DAILY REPORT e

November 11, 2016

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

Novembor 11 Close % Change

S&P/TSX Composite Index 14,555.41 %
S&P/TSX 60 Index 858.90 %
S&P/TSX Venture Composite 727.91 %
S&P/TSX Completion Index 915.12 %
S&P/TSX Smallcap Index 604.81 %
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Constituents ($B) Contribution
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Energy 50 % $391.06
Health Care 4 % $12.41
S&P/TSX 225 9%  $1,846.65
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TSX TSX ANONYMOUS TRADING

Daily Volume 479,663,128 Daily Volume 164,541,940
Daily Value $6,643,652,820 Daily Value $2,280,312,893
Daily Trades 1,170,305 Average Trade Size 359
Daily Symbols Traded 1,839 % TSX Volume 34.30 %
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
BTO 12,565,851 $40,455,522 MFC 11,937,776 $263,531,642
MFC 11,937,776 $263,531,642 RY 2,423,601 $207,562,793
BBD.B 10,422,017 $20,646,939 TCK.B 5,445,575 $160,847,541
CGC 9,092,326 $86,946,491 TD 2,563,707 $157,898,558
YRI 8,340,175 $35,061,140 BNS 1,970,272 $139,895,686
ATH 8,252,643 $10,077,573 ENB 2,515,238 $139,207,235
K 7,747,972 $35,575,669 TRP 2,305,136 $136,322,307
FM 7,131,697 $101,464,932 FNV 1,673,752 $133,775,940
MM 6,822,512 $519,101 ABX 6,043,407 $123,350,155
ABX 6,043,407 $123,350,155 XU 5,000,447 $108,160,098
HGD 6,021,317 $68,443,394 SuU 2,688,824 $105,893,935
CSs 5,772,952 $5,239,811 SLW 4,187,040 $105,807,424
LUN 5,690,214 $34,816,857 FM 7,131,697 $101,464,932
ELD 5,551,786 $20,549,319 BMO 1,173,841 $100,805,775
TCK.B 5,445,575 $160,847,541 CNR 1,156,756 $99,344,161
XU 5,000,447 $108,160,098 CGC 9,092,326 $86,946,491
BTE 4,979,210 $25,394,881 FTS 2,074,291 $84,139,227
XGD 4,947,300 $60,698,869 BCE 1,416,272 $81,488,635
HOU 4,796,363 $30,810,278 CM 781,749 $79,603,759
ECA 4,681,822 $64,821,554 AEM 1,338,516 $78,458,733
Daily Volume 46,947,934 Average Trade Value $9,806
Daily Value $625,403,029 Average Trade Size 736
# Trades 63,780 # of ETFs Traded 432
Symbol Market Volume Market Value Symbol Market Volume Market Value
HGD 6,021,317 $68,443,394 XIU 5,000,447 $108,160,098
XIU 5,000,447 $108,160,098 HGD 6,021,317 $68,443,394
XGD 4,947,300 $60,698,869 XGD 4,947,300 $60,698,869
HOU 4,796,363 $30,810,278 HGU 3,241,459 $50,172,106
HVU 4,535,957 $15,265,634 HOU 4,796,363 $30,810,278
HGU 3,241,459 $50,172,106 XEG 2,307,004 $29,210,516
XEG 2,307,004 $29,210,516 HOD 1,887,159 $26,542,437
HNU 2,296,956 $18,700,285 HND 1,187,078 $18,796,094
HOD 1,887,159 $26,542,437 HNU 2,296,956 $18,700,285

HND 1,187,078 $18,796,094 HVU 4,535,957 $15,265,634



Block Trades Non Block Trades

1,166 1,169,139
Top 5 Block Trade Brokers by Volume Top 5 Block Trade Symbols by Volume

Broker TSX Block Volume Symbol TSX Block Volume
TD SECURITIES INC. 18,610,700 ATH 4,625,300
CIBC WORLD MARKETS INC. 8,718,600 MFC 4,104,100
CANACCORD GENUITY CORI 7,122,700 MND 2,984,000
CREDIT SUISSE SECURITIES 4,956,200 CS 2,031,500
NATIONAL BANK FINANCIAL 4,395,900 BBD.B 1,836,500
TSXV TSXV_ANONYMOUS TRADING
Daily Volume 205,387,224 Daily Volume 78,128,294
Daily Value $119,292,245 Daily Value $44,537,705
Daily Trades 46,005 Average Trade Size 4,572
Daily Symbols Traded 1,091 % TSXV Volume 38.04%

TSXV Volume TSXV Value ( in Canadian Dollars )
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‘ B Average Daily Volume -#- Avearge Trade Size ‘ ‘ B Average Daily Value -#- Average Trade Value ‘
Symbol TSXV Volume TSXV Value Symbol TSXV Volume TSXV Value
APH 5,950,422 $27,657,893 APH 5,950,422 $27,657,893
AMY 5,789,831 $1,471,835 OGlI 5,551,445 $16,955,823
OGl 5,651,445 $16,955,823 MT 1,800,114 $9,451,867
PSP 4,297,709 $881,030 ACB 2,889,383 $6,165,305
SRJ 3,883,350 $89,516 RUF.UN 412,203 $3,126,306
CRU 3,192,000 $163,504 BRI 1,171,157 $2,473,282
BUF 3,154,000 $65,215 LIX 1,029,557 $2,309,720
ACB 2,889,383 $6,165,305 SRX 427,300 $2,019,738
ADK 2,694,550 $158,963 KEK 2,057,678 $1,792,697
FF 2,542,229 $1,761,191 FF 2,542,229 $1,761,191
MMN 2,514,972 $50,319 AMY 5,789,831 $1,471,835
CSO 2,449,700 $281,463 MGW 1,835,779 $1,293,061
KEK 2,057,678 $1,792,697 BUS 799,585 $975,965
VGD 1,957,668 $48,943 GSV 317,033 $895,046
VAX 1,895,000 $28,425 PSP 4,297,709 $881,030
MGW 1,835,779 $1,293,061 ICG 1,352,515 $812,499
MT 1,800,114 $9,451,867 VIT 1,452,323 $755,519
GG 1,755,600 $152,169 DYA 1,532,221 $748,398
NRM 1,679,900 $107,269 KNT 627,627 $718,252
DYA 1,532,221 $748,398 BCM 340,989 $701,591
Volume 17,584,760 Daily Trades 56,132

Value 351,139,724 Daily Symbols Traded 1,044



