DAILY REPORT e

March 22, 2017

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

March 22 Close % Change

S&P/TSX Composite Index 15,348.46 %
S&P/TSX 60 Index 905.16 %
S&P/TSX Venture Composite 800.92 %
S&P/TSX Completion Index 966.69 %
S&P/TSX Smallcap Index 648.23 %
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Sector #ofIndex  Weight  Market Cap Index S&P/TSX Composite Index - Sectors Returns
Constituents ($B) Contribution
Materials 56 % $254.63 Materials -
Consumer Staples 11 % $77.30 Cons Staples
Energy |
Energy 51 % $440.51 Financials |
Financials 27 % $712.30 Health Care |
Health Care 6 % $12.04 Cons Disc
Industrials |
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Industrials 26 % $182.86 Info Tech |
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Information 12 % $58.80
Technology
Utilities 15 % $62.89
S&P/TSX 229 %  $2,002.51
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TSX TSX ANONYMOUS TRADING

Daily Volume 383,546,748 Daily Volume 152,650,970
Daily Value $6,771,729,789 Daily Value $3,006,646,312
Daily Trades 954,102 Average Trade Size 360
Daily Symbols Traded 1,867 % TSX Volume 39.80 %
TSX Volume TSX Value ( in Canadian Dollars )
600M 600 10B 10K
500M 500 8B 8K
400M 400
6B 6K
300M 300
4B 4K
200M 200
100M 100 28 X
oM © s s ~ ~ ~ ~ ~ ~ 0 0B s s < ~ ~ ~ ~ ~ ~ 0K
S ® 8 R 8 R &8 ® §& 8 &8 R 8 R B8 &8 § &
3 & &8 2 8 8 § 8 8§ 5 8 2 8 § § 8§ 8
pa o & - N @ pa o o - N @
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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
cs 11,468,823 $14,356,789 RY 2,722,098 $258,713,872
TCW 10,967,574 $39,681,479 MFC 9,720,309 $220,038,366
MFC 9,720,309 $220,038,366 D 3,124,625 $201,939,005
ECA 7,040,382 $98,543,698 ENB 3,427,416 $187,854,048
MST.UN 5,945,687 $128,998,548 BCE 3,070,344 $179,810,533
FRC 5,775,108 $34,658,625 CcM 1,499,845 $173,658,257
BBD.B 5,643,129 $11,392,511 BNS 2,180,634 $167,119,300
TV 5,214,314 $6,364,043 BMO 1,545,343 $151,701,594
IVN 4,882,247 $22,394,711 CNR 1,462,610 $139,855,067
BTO 4,607,241 $19,042,334 CNQ 3,162,190 $134,535,438
SMC 4,124,500 $1,237,350 MST.UN 5,945,687 $128,998,548
XU 3,931,879 $89,003,729 SuU 3,163,758 $128,351,479
YRI 3,878,759 $14,732,909 TRP 1,671,876 $102,640,408
ABX 3,830,073 $99,911,236 ABX 3,830,073 $99,911,236
HOU 3,782,915 $23,961,090 NA 1,780,588 $99,374,463
BTE 3,588,138 $15,442,899 ECA 7,040,382 $98,543,698
K 3,427,628 $15,904,904 TECK.B 3,334,772 $94,209,360
ENB 3,427,416 $187,854,048 ATD.B 1,548,306 $89,964,878
SPE 3,365,044 $7,934,080 XU 3,931,879 $89,003,729
TECK.B 3,334,772 $94,209,360 CP 456,993 $88,161,656
Daily Volume 32,802,047 Average Trade Value $10,520
Daily Value $515,591,635 Average Trade Size 669
# Trades 49,011 # of ETFs Traded 444
Symbol Market Volume Market Value Symbol Market Volume Market Value
XIU 3,931,879 $89,003,729 XIU 3,931,879 $89,003,729
HOU 3,782,915 $23,961,090 HOD 2,768,741 $33,233,562
HOD 2,768,741 $33,233,562 HGU 1,699,144 $30,283,642
HGD 2,412,147 $19,357,290 HOU 3,782,915 $23,961,090
HVU 1,952,140 $16,186,366 ZEB 754,840 $20,669,847
HGU 1,699,144 $30,283,642 HGD 2,412,147 $19,357,290
HNU 1,507,409 $11,883,240 HVI 764,118 $18,835,071
XEG 1,265,125 $15,637,419 HVU 1,952,140 $16,186,366
XGD 1,017,124 $13,644,972 XEG 1,265,125 $15,637,419

HND 982,597 $11,222,560 XFN 436,826 $15,562,224



Block Trades Non Block Trades

1,113 952,989
Broker TSX Block Volume Symbol TSX Block Volume
TD SECURITIES INC. 20,395,200 CS 5,905,800
CIBC WORLD MARKETS INC. 14,956,100 MST.UN 4,771,800
GOLDMAN SACHS CANADA | 12,264,900 SMC 4,100,000
CORMARK SECURITIES INC. 8,631,400 BBD.B 3,256,900
NATIONAL BANK FINANCIAL 4,229,300 ECA 1,624,800
TSXV_ANONYMOUS TRADING
Daily Volume 197,674,023 Daily Volume 77,755,960
Daily Value $90,958,267 Daily Value $36,786,147
Daily Trades 36,877 Average Trade Size 5,384
Daily Symbols Traded 1,154 % TSXV Volume 39.34%
TSXV Volume TSXV Value ( in Canadian Dollars )
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Symbol TSXV Volume TSXV Value Symbol TSXV Volume TSXV Value
SJL 6,646,857 $532,180 NXO 4,905,114 $10,393,710
LA 6,263,000 $958,680 THCX 3,405,321 $5,587,312
Mzl 6,136,800 $254,005 BUS 1,689,246 $4,717,274
NXO 4,905,114 $10,393,710 DYA 4,208,773 $3,768,254
DYA 4,208,773 $3,768,254 ACB 1,656,161 $3,707,225
JP 3,957,208 $101,285 SVI 1,457,240 $2,867,602
THCX 3,405,321 $5,587,312 NLC 2,272,731 $2,848,239
TTD 3,084,879 $242,996 AGB 1,899,125 $2,181,509
VPT 2,965,361 $1,506,239 EMC 970,870 $2,156,714
XOP 2,884,700 $57,704 LIX 1,139,464 $1,778,736
PNG 2,666,957 $505,240 MJN 671,498 $1,669,221
PHM 2,534,128 $648,548 VPT 2,965,361 $1,506,239
NLC 2,272,731 $2,848,239 GSV 330,272 $1,176,516
FO 2,157,681 $875,987 oGl 522,528 $1,092,224
BTR 2,094,700 $716,742 RUF.UN 117,812 $1,043,617
CXV 2,075,665 $240,011 ICG 1,199,856 $980,153
AGB 1,899,125 $2,181,509 GPY 680,673 $960,620
ADZ 1,898,667 $263,848 LA 6,263,000 $958,680
IML 1,774,032 $196,387 FO 2,157,681 $875,987
BBI 1,740,429 $854,658 BBI 1,740,429 $854,658
Volume 14,087,290 Daily Trades 47,481

Value 313,538,337 Daily Symbols Traded 1125



