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   Indices          January 30  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  20,572.11  20,714.48 -0.69 %

S&P/TSX 60 Index  1,239.60  1,247.60 -0.64 %

S&P/TSX Venture Composite Index  617.59  622.01 -0.71 %

S&P/TSX Completion Index  1,211.92  1,222.56 -0.87 %

S&P/TSX Smallcap Index  739.65  745.94 -0.84 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 63  171  2 

            Return Constituent

        Top 10 Advancers

ASTL  3.78%
ATH  2.97%
FFH  2.83%
DML  2.60%
NXE  1.71%
GIL  1.63%
EQB  1.63%
GOOS  1.61%
IIP.UN  1.49%
UNS  1.40%

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

            Return Constituent

Top 10 Decliners

WTE -7.80%
PEY -6.53%
BHC -6.01%
SHOP -5.18%
LSPD -4.99%
NVA -4.78%
ARX -4.65%
TOU -4.43%
POU -4.41%
SIL -4.29%

Index Contribution Constituent

Top 10 Index              
Detractors

SHOP -27.06
CNQ -14.07
BN -10.59
TD -9.63
TRP -6.30
CVE -6.28
TOU -6.03
SU -5.10
BMO -4.80
CSU -4.33

Index Contribution Constituent

Top 10 Index 
 Contributors

RY  4.08
FFH  3.95
BCE  3.58
CP  2.86
ATD  2.46
T  1.70
CM  1.52
GIB.A  1.41
CCO  1.37
WCN  1.35

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Communication 
Services

 6  4.85 $144.64  4.14%

Consumer Staples  11  4.03 $120.17 -1.41%

Consumer 
Discretionary

 15  3.64 $108.40 -1.43%

Health Care  7  0.39 $11.73 -2.30%

Industrials  26  12.84 $382.68 -2.53%

Utilities  16  4.31 $128.37 -2.70%

Real Estate  23  2.68 $79.90 -2.85%

Financials  29  31.02 $924.46 -20.58%

Materials  50  12.36 $368.29 -21.69%

Information 
Technology

 14  6.24 $186.09 -34.81%

Energy  39  17.62 $525.17 -52.43%

 236  100.00 $2,979.91 -138.59S&P/TSX Composite 
Index

%

Telecomm

Cons Staples

Cons Disc

Health Care

Industrials

Utilities

Real Estate

Financials

Materials

Info Tech

Energy
-0.28% -0.24% -0.20% -0.16% -0.12% -0.08% -0.04% 0.00% 0.04%



This report is published by TSX Inc. TSX Inc. does not guarantee either the completeness or the accuracy of this information. The information contained in this report is provided for informational 
purposes only and you agree not to rely upon the information contained in this report for any trading, business or financial purpose. These sheets are printed in Canada and issued by TSX Inc. under 
the express condition, to which everyone receiving or making use thereof assents, that no liability shall be incurred by TSX Inc. or its affiliated companies or any other vendor or donor, including, 
without limitation, for reliance on or for any errors or inaccuracies in this report. Neither TMX Group Limited, TSX Inc., nor any of their affiliated companies, guarantees the completeness of the 
information contained in this document and are not responsible for any errors or omission in or your use of, or reliance on, the information. This publication is under copyright. © 2016 TSX Inc. All 
rights reserved. Do not copy, distribute, sell or modify this publication without the prior written consent of TSX Inc.                                                                                http://www.tsx.com/trading



 395,500,106
$11,223,779,202

 923,958

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,049

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 202,480,034 
$6,195,549,846 

 448 
 51.20 %

   TSX                                                                                          TSX ANONYMOUS TRADING
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                      Top 20 TSX Symbols by Volume                      Top 20 TSX Symbols by Value
 Symbol                     TSX Volume                       TSX Value  

MFC  14,484,769 $378,079,440

TD  11,891,976 $1,078,176,936

HNU  10,654,766 $24,917,488

ATH  9,325,088 $25,467,235

ENB  9,001,627 $488,715,298

TRP  6,610,613 $376,152,798

SU  5,773,315 $264,240,006

ARX  5,322,905 $82,232,470

SHOP  4,996,640 $320,633,050

AQN  4,790,239 $46,085,673

CNQ  4,568,665 $370,640,453

CVE  4,384,904 $117,386,298

HUT  4,301,071 $10,886,505

RY  4,274,193 $577,236,592

CPG  4,255,968 $41,932,782

BNS  4,166,501 $295,911,830

FTS  3,663,218 $200,315,934

MEG  3,496,342 $75,824,571

BIR  3,315,836 $27,842,133

TOU  3,207,461 $199,294,788

 Symbol                     TSX Volume                       TSX Value  

TD  11,891,976 $1,078,176,936

RY  4,274,193 $577,236,592

ENB  9,001,627 $488,715,298

MFC  14,484,769 $378,079,440

TRP  6,610,613 $376,152,798

CNQ  4,568,665 $370,640,453

BMO  2,735,019 $362,709,109

SHOP  4,996,640 $320,633,050

BNS  4,166,501 $295,911,830

SU  5,773,315 $264,240,006

SLF  3,192,617 $211,388,577

FTS  3,663,218 $200,315,934

TOU  3,207,461 $199,294,788

CNR  1,137,146 $179,966,753

BCE  2,811,159 $176,734,886

EMA  2,454,690 $132,539,435

CP  1,234,299 $128,857,371

AEM  1,635,298 $122,984,630

CM  2,029,661 $121,002,675

CVE  4,384,904 $117,386,298

$554,426,771
 35,394,661

 50,731

$10,929 
 698 

 837 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  10,654,766 $24,917,488 

