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   Indices          March 21  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  13,561.09  13,497.07  64.02  0.47 %

S&P/TSX 60 Index  795.43  791.35  4.08  0.52 %

S&P/TSX Venture Composite Index  582.41  580.82  1.58  0.27 %

S&P/TSX Completion Index  866.74  863.81  2.93  0.34 %

S&P/TSX Smallcap Index  529.17  527.05  2.12  0.40 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 149  80  6 

            Return Constituent

        Top 10 Advancers

CXR  9.97%
PSG  9.56%
VRX  8.50%
PWT  6.78%
BBD.B  6.20%
BNE  5.40%
TA  4.98%
PLI  4.56%
NVA  4.42%
JE  4.26%

                S&P/TSX Composite Index                      S&P/TSX Composite Index

            Return Constituent

Top 10 Decliners

BAD -6.88%
CLS -4.82%
CG -3.57%
DGC -3.18%
SES -2.67%
NSU -2.66%
ASR -2.60%
SW -2.54%
EFX -2.29%
VSN -2.15%

Index Contribution Constituent

Top 10 Index              
Detractors

TRP -3.56
CNQ -1.56
QSR -1.21
CPG -1.12
EFN -0.95
FNV -0.93
ENB -0.88
DGC -0.87
CCO -0.85
CLS -0.66

Index Contribution Constituent

Top 10 Index 
 Contributors

MFC  8.44
VRX  6.82
TD  4.40
GIB.A  4.25
CNR  4.24
SU  3.88
BCE  3.71
T  2.91
CP  2.22
BMO  2.19

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  46  37.85 $647.76  24.40%

Health Care  5  0.96 $17.43  8.54%

Telecommunication 
Services

 4  5.58 $96.06  8.30%

Industrials  23  8.13 $139.47  7.30%

Information 
Technology

 13  2.94 $50.76  5.76%

Utilities  13  2.39 $41.38  4.84%

Consumer 
Discretionary

 25  6.65 $113.71  4.03%

Materials  45  11.60 $197.97  3.13%

Consumer Staples  11  4.58 $78.29  2.51%

Energy  50  19.33 $328.63 -4.79%

 235  100.00 $1,711.46  64.02S&P/TSX 
Composite Index
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 400,379,337
$4,362,887,938

 817,705

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,852

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 148,055,738 
$1,725,142,724 

 427 
 36.98 %

   TSX                                                                                          TSX ANONYMOUS TRADING

0B

1B

2B

3B

4B

5B

6B

7B

8B

0K

1K

2K

3K

4K

5K

6K

7K

1
1
/3

0
/2

0
1
5

1
2
/1

4
/2

0
1
5

1
2
/2

9
/2

0
1
5

1
/1

1
/2

0
1
6

1
/2

5
/2

0
1
6

2
/8

/2
0
1
6

2
/2

2
/2

0
1
6

3
/7

/2
0
1
6

3
/2

1
/2

0
1
6

Average Daily Value Average Trade Value

TSX Value ( in Canadian Dollars )

