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

March 18, 2016

   Indices          March 18  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  13,497.07  13,621.30 -124.23 -0.91 %

S&P/TSX 60 Index  791.35  799.49 -8.14 -1.02 %

S&P/TSX Venture Composite Index  580.82  579.20  1.62  0.28 %

S&P/TSX Completion Index  863.81  868.71 -4.90 -0.56 %

S&P/TSX Smallcap Index  527.05  527.83 -0.77 -0.15 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 82  151  6 

            Return Constituent

        Top 10 Advancers

DOO  17.92%
CEU  8.54%
PGF  8.46%
BIR  6.16%
FR  4.67%
OGC  4.21%
BBD.B  4.03%
TDG  3.89%
BNE  3.66%
CR  3.21%

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

            Return Constituent

Top 10 Decliners

POU -14.63%
VRX -9.65%
PWT -8.53%
CXR -7.43%
PD -6.38%
ACQ -5.96%
BAD -5.83%
D.UN -5.56%
DII.B -5.45%
ARE -5.17%

Index Contribution Constituent

Top 10 Index              
Detractors

VRX -9.50
TD -9.13
RY -7.55
ENB -7.41
SU -7.03
ATD.B -6.90
CNR -6.23
CNQ -6.00
BCE -5.91
BAM.A -4.94

Index Contribution Constituent

Top 10 Index 
 Contributors

CP  5.80
AGU  1.36
QSR  1.18
SJR.B  1.06
FM  0.99
PSK  0.98
DH  0.94
DOO  0.79
BBD.B  0.77
CCO  0.72

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Materials  46  11.48 $197.03  1.49%

Consumer 
Discretionary

 26  6.64 $113.86 -0.11%

Utilities  12  2.33 $39.56 -3.34%

Industrials  23  8.13 $138.99 -3.46%

Information 
Technology

 13  2.95 $50.00 -4.16%

Health Care  5  1.09 $17.37 -10.20%

Telecommunication 
Services

 4  5.64 $95.20 -11.32%

Consumer Staples  10  4.58 $76.77 -14.56%

Energy  54  19.34 $326.88 -37.59%

Financials  46  37.82 $643.29 -40.99%

 239  100.00 $1,698.95 -124.23S&P/TSX 
Composite Index

%

Materials

Cons Disc

Utilities

Industrials

Info Tech

Health Care

Telecomm

Cons Staples

Energy

Financials

-0.35% -0.30% -0.25% -0.20% -0.15% -0.10% -0.05% 0.00% 0.05%

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. © 2015 TSX Inc. All rights reserved. Do not copy, distribute, sell or modify this 
publication without the prior written consent of TSX Inc.                                                                                                                                            www.tmx.com/trading



 958,023,768
$14,095,241,861

 1,230,970

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,823

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 305,513,476 
$4,162,775,860 

