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   Indices          January 22  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  12,389.58  12,035.86  353.72  2.94 %

S&P/TSX 60 Index  727.80  706.83  20.97  2.97 %

S&P/TSX Venture Composite Index  483.67  475.05  8.62  1.81 %

S&P/TSX Completion Index  788.02  766.19  21.83  2.85 %

S&P/TSX Smallcap Index  449.37  434.43  14.94  3.44 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 215  22  3 

            Return Constituent

        Top 10 Advancers

MNW  18.92%
BIR  16.16%
BTE  15.00%
PWT  14.94%
KEL  13.80%
CFP  13.03%
GTE  12.33%
SES  12.23%
PGF  12.00%
WCP  11.97%

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

            Return Constituent

Top 10 Decliners

FM -5.15%
BTO -3.13%
MEG -3.00%
VRX -2.68%
DII.B -2.49%
TXG -1.64%
PVG -1.64%
FNV -1.17%
TCK.B -1.12%
TCN -1.03%

Index Contribution Constituent

Top 10 Index              
Detractors

VRX -8.80
FNV -0.89
FM -0.77
FFH -0.71
AEM -0.45
TCK.B -0.22
BTO -0.22
MEG -0.19
TRQ -0.16
DII.B -0.15

Index Contribution Constituent

Top 10 Index 
 Contributors

RY  29.64
TD  22.12
ENB  18.96
SU  18.05
CP  17.59
BNS  16.55
BMO  14.21
TRP  11.56
CM  11.12
CNQ  10.79

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  46  38.20 $595.18  136.04%

Energy  55  18.03 $287.85  118.56%

Industrials  23  8.06 $126.26  33.54%

Telecommunication 
Services

 4  5.84 $90.51  17.12%

Materials  46  9.45 $144.78  13.45%

Consumer 
Discretionary

 26  6.94 $106.58  12.68%

Consumer Staples  10  4.77 $73.79  12.11%

Utilities  12  2.42 $37.91  10.26%

Information 
Technology

 13  3.18 $49.02  7.41%

Health Care  5  3.11 $46.07 -7.45%

 240  100.00 $1,557.94  353.72S&P/TSX 
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 451,132,197
$6,412,689,814

 1,211,159

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,882

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 153,959,718 
$2,397,575,541 

 303 
 34.13 %

   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  

MMT  13,514,602 $2,085,022

BTE  11,678,103 $32,455,823

FM  11,275,470 $31,814,589

BBD.B  8,854,967 $9,679,898

COS  8,556,416 $74,367,033

TCK.B  7,653,956 $41,447,395

ECA  7,640,830 $44,572,150

SU  7,272,964 $225,971,877

WCP  7,234,227 $55,580,667

HOU  6,900,859 $22,902,926

K  6,458,322 $14,070,906

LUN  6,271,375 $21,159,128

XIU  6,076,563 $110,856,301

CS  5,621,308 $1,719,765

ABX  5,596,553 $67,094,889

PD  5,372,225 $24,135,485

CNQ  5,307,505 $138,121,026

RY  5,199,470 $354,565,220

CPG  5,079,151 $69,646,043

BTO  4,718,956 $4,471,698

 Symbol                     TSX Volume                       TSX Value  

RY  5,199,470 $354,565,220

SU  7,272,964 $225,971,877

BNS  3,982,476 $215,797,642

TD  4,111,172 $210,863,255

CP  1,241,850 $203,323,267

MG  3,063,265 $153,588,765

CNQ  5,307,505 $138,121,026

CNR  1,796,792 $126,943,429

BMO  1,691,732 $123,655,913

CM  1,364,848 $119,155,879

ENB  2,541,522 $118,702,070

XIU  6,076,563 $110,856,301

TRP  1,970,746 $91,653,765

BCE  1,553,009 $85,406,037

BIN  1,947,020 $76,489,642

COS  8,556,416 $74,367,033

POT  3,105,269 $71,513,551

CPG  5,079,151 $69,646,043

NA  1,832,867 $68,622,393

ABX  5,596,553 $67,094,889

$533,491,135
 36,492,190

 54,401

$9,807 
 671 

 399 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  6,900,859 $22,902,926 

XIU  6,076,563 $110,856,301 

XEG  2,791,767 $26,098,861 

HOD  2,152,158 $57,885,741 

HGU  1,295,291 $19,851,407 

HGD  1,027,803 $12,379,365 

HXD  865,519 $10,398,272 

HVI  847,839 $6,005,340 

CPD  772,549 $8,959,469 

XSP  641,869 $13,997,724 

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

XIU  6,076,563 $110,856,301 

HOD  2,152,158 $57,885,741 

XEG  2,791,767 $26,098,861 

HOU  6,900,859 $22,902,926 

HGU  1,295,291 $19,851,407 

HVU  328,005 $16,734,191 

XFN  540,868 $15,076,654 

XSP  641,869 $13,997,724 

HXT  543,147 $12,937,405 

HGD  1,027,803 $12,379,365 



 1,026  1,210,133
      Block Trades                                                                                                                                               Non Block Trades

 12,050,400 TD SECURITIES INC.
 9,979,300 CIBC WORLD MARKETS INC.
 8,347,900 NATIONAL BANK FINANCIAL INC.
 7,544,700 CORMARK SECURITIES INC.
 4,329,000 DUNDEE SECURITIES LTD.

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

CS  3,600,500 
XIU  2,784,300 
COS  2,599,500 
WCP  2,536,800 
K  2,398,700 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 35,422,516 
$6,505,942 

 8,410 
 37.81%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 93,681,173
$18,972,911

 10,800

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  882

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

20M

40M

60M

80M

100M

120M

140M

0K

2K

4K

6K

8K

10K

12K

1
0
/2

/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

1
/1

8
/2

0
1
6

Average Daily Volume Avearge Trade Size

TSXV Volume

0.000B

0.005B

0.010B

0.015B

0.020B

0.025B

0.030B

0.035B

0.040B

0.045B

0.0K

0.4K

0.8K

1.2K

1.6K

2.0K

2.4K

2.8K

3.2K

1
0
/2

/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

1
/1

8
/2

0
1
6

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  

AVD  3,242,935 $102,248

FAS  3,195,240 $106,423

PHM  2,267,390 $1,308,536

TGV  2,048,000 $10,240

CGT  2,047,550 $656,441

XME  1,795,000 $8,975

CRS  1,639,230 $83,867

LND  1,551,809 $116,308

CXV  1,516,734 $418,256

QIC  1,495,250 $36,181

WRR  1,209,965 $71,878

GPE  1,185,122 $11,696

ATY  1,087,250 $195,821

RGD  906,000 $9,060

ONE  879,942 $40,866

WEB  801,041 $4,005

URC  708,000 $14,690

TMT.H  660,000 $3,300

BBI  657,000 $83,303

DYA  653,020 $124,465

 Symbol                    TSXV Volume                      TSXV Value  

PHM  2,267,390 $1,308,536

SRX  230,250 $801,598

CGC  284,940 $777,644

CGT  2,047,550 $656,441

TWM  477,699 $641,746

RUF.UN  80,971 $543,184

XAU  144,135 $471,253

PNE  483,537 $426,211

CXV  1,516,734 $418,256

DLS  513,407 $307,019

INP  172,675 $294,093

SKX  224,000 $257,661

NYX  97,415 $235,758

FF  600,293 $221,776

TRX  167,841 $214,270

NXE  278,048 $208,681

WED  76,800 $199,596

ATY  1,087,250 $195,821

LXE  229,310 $184,361

PTK  175,663 $156,006

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  45,705 15,265,510
 305,451,852  1,131


