DAILY REPORT e

August 21, 2017

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

August 21 Close % Change

S&P/TSX Composite Index 14,951.88 %
S&P/TSX 60 Index 881.02 %
S&P/TSX Venture Composite 768.30 %
S&P/TSX Completion Index 944.28 %
S&P/TSX Smallcap Index 603.42 %
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Sector #ofIndex  Weight  Market Cap Index S&P/TSX Composite Index - Sectors Returns
Constituents ($B) Contribution
Telecommunication 3 % $102.68 Telecomm -
Serwces_ Info Tech |
Information 12 % $65.96
Technology Cons Staples |
Consumer Staples 1 % $78.35 Energy
Energy 50 % $396.48 Utilities |
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0,
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Industrials 26 % $191.93
Financials 27 % $705.12
S&P/TSX 227 %  $1,971.65
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TSX TSX ANONYMOUS TRADING

Daily Volume 198,730,595 Daily Volume 72,366,916
Daily Value $3,676,212,571 Daily Value $1,492,218,897
Daily Trades 600,904 Average Trade Size 289
Daily Symbols Traded 1,776 % TSX Volume 36.41 %
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
HVU 4,564,106 $59,848,784 RY 2,371,772 $218,521,913
HOU 4,026,837 $23,025,456 D 2,341,836 $150,372,533
ECA 3,684,196 $41,799,111 BNS 1,697,296 $130,780,620
TECK.B 2,976,877 $89,166,480 TECK.B 2,976,877 $89,166,480
HBM 2,890,497 $30,342,903 CM 721,255 $77,121,306
FM 2,757,297 $37,526,068 BMO 710,752 $65,218,206
LUN 2,676,371 $24,682,281 SuU 1,611,896 $62,934,303
EFN 2,582,368 $22,727,869 CNR 617,671 $61,678,378
SES 2,509,824 $19,108,814 CNQ 1,589,197 $60,539,537
RY 2,371,772 $218,521,913 CP 312,965 $59,850,174
D 2,341,836 $150,372,533 HVU 4,564,106 $59,848,784
HNU 2,290,629 $13,827,268 ENB 1,202,116 $59,367,615
MFC 2,221,777 $54,160,777 MFC 2,221,777 $54,160,777
CVE 2,205,788 $20,473,176 BCE 846,219 $49,747,833
YRI 2,202,524 $7,592,399 SHOP 390,566 $47,011,524
BTE 2,103,440 $6,528,768 ECA 3,684,196 $41,799,111
K 2,004,863 $10,794,725 TRP 670,829 $41,556,950
TV 1,976,481 $2,802,032 FM 2,757,297 $37,526,068
RKN.RT 1,941,819 $110,461 FNV 374,449 $37,045,335
BBD.B 1,856,775 $4,903,933 ABX 1,607,518 $34,117,896
Daily Volume 22,511,657 Average Trade Value $6,920
Daily Value $301,315,405 Average Trade Size 517
# Trades 43,544 # of ETFs Traded 444
Symbol Market Volume Market Value Symbol Market Volume Market Value
HVU 4,564,106 $59,848,784 HVU 4,564,106 $59,848,784
HOU 4,026,837 $23,025,456 XIU 1,122,226 $24,931,350
HNU 2,290,629 $13,827,268 HOU 4,026,837 $23,025,456
HOD 1,296,575 $15,035,670 HOD 1,296,575 $15,035,670
HND 1,173,611 $14,443,223 HND 1,173,611 $14,443,223
XIU 1,122,226 $24,931,350 HNU 2,290,629 $13,827,268
XEG 1,062,305 $11,278,753 XEG 1,062,305 $11,278,753
HGD 581,911 $5,297,833 ZEB 271,377 $7,239,604
HGU 472,212 $6,575,049 HGU 472,212 $6,575,049

HVI 398,736 $5,132,782 HXT 185,083 $5,618,511



Block Trades Non Block Trades

516 600,388
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. 6,293,200 SES 2,264,800
CIBC WORLD MARKETS INC. 6,103,300 EFN 1,381,900
CANACCORD GENUITY CORI 3,203,600 LYD 848,000
CREDIT SUISSE SECURITIES 3,105,300 TECK.B 726,400
RBC CAPITAL MARKETS 1,617,300 DDC 634,300
TSXV TSXV_ANONYMOUS TRADING
Daily Volume 132,237,335 Daily Volume 62,418,856
Daily Value $47,303,245 Daily Value $20,412,794
Daily Trades 23,531 Average Trade Size 6,010
Daily Symbols Traded 1,087 % TSXV Volume 47.20%
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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
NOT 6,794,314 $2,967,205 NVO 1,286,533 $6,845,291
DLS 5,246,270 $674,274 RUF.UN 422,904 $3,404,106
HRC 3,741,000 $37,410 NOT 6,794,314 $2,967,205
Cuv 2,660,499 $161,422 GTT 665,289 $1,044,481
PML 2,446,351 $632,888 OGl 459,802 $986,953
LMD 2,390,225 $131,445 ABCN 808,144 $754,339
BOL 2,287,550 $102,219 LBY 917,638 $709,506
CPO 2,260,609 $322,465 LXG 577,632 $704,555
SKE 2,128,200 $101,509 DLS 5,246,270 $674,274
CPC 1,753,500 $35,070 PML 2,446,351 $632,888
EVR 1,698,600 $87,483 GGl 733,504 $518,135
ABN 1,646,990 $413,514 AGB 325,283 $481,539
PAC 1,657,500 $109,645 VLC 1,289,870 $477,024
RPX 1,346,509 $160,249 FIRE 408,418 $461,061
CAY 1,310,700 $209,773 GFG 709,500 $449,172
VLC 1,289,870 $477,024 NYX 306,452 $433,090
NVO 1,286,533 $6,845,291 ABN 1,646,990 $413,514
EUK 1,105,861 $62,884 KBLT 48,441 $391,794
SQG 965,888 $43,460 PSH 300,878 $391,141
CEM 946,685 $254,207 MCR 166,900 $349,460
Volume 6,384,920 Daily Trades 25,550

Value 146,602,222 Daily Symbols Traded 966



