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   Indices          January 6  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  12,726.80  12,920.14 -193.34 -1.50 %

S&P/TSX 60 Index  746.31  758.00 -11.68 -1.54 %

S&P/TSX Venture Composite Index  520.37  524.26 -3.90 -0.74 %

S&P/TSX Completion Index  813.96  825.13 -11.17 -1.35 %

S&P/TSX Smallcap Index  481.57  487.84 -6.27 -1.29 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 62  176  2 

            Return Constituent

        Top 10 Advancers

PVG  5.50%
SMF  5.28%
P  5.17%
ASR  5.10%
FNV  4.87%
THO  4.75%
ABX  4.58%
YRI  4.46%
NGD  3.74%
TXG  3.73%

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

            Return Constituent

Top 10 Decliners

POU -12.00%
KEL -10.35%
FM -9.32%
NVA -8.89%
ESI -8.80%
CFP -7.93%
SES -7.53%
COS -7.20%
PSI -7.01%
ERF -7.00%

Index Contribution Constituent

Top 10 Index              
Detractors

TD -19.61
SU -14.95
RY -14.76
CNR -12.73
CP -12.72
CNQ -11.66
ENB -9.75
BNS -9.28
BMO -8.69
MFC -7.37

Index Contribution Constituent

Top 10 Index 
 Contributors

VRX  7.50
ABX  4.54
FNV  3.90
BCE  3.44
L  2.99
G  2.77
AEM  2.48
SAP  1.24
THO  1.05
MRU  0.94

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Health Care  5  3.21 $52.99  6.48%

Consumer Staples  10  4.45 $72.79  4.56%

Materials  46  9.69 $157.58  0.66%

Telecommunication 
Services

 4  5.52 $89.60 -0.38%

Utilities  12  2.31 $37.36 -1.00%

Information 
Technology

 13  3.17 $51.27 -2.12%

Consumer 
Discretionary

 26  6.79 $108.61 -13.74%

Industrials  23  8.20 $129.76 -27.99%

Energy  55  18.55 $291.86 -75.97%

Financials  46  38.10 $608.44 -83.85%
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 359,792,883
$5,520,537,551

 1,020,737

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,873

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 120,760,248 
$2,105,408,932 

 277 
 33.56 %

   TSX                                                                                          TSX ANONYMOUS TRADING
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TSX Value ( in Canadian Dollars )
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TSX Volume

