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

June 2, 2016

   Indices          June 2  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  14,136.99  14,063.54  73.45  0.52 %

S&P/TSX 60 Index  825.94  821.00  4.94  0.60 %

S&P/TSX Venture Composite Index  678.33  676.02  2.31  0.34 %

S&P/TSX Completion Index  915.18  912.67  2.51  0.28 %

S&P/TSX Smallcap Index  587.71  585.39  2.32  0.40 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 153  75  6 

            Return Constituent

        Top 10 Advancers

ERF  5.41%
KEL  4.99%
NSU  3.77%
CR  3.76%
SES  3.25%
PD  3.23%
BIR  3.18%
WCN  2.84%
ATA  2.80%
NA  2.75%

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

            Return Constituent

Top 10 Decliners

CXR -9.30%
CEU -2.51%
CG -2.42%
TOG -2.20%
BAD -2.17%
WJA -2.05%
OGC -2.04%
NG -2.00%
LUN -1.87%
DDC -1.75%

Index Contribution Constituent

Top 10 Index              
Detractors

FFH -1.62
CXR -1.12
VRX -0.82
IFC -0.56
WJA -0.47
LUN -0.39
OGC -0.38
FM -0.33
CNR -0.31
BEI.UN -0.26

Index Contribution Constituent

Top 10 Index 
 Contributors

SU  7.48
RY  6.09
CNQ  5.35
BNS  5.31
ENB  3.50
WCN  3.45
TD  3.21
NA  3.16
TRP  2.49
ATD.B  1.82

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Energy  50  19.62 $353.68  28.12%

Financials  46  37.31 $668.52  22.65%

Materials  45  11.82 $212.26  10.37%

Consumer Staples  11  4.40 $79.10  4.05%

Information 
Technology

 13  2.97 $53.39  2.98%

Consumer 
Discretionary

 24  6.39 $114.33  2.83%

Industrials  23  8.60 $153.64  2.05%

Utilities  13  2.41 $43.18  1.23%

Telecommunication 
Services

 4  5.49 $98.03  1.05%

Health Care  5  0.98 $17.31 -1.87%

 234  100.00 $1,793.44  73.45S&P/TSX 
Composite Index

%

Energy

Financials

Materials

Cons Staples

Info Tech

Cons Disc

Industrials

Utilities

Telecomm

Health Care

-0.04% 0.00% 0.04% 0.08% 0.12% 0.16% 0.20%
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 108,674,759 
$1,752,239,682 
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   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  

TBE  9,357,645 $910,455

K  6,756,568 $38,348,973

ECA  6,084,801 $62,933,585

TCW  5,755,744 $10,236,268

BTE  5,140,856 $32,919,522

YRI  5,039,694 $27,840,854

FM  4,820,275 $41,008,817

HOU  4,237,253 $43,003,136

TCK.B  4,071,602 $51,504,792

CXR  4,005,433 $153,580,713

ABX  3,187,484 $70,569,076

BTO  3,016,860 $7,180,459

ERF  2,966,973 $22,052,935

TV  2,703,831 $1,402,741

ELD  2,496,223 $14,010,808

NA  2,477,669 $109,518,543

P  2,420,886 $5,424,601

TXG  2,378,704 $4,636,615

G  2,296,293 $50,975,972

SU  2,257,217 $80,489,329

 Symbol                     TSX Volume                       TSX Value  

RY  2,207,187 $175,260,081

CXR  4,005,433 $153,580,713

BNS  1,940,686 $126,579,305

TD  2,035,760 $117,070,167

NA  2,477,669 $109,518,543

CM  963,389 $98,341,455

BMO  1,065,210 $87,960,152

SU  2,257,217 $80,489,329

MG  1,361,060 $72,116,047

ABX  3,187,484 $70,569,076

CNQ  1,800,471 $68,536,181

CNR  871,757 $67,228,904

ECA  6,084,801 $62,933,585

TRP  1,057,669 $58,746,136

WCN  584,695 $52,807,299

BCE  856,102 $51,766,818

TCK.B  4,071,602 $51,504,792

G  2,296,293 $50,975,972

VRX  1,272,172 $49,770,218

POT  2,055,846 $44,680,355

$331,677,385
 21,541,242

 34,252

$9,683 
 629 

 396 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HOU  4,237,253 $43,003,136 

