DAILY REPORT e

December 29, 2016

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

December 29 Close % Change

S&P/TSX Composite Index 15,422.12 %
S&P/TSX 60 Index 908.74 %
S&P/TSX Venture Composite 760.22 %
S&P/TSX Completion Index 973.72 %
S&P/TSX Smallcap Index 662.79 %
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Constituents ($B) Contribution
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TSX TSX ANONYMOUS TRADING

Daily Volume 249,000,157 Daily Volume 92,438,115
Daily Value $3,408,807,532 Daily Value $1,390,451,866
Daily Trades 658,520 Average Trade Size 334
Daily Symbols Traded 1,766 % TSX Volume 3712 %
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 7,725,002 $25,459,037 D 1,810,633 $120,931,559
YRI 5,780,989 $22,899,731 RY 1,192,939 $109,088,956
ASO 5,130,150 $111,694 ABX 4,469,179 $97,616,781
PLI 5,113,379 $9,643,435 BNS 1,184,940 $89,350,298
K 5,073,155 $22,211,244 CM 612,320 $67,621,909
ABX 4,469,179 $97,616,781 CNR 700,523 $64,360,452
ELD 4,032,158 $18,146,119 G 3,172,959 $58,883,165
IMG 3,949,212 $20,886,805 MFC 2,233,147 $53,693,412
BBD.B 3,823,571 $8,281,876 SLW 1,875,261 $50,317,235
G 3,172,959 $58,883,165 BMO 505,169 $49,006,066
HGD 3,073,960 $32,063,288 AEM 812,791 $47,092,087
BTE 2,753,066 $18,326,031 TRP 761,062 $46,462,976
HOU 2,688,292 $23,994,002 SuU 1,032,200 $45,702,567
SMF 2,603,107 $11,704,168 CSU.DB 383,000 $44,460,750
ECA 2,586,322 $41,743,556 FNV 524,929 $43,244,928
OGC 2,571,019 $10,107,521 ECA 2,586,322 $41,743,556
T™MM 2,489,123 $1,139,042 NA 756,461 $41,596,822
MFC 2,233,147 $53,693,412 TECK.B 1,497,964 $41,376,099
CG 2,051,996 $13,045,406 ENB 677,084 $38,644,731
NDM 2,034,645 $5,955,986 CNQ 834,198 $36,147,197
Daily Volume 20,902,302 Average Trade Value $8,930
Daily Value $294,100,748 Average Trade Size 635
# Trades 32,933 # of ETFs Traded 401
Symbol Market Volume Market Value Symbol Market Volume Market Value
HGD 3,073,960 $32,063,288 HGD 3,073,960 $32,063,288
HOU 2,688,292 $23,994,002 HNU 1,861,788 $26,071,704
XGD 1,954,131 $24,326,060 XGD 1,954,131 $24,326,060
HNU 1,861,788 $26,071,704 HOU 2,688,292 $23,994,002
HND 1,473,216 $11,775,487 HGU 1,467,003 $22,618,343
HGU 1,467,003 $22,618,343 HVU 909,197 $17,848,405
HOD 1,460,314 $13,365,089 XU 636,794 $14,539,100
HVU 909,197 $17,848,405 HOD 1,460,314 $13,365,089
XU 636,794 $14,539,100 HND 1,473,216 $11,775,487

ZSP 328,805 $10,994,163 ZSP 328,805 $10,994,163



Block Trades Non Block Trades

399 658,121
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. 3,433,300 CFW 1,157,800
CIBC WORLD MARKETS INC. 2,213,200 BNS.PR.N 633,000
BMO NESBITT BURNS INC. 2,054,800 MTL 541,200
NATIONAL BANK FINANCIAL 2,040,400 BBD.B 529,500
SCOTIA CAPITAL INC. 1,483,800 HOU 511,100
TSXV TSXV _ANONYMOUS TRADING
Daily Volume 135,431,429 Daily Volume 47,862,891
Daily Value $50,253,974 Daily Value $16,804,150
Daily Trades 26,337 Average Trade Size 5,235
Daily Symbols Traded 1,126 % TSXV Volume 35.34%
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 ‘
Top 20 TSXV Symbols by Volume Top 20 TSXV Symbols by Value
Symbol TSXV Volume TSXV Value Symbol TSXV Volume TSXV Value
MN 3,049,138 $594,535 ACB 1,627,493 $3,668,073
MXL 2,290,000 $297,238 APH 619,022 $3,079,771
KSK 2,251,316 $168,756 MT 422,853 $2,596,585
MXI 2,159,500 $482,322 GOLD 771,310 $1,757,007
CE 1,979,801 $132,301 FF 1,872,545 $1,611,492
FF 1,872,545 $1,611,492 EMC 323,569 $1,233,914
EXX 1,754,500 $66,955 oGl 356,190 $1,028,692
VIT 1,714,326 $873,116 DYA 1,177,845 $940,782
ACB 1,627,493 $3,668,073 VIT 1,714,326 $873,116
LI 1,580,677 $212,252 ICG 1,475,618 $832,510
YD 1,573,159 $648,856 YD 1,573,159 $648,856
uso 1,510,184 $45,386 LIX 292,742 $648,073
ICG 1,475,618 $832,510 RTI 1,458,827 $613,001
RTI 1,458,827 $613,001 MN 3,049,138 $594,535
SJL 1,371,875 $82,948 NCA 689,690 $518,814
RGC 1,356,978 $189,883 Cz0O 292,488 $516,900
SBX 1,200,667 $13,952 MXI 2,159,500 $482,322
DYA 1,177,845 $940,782 MPH 43,564 $454,398
PHM 1,176,052 $175,955 JNX 582,192 $448,112
CLz 1,119,300 $197,961 GSV 147,220 $438,747
Dark TSX/TSXV Trading
Volume 6,217,270 Daily Trades 18,968

Value 102,840,147 Daily Symbols Traded 949