0M

100M

200M

300M

400M

500M

600M

0

100

200

300

400

500

1
1
/3

0
/2

0
1
5

1
2
/1

4
/2

0
1
5

1
2
/2

9
/2

0
1
5

1
/1

1
/2

0
1
6

1
/2

5
/2

0
1
6

2
/8

/2
0
1
6

2
/2

2
/2

0
1
6

3
/7

/2
0
1
6

3
/2

1
/2

0
1
6

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  

BNK  44,717,138 $79,739,340

BBD.B  15,099,137 $20,509,834

PRK  12,230,817 $867,085

HRT  11,485,060 $3,102,642

PGF  7,886,414 $10,540,730

FM  6,569,513 $55,156,871

HOU  5,808,750 $24,359,381

BTO  5,717,406 $12,091,320

ECA  5,474,411 $42,959,611

PRE  5,332,249 $3,525,491

BTE  4,916,774 $24,943,302

DGI  4,905,319 $115,191

K  4,876,824 $19,985,374

ABX  4,496,525 $86,462,173

ORT  4,380,618 $1,054,254

TCK.B  4,346,997 $48,158,177

LSG  4,136,537 $8,832,197

YRI  4,092,528 $16,720,441

PWT  3,980,782 $4,942,318

MFC  3,309,519 $62,302,105

 Symbol                     TSX Volume                       TSX Value  

CM  1,228,427 $120,836,247

RY  1,550,236 $116,735,565

CSU.DB  1,000,000 $109,750,000

BNS  1,665,576 $105,630,227

TD  1,841,632 $102,365,643

ENB  1,782,421 $87,846,400

ABX  4,496,525 $86,462,173

VRX  2,186,451 $83,654,662

SU  2,225,872 $80,301,657

BNK  44,717,138 $79,739,340

TRP  1,538,432 $74,863,973

CNQ  1,917,137 $68,525,168

NA  1,529,596 $67,276,546

CNR  804,584 $65,611,586

MFC  3,309,519 $62,302,105

CP  348,637 $61,330,680

BMO  707,779 $55,830,869

G  2,522,266 $55,460,581

FM  6,569,513 $55,156,871

BCE  831,468 $48,450,585

$333,956,636
 25,464,168

 36,699

$9,100 
 694 

 398 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  5,808,750 $24,359,381 

HNU  2,454,433 $19,029,429 

XGD  2,233,061 $26,377,493 

HOD  2,179,075 $35,155,489 

HGD  1,585,303 $7,397,843 

XIU  1,361,939 $27,154,407 

XEG  1,205,000 $13,426,716 

HVU  553,669 $14,731,521 

HND  460,618 $12,311,932 

HGU  438,654 $14,462,351 

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

HOD  2,179,075 $35,155,489 

XIU  1,361,939 $27,154,407 

XGD  2,233,061 $26,377,493 

HOU  5,808,750 $24,359,381 

HNU  2,454,433 $19,029,429 

HVU  553,669 $14,731,521 

HGU  438,654 $14,462,351 

XEG  1,205,000 $13,426,716 

HND  460,618 $12,311,932 

HSU  347,841 $10,594,911 



 617  817,088
      Block Trades                                                                                                                                               Non Block Trades

 11,249,000 CORMARK SECURITIES INC.
 7,249,600 CANACCORD GENUITY CORP.
 6,178,000 TD SECURITIES INC.
 5,366,300 HAYWOOD SECURITIES INC.
 2,960,600 CIBC WORLD MARKETS INC.

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

BNK  10,178,600 
PRK  5,348,000 
PGF  2,462,500 
EFN  1,587,800 
PWT  1,213,700 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 54,360,555 
$10,704,762 

 8,978 
 39.06%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 139,164,234
$29,118,133

 16,322

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,011

    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  

MTO  5,559,259 $618,013

VID  3,518,486 $80,500

SLG  3,484,130 $70,340

VEL  3,156,724 $15,784

LRN  2,661,970 $66,449

CXV  2,418,340 $726,392

GPH  1,797,370 $220,719

FLX  1,746,872 $66,028

SEK  1,622,200 $113,194

ERG  1,536,000 $269,075

VRZ.H  1,533,300 $42,663

BMG  1,513,132 $227,655

PHM  1,350,480 $502,708

RST  1,331,000 $35,725

EXX  1,261,100 $63,660

CUV  1,239,400 $121,805

FAS  1,172,835 $46,803

TGM  1,162,193 $552,329

NCX  1,147,833 $21,255

EAM  1,131,433 $109,836

 Symbol                    TSXV Volume                      TSXV Value  

KAM  839,395 $1,282,703

SRX  351,400 $1,194,810

CGC  324,625 $882,057

CXV  2,418,340 $726,392

NXE  520,215 $723,337

RUF.UN  91,752 $665,489

XAU  124,147 $620,787

MTO  5,559,259 $618,013

NMX  836,167 $564,994

TGM  1,162,193 $552,329

PHM  1,350,480 $502,708

RMC  65,794 $417,429

RFC  295,200 $392,652

QHR  251,179 $391,101

IKM  596,828 $378,225

ICG  756,793 $333,144

AUG  198,342 $311,178

ANF  411,969 $310,593

PDQ  763,650 $309,298

SYZ  31,830 $276,003

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  29,213 12,562,270
 186,600,999  981


