DAILY REPORT

&

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

June 2 Close

% Change
%

:;i‘:) Tﬂ | St | e

June 2, 2017

S&P/TSX Composite Index 15,442.75
S&P/TSX 60 Index 911.21 %
S&P/TSX Venture Composite 800.98 %
S&P/TSX Completion Index 971.04 %
S&P/TSX Smallcap Index 624.06 %
S&P/TSX Composite Index
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S&P/TSX Composite Index
Sector #ofIndex  Weight  Market Cap Index S&P/TSX Composite Index - Sectors Returns
Constituents ($B) Contribution
Consumer Staples 11 % $83.80 Cons Staples -
Utilities 15 % $68.40 Utilities |
Financials |
Financials 27 % $697.62 Industrials |
Industrials 26 % $200.09 Telecomm |
Telecommunication 3 % $104.56 Energy
Services Materials |
Energy 51 % $428.79 Health Care |
Materials 56 % $244.11 Cons Disc |
Info Tech
Health Care 6 % $12.62 8
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Consumer 22 % $113.54
Discretionary
Information 12 % $65.15
Technology
S&P/TSX 229 %  $2,018.68
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TSX TSX ANONYMOUS TRADING
Daily Volume 279,810,532 Daily Volume 109,276,593
Daily Value $4,558,490,586 Daily Value $1,901,698,339
Daily Trades 741,502 Average Trade Size 330
Daily Symbols Traded 1,836 % TSX Volume 39.05 %
TSX Volume TSX Value ( in Canadian Dollars )
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‘ B Average Daily Volume -#-Avearge Trade Size ‘ ‘ B Average Daily Value -#- Average Trade Value ‘
Top 20 TSX Symbols by Volume Top 20 TSX Symbols by Value
Symbol TSX Volume TSX Value Symbol TSX Volume TSX Value
BBD.B 17,438,305 $44,470,227 TD 3,184,697 $206,319,407
ECA 6,434,777 $83,533,963 RY 1,384,375 $129,738,810
CVE 6,351,600 $74,052,898 BNS 1,287,396 $98,652,796
HOU 5,654,180 $33,688,973 ENB 1,854,390 $97,861,230
EFN 5,560,874 $52,844,387 BMO 1,009,425 $92,318,165
BB 4,437,435 $66,709,203 SHOP 674,941 $87,959,378
BTE 4,097,476 $15,555,363 CM 818,737 $86,491,836
YRI 3,705,929 $12,804,071 ECA 6,434,777 $83,533,963
CJ 3,272,027 $17,302,459 CNR 757,875 $80,434,420
BTO 3,189,899 $10,767,378 CVE 6,351,600 $74,052,898
D 3,184,697 $206,319,407 MFC 3,081,502 $72,434,865
MFC 3,081,502 $72,434,865 SuU 1,704,709 $71,373,817
SMF 3,013,176 $8,792,460 MG 1,075,063 $67,145,862
LUN 2,995,859 $21,556,929 CNQ 1,724,108 $67,028,165
K 2,960,917 $17,359,446 BB 4,437,435 $66,709,203
FM 2,870,992 $30,979,115 CM.PR.R 2,454,817 $61,403,656
AKG 2,718,277 $5,875,065 XU 2,664,130 $60,835,347
G 2,674,976 $49,168,569 TRP 936,634 $59,333,563
XU 2,664,130 $60,835,347 EFN 5,560,874 $52,844,387
ELD 2,655,212 $10,899,715 ABX 2,382,019 $52,553,376
Daily Volume 24,634,352 Average Trade Value $9,956
Daily Value $351,907,437 Average Trade Size 697
# Trades 35,345 # of ETFs Traded 453
Symbol Market Volume Market Value Symbol Market Volume Market Value
HOU 5,654,180 $33,688,973 XIU 2,664,130 $60,835,347
XU 2,664,130 $60,835,347 HOU 5,654,180 $33,688,973
HOD 2,290,651 $27,417,446 HGU 1,819,171 $29,407,137
HGU 1,819,171 $29,407,137 HOD 2,290,651 $27,417,446
HGD 1,213,244 $10,115,858 HND 1,134,844 $14,315,071
HNU 1,139,239 $7,466,072 HVU 910,640 $13,236,770
HND 1,134,844 $14,315,071 XEG 1,046,647 $12,249,763
XEG 1,046,647 $12,249,763 HGD 1,213,244 $10,115,858
HVU 910,640 $13,236,770 ZEB 340,937 $9,021,254
XGD 504,717 $6,614,143 HNU 1,139,239 $7,466,072




Block Trades Non Block Trades

820 740,682
Broker TSX Block Volume Symbol TSX Block Volume
TD SECURITIES INC. 7,622,500 BBD.B 3,070,600
CIBC WORLD MARKETS INC. 5,741,000 EFN 3,008,200
CREDIT SUISSE SECURITIES 4,877,200 CVE 2,457,000
RBC CAPITAL MARKETS 3,584,400 ECA 1,508,200
BMO NESBITT BURNS INC. 2,549,000 CM.PR.R 1,447,600
TSXV_ANONYMOUS TRADING
Daily Volume 150,377,175 Daily Volume 56,659,836
Daily Value $71,085,275 Daily Value $27,283,657
Daily Trades 26,782 Average Trade Size 5,354
Daily Symbols Traded 1,108 % TSXV Volume 37.68%
TSXV Volume TSXV Value ( in Canadian Dollars )
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Symbol TSXV Volume TSXV Value Symbol TSXV Volume TSXV Value
ACB 6,143,837 $13,634,455 ACB 6,143,837 $13,634,455
HIP 4,549,769 $1,818,770 cBwW 3,231,332 $4,047,329
CPC 4,500,001 $22,500 HIP 4,549,769 $1,818,770
PHM 3,342,391 $1,553,201 SVI 666,235 $1,812,092
cBw 3,231,332 $4,047,329 PHM 3,342,391 $1,553,201
EXX 2,462,391 $300,986 ICG 1,347,718 $1,396,743
EHT 2,109,677 $348,728 EMC 701,737 $1,264,286
LTX 2,099,000 $12,860 TWM 816,517 $1,095,133
CXV 1,749,706 $315,275 MARL 620,831 $1,032,498
AIX 1,739,000 $108,255 CRE 1,128,689 $1,030,692
KNX 1,732,000 $117,390 LIX 445,402 $881,184
BOW 1,636,814 $431,595 RTI 1,038,844 $767,742
JAX 1,397,226 $409,007 GPY 500,783 $723,745
SPK 1,365,500 $21,580 FF 983,340 $701,551
ICG 1,347,718 $1,396,743 BTL 123,269 $693,576
GGM 1,259,110 $97,244 WML 362,987 $672,821
TEN 1,239,125 $143,514 FCC 940,752 $654,832
IDM 1,197,190 $174,005 BKD 348,740 $631,286
BBI 1,172,495 $485,965 PYR 701,217 $621,279
CRE 1,128,689 $1,030,692 LXE 326,530 $614,837
Volume 8,994,140 Daily Trades 31,318

Value 187,123,701 Daily Symbols Traded 1,057