 565 
 31.89 %

   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  

PGF  47,562,442 $66,813,711

OGC  34,398,462 $127,386,951

BBD.B  33,303,658 $42,719,921

ATH  25,992,288 $30,817,523

K  21,487,021 $88,251,985

TDG  19,207,993 $35,945,885

FM  16,546,051 $138,698,819

ENB  14,085,606 $701,171,972

TCK.B  13,596,593 $152,689,496

ECA  13,044,133 $102,982,513

P  11,407,561 $28,956,250

TRP  11,032,899 $537,447,108

HRT  10,983,581 $2,463,576

RNW  10,920,238 $130,016,038

LSG  10,181,879 $21,691,023

ABX  10,156,059 $194,469,071

KGI  9,877,528 $90,001,757

BTE  9,641,425 $49,140,108

YRI  9,262,266 $37,415,756

MFC  8,826,084 $163,723,758

 Symbol                     TSX Volume                       TSX Value  

ENB  14,085,606 $701,171,972

TRP  11,032,899 $537,447,108

RY  6,915,159 $522,317,204

TD  7,741,775 $431,588,752

BNS  6,143,091 $390,868,037

CNR  4,415,903 $358,425,103

CM  3,456,982 $340,839,487

BMO  3,699,982 $292,034,351

SU  7,601,434 $275,740,730

CNQ  6,308,841 $227,614,475

BCE  3,818,670 $222,365,519

AGU  1,804,582 $216,099,470

VRX  5,939,217 $212,209,874

ABX  10,156,059 $194,469,071

POT  7,879,580 $194,132,637

NA  4,175,174 $182,742,193

T  4,269,241 $175,658,288

MFC  8,826,084 $163,723,758

XIU  7,674,130 $152,769,649

TCK.B  13,596,593 $152,689,496

$528,143,937
 38,433,285

 43,099

$12,254 
 892 

 375 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  7,763,841 $33,245,131 

XIU  7,674,130 $152,769,649 

HOD  2,730,866 $43,454,268 

HGD  2,530,937 $11,761,911 

DLR  2,312,229 $29,831,229 

XEG  2,270,775 $25,469,353 

HNU  2,252,457 $18,761,941 

XGD  967,287 $11,459,687 

HGU  583,911 $19,320,644 

HXT  551,160 $14,466,750 

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

XIU  7,674,130 $152,769,649 

HOD  2,730,866 $43,454,268 

HOU  7,763,841 $33,245,131 

DLR  2,312,229 $29,831,229 

XEG  2,270,775 $25,469,353 

HGU  583,911 $19,320,644 

HNU  2,252,457 $18,761,941 

HXT  551,160 $14,466,750 

HVU  479,687 $13,083,168 

HGD  2,530,937 $11,761,911 



 5,094  1,225,876
      Block Trades                                                                                                                                               Non Block Trades

 193,412,250 RBC CAPITAL MARKETS
 79,452,900 ITG CANADA CORP.
 70,267,100 UBS SECURITIES CANADA INC.
 55,332,200 TD SECURITIES INC.
 47,533,500 NATIONAL BANK FINANCIAL INC.

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

PGF  38,600,000 
OGC  28,442,000 
BBD.B  19,931,500 
ATH  17,074,600 
TDG  16,015,900 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 47,129,798 
$10,946,083 

 7,672 
 35.85%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 131,446,774
$30,285,571

 16,663

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,010

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     
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TSXV Value ( in Canadian Dollars )

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

 Symbol                    TSXV Volume                      TSXV Value  

LRN  4,139,398 $89,703

SEK  3,943,000 $255,295

SLG  3,595,320 $92,137

MTO  2,898,614 $281,688

FLX  2,582,572 $78,375

AOS  2,497,600 $323,863

FEX  2,047,000 $63,835

GPH  2,025,017 $252,190

PDQ  1,883,100 $760,185

ARC  1,850,494 $18,507

ROE  1,825,300 $210,760

PHM  1,746,068 $662,336

ADD  1,485,359 $60,814

BOE  1,430,592 $328,970

DRV  1,380,500 $27,610

UBS.H  1,264,410 $12,699

ZAO  1,067,189 $123,814

ORX  1,035,700 $53,184

USO  1,023,500 $46,245

CXV  1,015,255 $286,606

 Symbol                    TSXV Volume                      TSXV Value  

SRX  487,000 $1,669,164

NXE  893,055 $1,274,488

RUF.UN  145,902 $1,047,225

RMC  130,895 $818,835

PDQ  1,883,100 $760,185

QHR  439,177 $698,386

PHM  1,746,068 $662,336

PTK  700,993 $649,239

MPH  107,484 $578,226

CGC  207,746 $562,932

KAM  345,320 $515,486

WED  182,680 $502,262

NMX  640,697 $426,401

LIX  333,696 $396,982

LSI  765,320 $383,420

PE  485,933 $365,107

BOE  1,430,592 $328,970

AOS  2,497,600 $323,863

NOT  883,088 $309,015

TGM  647,722 $306,803

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  41,697 15,421,180
 333,627,494  996


