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   Indices          October 22  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  24,716.70  24,723.33 -0.03 %

S&P/TSX 60 Index  1,478.26  1,479.18 -0.06 %

S&P/TSX Venture Composite Index  627.31  623.01  0.69 %

S&P/TSX Completion Index  1,502.01  1,500.24  0.12 %

S&P/TSX Smallcap Index  846.75  843.40  0.40 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 114  107  2 

            Return Constituent

        Top 10 Advancers

TLRY  7.27%
SEA  5.97%
SSL  5.66%
SSRM  4.76%
AC  4.59%
AG  4.19%
PAAS  4.11%
TFPM  3.40%
FVI  3.15%
OLA  2.90%

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

            Return Constituent

Top 10 Decliners

GSY -9.37%
DOO -7.60%
TIH -4.11%
TOY -3.96%
EFR -3.25%
RUS -2.67%
STN -2.64%
CAE -2.54%
BEP.UN -2.50%
SPB -2.49%

Index Contribution Constituent

Top 10 Index              
Detractors

BN -15.19
SHOP -13.02
CNQ -5.61
CCO -5.29
BNS -4.27
TIH -3.04
ENB -2.58
STN -2.38
BAM -2.29
BIP.UN -2.07

Index Contribution Constituent

Top 10 Index 
 Contributors

TD  8.87
CP  6.98
WPM  6.84
AEM  6.18
FNV  5.96
ABX  4.84
NTR  3.72
PAAS  3.72
CSU  3.60
TECK.B  2.47

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Materials  52  13.08 $462.57  50.32%

Real Estate  20  2.12 $75.13  1.68%

Health Care  4  0.31 $11.05  0.89%

Consumer Staples  11  3.96 $140.12  0.87%

Communication 
Services

 5  2.92 $103.40 -1.85%

Consumer 
Discretionary

 11  3.32 $117.59 -5.14%

Industrials  27  12.64 $447.28 -5.46%

Utilities  15  3.91 $138.45 -5.77%

Energy  41  17.44 $616.83 -9.22%

Information 
Technology

 10  8.49 $300.29 -11.18%

Financials  27  31.80 $1,124.93 -18.58%

 223  100.00 $3,537.65 -3.44S&P/TSX Composite 
Index

%

Materials

Real Estate

Health Care

Cons Staples

Telecomm

Cons Disc

Industrials

Utilities

Energy

Info Tech

Financials
-0.08% -0.04% 0.00% 0.04% 0.08% 0.12% 0.16% 0.20% 0.24%



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



 298,706,461
$9,685,118,300

 778,167

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,064

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 143,930,308 
$5,166,485,229 