XIU  2,290,424 $72,273,721 

XEG  1,280,637 $20,726,794 

HSD  1,182,178 $8,891,810 

HOU  1,046,756 $15,337,703 

HQD  1,039,394 $8,021,138 

HOD  822,369 $8,796,252 

HQU  641,528 $6,046,436 

XCB  638,697 $12,356,390 

ZEB  505,617 $18,233,101 

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

XIU  2,290,424 $72,273,721 

HNU  10,654,766 $24,917,488 

HND  419,792 $23,590,773 

XEG  1,280,637 $20,726,794 

HXT  390,236 $19,854,935 

ZEB  505,617 $18,233,101 

HOU  1,046,756 $15,337,703 

PSU.U  126,538 $12,658,856 

XCB  638,697 $12,356,390 

XSP  227,231 $9,711,041 



 1,352  922,606
      Block Trades                                                                                                                                               Non Block Trades

 73,388,600 GOLDMAN SACHS CANADA INC.
 19,444,350 BMO NESBITT BURNS INC.
 15,990,400 MERRILL LYNCH CANADA LTD.
 15,016,900 RBC CAPITAL MARKETS
 13,287,200 SCOTIA CAPITAL INC.

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

MFC  11,773,000 
TD  9,505,500 
ENB  6,974,300 
TRP  4,884,700 
RY  2,975,700 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 70,932,876 
$45,863,887 

 2,879 
 48.04%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 147,643,545
$79,590,979

 48,127

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,243

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

20M

40M

60M

80M

100M

120M

140M

160M

0

1000

2000

3000

4000

5000

1
0
/1

1
/2

0
2
2

1
0
/2

4
/2

0
2
2

1
1
/7

/2
0
2
2

1
1
/2

1
/2

0
2
2

1
2
/5

/2
0
2
2

1
2
/1

9
/2

0
2
2

1
/3

/2
0
2
3

1
/1

6
/2

0
2
3

1
/3

0
/2

0
2
3

Average Daily Volume Average Trade Size

TSXV Volume

0.00B

0.01B

0.02B

0.03B

0.04B

0.05B

0.06B

0.07B

0.08B

0.0K

0.2K

0.4K

0.6K

0.8K

1.0K

1.2K

1.4K

1.6K

1.8K

1
0
/1

1
/2

0
2
2

1
0
/2

4
/2

0
2
2

1
1
/7

/2
0
2
2

1
1
/2

1
/2

0
2
2

1
2
/5

/2
0
2
2

1
2
/1

9
/2

0
2
2

1
/3

/2
0
2
3

1
/1

6
/2

0
2
3

1
/3

0
/2

0
2
3

Average Daily Value Average Trade Value

TSXV Value ( in Canadian Dollars )

                     Top 20 TSXV Symbols by Volume                        Top 20 TSXV Symbols by Value

 Symbol                    TSXV Volume                      TSXV Value  

PEI  3,844,431 $568,460

PGM.H  2,342,592 $40,554

NAR  1,837,000 $135,228

AIR  1,796,975 $203,869

BRW  1,783,700 $1,359,752

AFM  1,758,905 $1,754,165

DV  1,748,193 $1,823,375

FUU  1,711,102 $678,100

OOR  1,700,000 $35,000

DM  1,601,389 $165,141

DMT  1,594,150 $217,142

AL  1,508,481 $90,729

DHR  1,333,362 $19,604

LBC  1,198,107 $181,394

SOI  1,164,174 $70,403

LI  1,148,021 $5,372,343

PMET  1,115,959 $15,791,235

IGO  1,090,900 $149,907

XTT  1,089,155 $148,550

VGD  1,055,502 $223,110

 Symbol                    TSXV Volume                      TSXV Value  

PMET  1,115,959 $15,791,235

LI  1,148,021 $5,372,343

HIVE  695,295 $3,141,256

DV  1,748,193 $1,823,375

AFM  1,758,905 $1,754,165

BRW  1,783,700 $1,359,752

SALT  626,498 $1,315,020

TOI  17,371 $1,279,125

URC  308,048 $1,181,254

SOIL  464,149 $1,123,565

FL  472,244 $1,098,854

CRE  420,606 $985,214

EU  272,082 $948,916

RCK  276,835 $799,296

ARTG  168,203 $796,484

NICU  726,035 $738,730

ODV  85,307 $682,524

FUU  1,711,102 $678,100

MCF  960,251 $644,209

SLI  110,091 $632,381

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  97,712 22,213,150
 697,113,502  1,216