HOD  2,188,720 $25,753,942 

XIU  2,011,464 $41,839,364 

HNU  1,657,598 $15,296,940 

XEG  925,589 $11,077,039 

HGD  875,504 $11,551,526 

HVU  831,007 $10,223,374 

XGD  742,542 $9,732,117 

HXU  712,895 $18,645,876 

HGU  530,884 $10,266,467 

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

HOU  4,237,253 $43,003,136 

XIU  2,011,464 $41,839,364 

HOD  2,188,720 $25,753,942 

HXU  712,895 $18,645,876 

HNU  1,657,598 $15,296,940 

HGD  875,504 $11,551,526 

XEG  925,589 $11,077,039 

HGU  530,884 $10,266,467 

HVU  831,007 $10,223,374 

XSP  422,518 $10,200,038 



 814  756,759
      Block Trades                                                                                                                                               Non Block Trades

 6,171,100 TD SECURITIES INC.
 4,366,000 CIBC WORLD MARKETS INC.
 3,609,100 RBC CAPITAL MARKETS
 2,778,900 CANACCORD GENUITY CORP.
 2,634,550 SCOTIA CAPITAL INC.

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

CF  1,156,600 
RNX  993,500 
ERF  966,100 
K  916,500 
ECA  799,400 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 68,779,645 
$22,621,913 

 7,066 
 37.73%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 182,271,433
$58,866,718

 23,483

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,016

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

40M

80M

120M

160M

200M

240M

280M

0

2000

4000

6000

8000

10000

2
/1

1
/2

0
1
6

2
/2

2
/2

0
1
6

3
/7

/2
0
1
6

3
/2

1
/2

0
1
6

4
/4

/2
0
1
6

4
/1

8
/2

0
1
6

5
/2

/2
0
1
6

5
/1

6
/2

0
1
6

5
/3

0
/2

0
1
6

Average Daily Volume Avearge Trade Size

TSXV Volume

0.00B

0.01B

0.02B

0.03B

0.04B

0.05B

0.06B

0.07B

0.0K

0.4K

0.8K

1.2K

1.6K

2.0K

2.4K

2
/1

1
/2

0
1
6

2
/2

2
/2

0
1
6

3
/7

/2
0
1
6

3
/2

1
/2

0
1
6

4
/4

/2
0
1
6

4
/1

8
/2

0
1
6

5
/2

/2
0
1
6

5
/1

6
/2

0
1
6

5
/3

0
/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  

OIL  11,403,750 $60,334

DVN  4,861,300 $768,134

NXE  4,846,837 $12,199,943

FMR  4,506,216 $700,092

USO  4,038,950 $81,644

GBB  3,538,550 $288,802

XOP  3,414,710 $222,185

DEC  3,231,800 $215,422

MTB  2,955,000 $108,740

AIX  2,854,083 $348,825

SRJ  2,798,500 $112,200

MMS  2,622,101 $250,297

CRE  2,529,347 $1,683,885

PTG  2,202,321 $865,559

MKN  2,127,650 $53,406

SCA  2,117,024 $217,018

STA  2,111,000 $31,690

ION  2,022,052 $819,805

WKG  1,890,400 $66,164

SGH  1,775,200 $158,088

 Symbol                    TSXV Volume                      TSXV Value  

NXE  4,846,837 $12,199,943

QHR  1,354,054 $2,304,175

KAM  851,834 $2,044,671

RUF.UN  274,397 $2,036,039

CRE  2,529,347 $1,683,885

KNT  1,267,139 $1,630,361

RMC  131,300 $1,109,294

GSV  504,327 $1,029,046

LIX  531,117 $1,021,334

ROG  813,066 $991,367

FF  1,302,530 $875,633

PTG  2,202,321 $865,559

ION  2,022,052 $819,805

DVN  4,861,300 $768,134

NMX  404,835 $732,682

LI  447,791 $704,933

FMR  4,506,216 $700,092

ICG  985,282 $643,580

NCA  867,116 $541,759

CGC  205,832 $538,426

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  24,825 7,867,830
 168,191,040  986