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

BTO  10,220,227 $14,992,961

LSG  9,320,638 $11,965,990

HOU  6,586,406 $28,345,741

YRI  5,974,104 $16,953,530

FM  5,971,298 $29,090,508

ECA  5,453,214 $37,962,366

BBD.B  5,300,609 $6,813,903

TCK.B  4,957,068 $25,033,629

SU  4,452,266 $152,978,717

G  4,310,628 $72,598,034

CNQ  4,158,532 $122,800,564

ABX  4,048,492 $45,261,901

MFC  3,735,143 $74,140,747

BTE  3,605,284 $15,100,989

COS  3,594,484 $27,297,094

TD  3,563,459 $187,100,677

K  3,360,663 $8,921,643

SGY  3,202,012 $6,634,496

DGC  3,189,770 $49,344,224

CVE  3,179,994 $54,714,113

 Symbol                     TSX Volume                       TSX Value  

RY  2,894,334 $208,049,323

TD  3,563,459 $187,100,677

SU  4,452,266 $152,978,717

BMO  1,913,990 $144,172,059

BNS  2,446,593 $135,376,183

CNQ  4,158,532 $122,800,564

CP  725,264 $121,602,279

CNR  1,571,477 $116,385,856

MG  2,102,557 $110,259,982

ENB  2,255,446 $101,110,312

VRX  646,126 $93,232,885

BCE  1,697,734 $92,495,017

CM  1,004,335 $91,654,099

NA  1,969,291 $77,746,643

AEM  1,847,360 $74,231,358

MFC  3,735,143 $74,140,747

G  4,310,628 $72,598,034

FNV  1,030,601 $68,902,225

TRP  1,519,464 $67,616,554

GIB.A  1,248,415 $67,302,619

$402,385,922
 27,644,011

 49,630

$8,108 
 557 

 401 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  6,586,406 $28,345,741 

XIU  2,568,172 $48,322,998 

XEG  1,605,427 $15,968,522 

HNU  1,296,523 $18,041,173 

HOD  1,276,537 $28,636,048 

HVI  1,079,486 $9,607,422 

HGU  968,105 $18,089,140 

HGD  920,330 $9,459,634 

HSU  803,070 $23,376,185 

XGD  555,891 $4,806,075 

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

XIU  2,568,172 $48,322,998 

HOD  1,276,537 $28,636,048 

HOU  6,586,406 $28,345,741 

HSU  803,070 $23,376,185 

HVU  516,896 $19,413,911 

HGU  968,105 $18,089,140 

HNU  1,296,523 $18,041,173 

XEG  1,605,427 $15,968,522 

XSP  502,800 $11,494,867 

HVI  1,079,486 $9,607,422 



 869  1,019,868
      Block Trades                                                                                                                                               Non Block Trades

 7,142,000 TD SECURITIES INC.
 6,066,200 DUNDEE SECURITIES LTD.
 5,123,300 CIBC WORLD MARKETS INC.
 4,926,100 CANACCORD GENUITY CORP.
 4,836,400 NATIONAL BANK FINANCIAL INC.

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

WDO  2,849,500 
LSG  2,271,000 
DGC  1,602,900 
BTO  1,334,200 
CAE  1,192,900 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 37,397,965 
$9,012,041 

 7,448 
 39.37%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 94,999,868
$27,135,579

 12,436

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  855

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

20M

40M

60M

80M

100M

120M

140M

0

2000

4000

6000

8000

10000

9
/1

6
/2

0
1
5

9
/2

8
/2

0
1
5

1
0
/1

3
/2

0
1
5

1
0
/2

6
/2

0
1
5

1
1
/9

/2
0
1
5

1
1
/2

3
/2

0
1
5

1
2
/7

/2
0
1
5

1
2
/2

1
/2

0
1
5

1
/4

/2
0
1
6

Average Daily Volume Avearge Trade Size

TSXV Volume
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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  

PHM  4,808,983 $3,486,327

GOD  4,396,000 $110,000

MNM  2,205,873 $79,469

AIX  1,848,563 $102,512

MCC  1,543,250 $291,910

WED  1,493,519 $4,033,591

SIO  1,475,890 $22,069

NXE  1,424,988 $1,037,752

AAO  1,372,500 $54,770

MON  1,288,500 $27,818

FCV  1,275,500 $86,576

FF  1,218,516 $460,857

CRS  1,160,000 $81,175

EKG  1,156,800 $59,364

TYE  1,153,666 $17,305

AOS  1,019,500 $112,145

CJC  1,013,000 $35,705

CXV  1,006,141 $322,420

EHT  983,550 $501,970

TWM  973,965 $1,361,626

 Symbol                    TSXV Volume                      TSXV Value  

WED  1,493,519 $4,033,591

PHM  4,808,983 $3,486,327

TWM  973,965 $1,361,626

CGC  464,778 $1,321,267

NXE  1,424,988 $1,037,752

EHT  983,550 $501,970

FF  1,218,516 $460,857

APH  342,491 $413,824

XAU  92,351 $375,658

CXV  1,006,141 $322,420

MCC  1,543,250 $291,910

TNC  128,689 $284,488

PE  476,342 $282,664

CAC  423,700 $279,642

RUF.U  47,750 $241,265

RUF.UN  33,518 $239,385

PTK  264,226 $227,395

TRX  166,808 $218,937

OGI  252,458 $216,217

NYX  76,232 $213,892

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  38,231 11,107,660
 277,348,936  985