 359 
 48.18 %

   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  

RY  8,509,152 $1,469,918,858

HNU  7,761,518 $18,275,952

BNS  6,274,049 $455,960,865

AC  5,199,204 $98,314,344

WEED  4,945,157 $33,568,008

TD  4,760,035 $375,121,433

BTO  4,476,794 $21,412,520

CM  4,044,503 $349,259,909

CNQ  3,486,726 $170,971,154

BTE  3,425,167 $13,970,008

ABX  3,382,273 $98,843,239

NA  3,329,712 $436,397,356

AOT  3,320,508 $859,866

DML  3,196,045 $9,975,667

CXB  3,000,248 $7,815,432

TRP  2,977,810 $194,993,274

VRN  2,959,224 $24,916,599

BB  2,848,663 $10,203,463

ENB  2,722,918 $156,012,315

BMO  2,700,335 $346,858,223

 Symbol                     TSX Volume                       TSX Value  

RY  8,509,152 $1,469,918,858

BNS  6,274,049 $455,960,865

NA  3,329,712 $436,397,356

TD  4,760,035 $375,121,433

CM  4,044,503 $349,259,909

BMO  2,700,335 $346,858,223

TRP  2,977,810 $194,993,274

CNR  1,260,650 $194,805,612

CNQ  3,486,726 $170,971,154

ENB  2,722,918 $156,012,315

CP  1,368,006 $149,642,062

SHOP  1,321,106 $149,055,014

SU  1,972,876 $106,555,709

AEM  873,678 $106,075,881

BN  1,324,001 $99,582,331

ABX  3,382,273 $98,843,239

AC  5,199,204 $98,314,344

NTR  1,415,080 $93,837,933

IMO  775,476 $82,163,000

BCE  1,770,970 $81,436,988

$648,079,344
 33,290,267

 50,062

$12,946 
 665 

 976 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  7,761,518 $18,275,952 

HOD  1,736,055 $11,592,281 

ZEB  1,264,473 $51,823,688 

HOU  1,230,062 $15,117,880 

XIU  1,136,541 $42,450,740 

HGD  1,029,248 $2,014,597 

HQU  908,191 $20,619,205 

XEG  728,551 $13,016,384 

XRE  620,904 $10,491,740 

HQD  454,239 $5,075,885 

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

ZEB  1,264,473 $51,823,688 

XIU  1,136,541 $42,450,740 

VFV  187,365 $26,843,509 

HQU  908,191 $20,619,205 

ZSP  232,554 $20,517,905 

HNU  7,761,518 $18,275,952 

HND  178,075 $16,451,261 

HOU  1,230,062 $15,117,880 

HXT  222,531 $14,201,802 

CASH  263,575 $13,208,679 



 1,044  777,123
      Block Trades                                                                                                                                               Non Block Trades

 17,730,000 BMO NESBITT BURNS INC.
 14,066,100 RBC CAPITAL MARKETS
 12,432,200 TD SECURITIES INC.
 8,988,300 MERRILL LYNCH CANADA LTD.
 6,357,000 MORGAN STANLEY CANADA LTD.

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

RY  7,239,800 
BNS  4,179,900 
CM  2,875,600 
NA  2,729,300 
BMO  1,885,400 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 105,381,382 
$46,710,979 

 4,353 
 53.02%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 198,746,601
$79,651,648

 45,001

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,095

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     
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                     Top 20 TSXV Symbols by Volume                        Top 20 TSXV Symbols by Value

 Symbol                    TSXV Volume                      TSXV Value  

PTU  4,348,243 $143,456

GSVR  4,254,698 $1,203,240

TAO  3,811,050 $733,896

MEK  3,783,428 $163,861

RIO  3,446,407 $2,484,632

ETU  2,510,226 $13,205

AL  2,441,000 $61,075

BHS  2,416,000 $96,730

AEC  2,366,144 $272,638

OMG  2,335,459 $422,526

VIO  2,326,626 $456,655

LIO  2,039,950 $704,613

BARU  1,991,700 $39,859

PER  1,924,000 $38,485

WRLG  1,889,531 $1,300,449

THRM  1,857,280 $83,910

BRC  1,804,573 $945,468

TEA  1,713,764 $42,844

RSLV  1,662,088 $266,523

SIG  1,623,703 $769,113

 Symbol                    TSXV Volume                      TSXV Value  

TOI  41,003 $5,222,377

HIVE  577,990 $3,049,959

ARTG  170,444 $2,552,838

RIO  3,446,407 $2,484,632

VZLA  704,215 $2,273,898

SLI  644,690 $1,911,506

MAU  754,203 $1,659,782

PNG  891,165 $1,438,895

FDR  380,068 $1,391,672

WRLG  1,889,531 $1,300,449

HITI  298,242 $1,233,801

GSVR  4,254,698 $1,203,240

SGD  170,107 $1,059,920

ABRA  333,747 $1,036,770

SEI  862,317 $950,215

BRC  1,804,573 $945,468

DV  663,261 $933,336

NFG  252,423 $927,820

PTK  167,679 $906,702

OSS  1,015,719 $883,673

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  109,260 26,461,020
 787,759,005  1,394


