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   Indices          February 5  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  20,871.89  21,085.09 -1.01 %

S&P/TSX 60 Index  1,259.04  1,271.56 -0.98 %

S&P/TSX Venture Composite Index  548.20  556.95 -1.57 %

S&P/TSX Completion Index  1,223.43  1,237.37 -1.13 %

S&P/TSX Smallcap Index  689.87  702.01 -1.73 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 27  196  2 

            Return Constituent

        Top 10 Advancers

DOO  3.78%
NVEI  3.68%
CLS  3.01%
OSK  2.39%
ERF  2.07%
AOI  1.23%
ATZ  1.12%
GFL  1.02%
LSPD  0.86%
WDO  0.80%

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

            Return Constituent

Top 10 Decliners

LAC -7.99%
BLDP -6.61%
INE -6.41%
LAAC -6.26%
MATR -5.89%
NWH.UN -4.91%
NPI -4.53%
ERO -4.49%
NG -4.46%
GOOS -4.42%

Index Contribution Constituent

Top 10 Index              
Detractors

CSU -19.16
TD -12.50
SHOP -11.93
ENB -10.21
TRP -8.73
ATD -6.92
RY -6.80
GIB.A -6.59
BN -4.90
BMO -4.70

Index Contribution Constituent

Top 10 Index 
 Contributors

CNR  2.32
MFC  1.80
CP  1.58
FFH  1.54
CLS  1.27
DOO  0.80
GFL  0.70
ERF  0.57
NVEI  0.55
IMO  0.54

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Health Care  4  0.29 $8.68 -0.97%

Industrials  26  14.35 $428.36 -4.87%

Consumer 
Discretionary

 13  3.70 $110.57 -7.25%

Real Estate  21  2.37 $70.64 -7.76%

Communication 
Services

 5  3.75 $111.94 -9.15%

Utilities  15  3.92 $116.98 -12.28%

Consumer Staples  11  4.27 $127.30 -12.90%

Materials  52  10.25 $305.82 -32.26%

Energy  41  16.89 $504.11 -39.45%

Information 
Technology

 10  9.34 $278.86 -40.33%

Financials  27  30.87 $921.46 -43.75%

 225  100.00 $2,984.71 -210.97S&P/TSX Composite 
Index

%

Health Care

Industrials

Cons Disc

Real Estate

Telecomm

Utilities

Cons Staples

Materials

Energy

Info Tech

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



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



 298,320,776
$10,070,642,967

 819,732

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,050

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 136,600,337 
$4,679,548,861 

 335 
 45.79 %

   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  

ENB  16,789,700 $786,585,628

MFC  9,293,420 $274,665,438

RY  8,736,151 $1,140,274,555

FCU  8,081,246 $9,408,978

TD  7,375,030 $591,239,093

SU  6,697,033 $288,443,288

T  5,488,925 $128,620,668

BMO  4,417,980 $552,961,571

CVE  4,246,559 $90,201,389

CNQ  4,046,192 $329,012,669

TRP  3,600,604 $185,340,494

BTE  3,482,198 $13,955,054

HNU  3,353,933 $19,535,870

BNS  3,129,588 $195,847,577

TOU  2,993,705 $163,530,898

AQN  2,950,665 $23,026,266

ABX  2,942,778 $60,389,184

K  2,702,529 $19,705,833

SHOP  2,665,801 $293,181,248

ATH  2,533,937 $10,414,455

 Symbol                     TSX Volume                       TSX Value  

RY  8,736,151 $1,140,274,555

ENB  16,789,700 $786,585,628

TD  7,375,030 $591,239,093

BMO  4,417,980 $552,961,571

CNQ  4,046,192 $329,012,669

SHOP  2,665,801 $293,181,248

SU  6,697,033 $288,443,288

MFC  9,293,420 $274,665,438

BNS  3,129,588 $195,847,577

TRP  3,600,604 $185,340,494

SLF  2,439,852 $168,737,219

TOU  2,993,705 $163,530,898

CSU  42,575 $155,912,426

CNR  901,686 $154,338,664

FFH  99,243 $138,907,401

AEM  2,034,099 $130,824,000

T  5,488,925 $128,620,668

BCE  2,166,528 $114,418,391

CM  1,855,498 $112,565,170

CCO  1,695,609 $110,328,628

$696,918,533
 31,076,802

 60,009

$11,614 
 518 

 921 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  3,353,933 $19,535,870 

XIU  2,359,009 $75,400,037 

ZEB  1,473,481 $50,528,509 

HOU  1,245,926 $14,441,405 

HQD  1,121,675 $16,541,463 

XGD  1,113,156 $17,969,959 

XEG  1,001,036 $14,960,433 

HOD  957,500 $8,473,269 

DLR.U  761,858 $7,712,759 

DLR  716,049 $9,802,410 

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

XIU  2,359,009 $75,400,037 

ZEB  1,473,481 $50,528,509 

VFV  199,069 $23,619,910 

ZSP  316,355 $23,130,641 

HNU  3,353,933 $19,535,870 

HND  232,829 $19,424,589 

XGD  1,113,156 $17,969,959 

CASH  354,407 $17,730,374 

HQD  1,121,675 $16,541,463 

XEG  1,001,036 $14,960,433 



 993  818,739
      Block Trades                                                                                                                                               Non Block Trades

 19,969,100 BMO NESBITT BURNS INC.
 19,464,000 CIBC WORLD MARKETS INC.
 17,918,000 GOLDMAN SACHS CANADA INC.
 15,231,300 RBC CAPITAL MARKETS
 14,849,200 TD SECURITIES INC.

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

ENB  13,372,000 
RY  7,617,600 
MFC  7,300,100 
TD  5,335,600 
SU  4,922,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 52,096,571 
$22,615,780 

 3,713 
 47.78%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 109,041,421
$44,008,389

 29,806

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,067

    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  

NICN  3,259,912 $487,520

LBC  2,767,501 $83,553

PEI  2,068,116 $152,153

LFST  1,734,015 $17,465

VERT  1,687,965 $68,189

NILI  1,667,490 $676,481

PTU  1,501,520 $96,254

GXU  1,345,400 $277,911

RG  1,280,000 $19,200

AEC  1,249,194 $120,143

TMG  1,204,893 $353,479

PNRL  1,181,615 $1,812,232

SEI  1,122,831 $487,243

FUU  1,083,283 $547,013

EUP  1,000,000 $25,000

SEND  981,605 $399,983

ADZ  974,000 $14,610

YFI  939,000 $46,950

LI  933,317 $923,086

MON  921,550 $250,231

 Symbol                    TSXV Volume                      TSXV Value  

SGML  151,825 $2,912,603

PNRL  1,181,615 $1,812,232

LMN  49,069 $1,621,654

EU  201,173 $1,263,988

ISO  241,195 $1,247,311

ARTG  189,188 $1,216,032

HIVE  281,683 $1,146,550

TOI  10,797 $1,141,786

NGEX  124,235 $1,003,461

ETL  574,722 $960,940

PVF.UN  10,082 $956,681

NGEN  249,217 $936,217

LI  933,317 $923,086

NILI  1,667,490 $676,481

LIFT  112,489 $552,191

FUU  1,083,283 $547,013

LTH  574,102 $490,094

NICN  3,259,912 $487,520

SEI  1,122,831 $487,243

HITI  190,507 $459,262

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  85,403 19,336,020
 591,092,555  1,201


