DAILY REPORT e

February 2, 2017

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

February 2 Close % Change
%

S&P/TSX Composite Index 15,399.11
S&P/TSX 60 Index 908.52 %
S&P/TSX Venture Composite 816.23 %
S&P/TSX Completion Index 968.67 %
S&P/TSX Smallcap Index 671.30 %
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Sector #ofIndex  Weight  Market Cap Index S&P/TSX Composite Index - Sectors Returns
Constituents ($B) Contribution
Energy 50 % $409.15 Energy 4
TONEES % % $178.91 Industrials |
Financials |
Financials 27 % $715.03 Telecomm |
Telecommunication 4 % $98.58 Info Tech |
i?;\::;z‘?ion 5 Materials |
Technology 12 & $54.99 Health Care |
Materials 56 % $263.60 Cons Disc |
Health Care 5 % $11.77 Utilities |
Cons Staples
Consumer 22 % $99.81 ]
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Utilities 14 % $57.29
Consumer Staples 11 % $75.41
S&P/TSX 227 %  $1,964.53
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TSX
Daily Volume 351,006,588 Daily Volume 122,942,430
Daily Value $5,411,173,278 Daily Value $2,090,518,800
Daily Trades 828,508 Average Trade Size 352
Daily Symbols Traded 1,845 % TSX Volume 35.03 %
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 12,463,144 $50,574,844 D 3,716,983 $249,692,758
SPE 10,460,405 $30,459,493 RY 2,302,829 $215,870,467
0GC 7,988,199 $34,406,789 CM 1,475,882 $164,748,092
K 4,408,285 $22,616,002 BCE 2,425,560 $139,584,840
Ccco 4,231,466 $59,326,087 CNQ 2,903,372 $116,732,178
ABX 4,153,944 $101,912,521 BNS 1,356,607 $105,602,324
BBD.B 4,074,766 $10,531,392 ABX 4,153,944 $101,912,521
YRI 4,053,004 $17,791,531 CNR 1,129,121 $101,192,932
D 3,716,983 $249,692,758 CP 474,456 $92,278,445
RNX 3,524,889 $1,095,374 SLF 1,566,038 $78,933,968
G 3,499,429 $74,611,860 TECK.B 2,363,319 $78,584,298
HNU 3,434,192 $32,202,082 MFC 3,053,630 $75,546,375
BTE 3,237,889 $16,801,639 SuU 1,852,474 $75,076,979
ECA 3,194,248 $52,617,247 G 3,499,429 $74,611,860
XU 3,127,881 $71,616,732 GIB.A 1,117,764 $71,664,399
FM 3,126,717 $52,548,860 XIU 3,127,881 $71,616,732
LUN 3,119,840 $24,680,257 BMO 713,186 $70,079,929
ELD 3,087,442 $14,394,812 ENB 1,227,720 $68,314,460
CPG 3,062,386 $45,724,654 TRP 1,029,789 $63,651,818
MFC 3,053,630 $75,546,375 CCco 4,231,466 $59,326,087
Daily Volume 27,739,623 Average Trade Value $10,306
Daily Value $393,216,730 Average Trade Size 727
# Trades 38,153 # of ETFs Traded 433
Symbol Market Volume Market Value Symbol Market Volume Market Value
HNU 3,434,192 $32,202,082 XU 3,127,881 $71,616,732
XU 3,127,881 $71,616,732 HNU 3,434,192 $32,202,082
HOD 2,984,936 $27,788,594 HOD 2,984,936 $27,788,594
HOU 2,921,445 $24,819,202 HOU 2,921,445 $24,819,202
HGD 2,357,695 $19,563,434 HGU 1,206,387 $22,299,821
HND 1,896,785 $20,092,741 HND 1,896,785 $20,092,741
HGU 1,206,387 $22,299,821 HGD 2,357,695 $19,563,434
XEG 1,090,565 $14,062,254 XEG 1,090,565 $14,062,254
HVU 1,075,042 $12,237,554 HVU 1,075,042 $12,237,554
XGD 650,585 $8,850,002 XFN 250,450 $9,019,309



Block Trades Non Block Trades

981 827,527
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. 13,607,400 SPE 5,431,300
CIBC WORLD MARKETS INC. 8,106,400 OGC 1,941,400
CORMARK SECURITIES INC. 5,337,300 BNP 1,343,800
MERRILL LYNCH CANADA LT 3,710,700 TD 1,336,400
RBC CAPITAL MARKETS 3,593,700 BTO 1,214,000
TSXV TSXV _ANONYMOUS TRADING
Daily Volume 251,039,658 Daily Volume 97,905,717
Daily Value $95,024,116 Daily Value $35,733,768
Daily Trades 38,533 Average Trade Size 6,768
Daily Symbols Traded 1,205 % TSXV Volume 39.00%
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
TVI 14,500,300 $234,407 GPY 4,670,841 $7,681,768
RLV 9,890,619 $1,265,780 EMH 3,730,861 $4,890,703
EXO 7,496,735 $222,070 LIX 1,547,038 $3,563,380
VLT 5,440,241 $1,026,896 ACB 1,510,421 $3,472,716
BBI 5,248,191 $3,292,489 RUF.UN 404,389 $3,428,498
TGX 4,675,800 $23,454 BBI 5,248,191 $3,292,489
GPY 4,670,841 $7,681,768 APH 555,336 $3,036,173
EMH 3,730,861 $4,890,703 NXO 1,106,984 $1,951,135
MXL 3,246,531 $814,798 DYA 2,293,588 $1,661,069
TGV 3,052,449 $106,658 NHK 2,166,195 $1,528,453
FGD 3,040,459 $1,381,674 4 1,796,064 $1,470,813
NNN 2,838,379 $297,214 ROG 909,224 $1,470,066
PTU 2,692,004 $373,880 FGD 3,040,459 $1,381,674
BTR 2,429,310 $765,732 JTR 855,825 $1,277,272
DYA 2,293,588 $1,661,069 RLV 9,890,619 $1,265,780
AZX 2,271,815 $158,142 BUS 611,813 $1,156,812
NHK 2,166,195 $1,528,453 ML 657,882 $1,118,959
MTO 2,133,429 $128,006 VLT 5,440,241 $1,026,896
VEM.H 2,132,736 $285,560 AU 882,475 $904,722
EXX 1,902,603 $183,041 JDL 456,259 $860,744
Dark TSX/TSXV Trading
Volume 11,811,780 Daily Trades 36,374

Value 228,197,635 Daily Symbols Traded 1,067



