 2,714,700
BBI 2,664,150
QNC 2,518,400
FMS 2,219,403
MIT 2,138,290
BG 2,061,459
ACB 2,021,203
APH 1,923,390
ADZ 1,729,750
ITT 1,704,961
JFC 1,688,666
PHM 1,534,342
TMT.H 1,357,000

TSXV Value

$2,292,786
$15,323,568
$41,834
$2,351,152
$1,646,944
$5,816,839
$999,872
$680,890
$1,335,657
$294,872
$257,037
$255,250
$51,536
$4,590,691
$12,353,054
$216,305
$208,235
$20,515
$417,604
$6,785

Symbol TSX Block Volume
ECA 10,715,900
G 9,064,000
CVE 8,907,900
IVN 1,859,700
XU 1,554,200

TSXV_ANONYMOUS TRADING
Daily Volume 78,070,649
Daily Value $40,253,260
Average Trade Size 5,261
% TSXV Volume 36.08%

Top 5 Block Trade Symbols by Volume

TSXV Value ( in Canadian Dollars )
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Top 20 TSXV Symbols by Value
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TSXV Volume TSXV Value
5,091,073 $15,323,568
1,923,390 $12,353,054
3,561,511 $5,816,839
2,021,203 $4,590,691
1,296,640 $3,794,390
4,093,589 $2,351,152
1,054,117 $2,345,082

23,239,916 $2,292,786
890,782 $1,892,920
3,925,972 $1,646,944
2,664,150 $1,335,657
1,280,826 $1,206,179
444,684 $1,188,072
1,347,556 $1,039,176
3,017,819 $999,872
666,793 $948,682
567,064 $852,683
259,353 $814,617
816,691 $684,786
2,714,700 $680,890

Dark TSX/TSXV Trading

Daily Trades
Daily Symbols Traded

Volume
Value

13,168,380

279,756,181

45,341
1,082



