
For more information, email trading_sales@tsx.com 

DAILY REPORT

March 11, 2022

   Indices          March 11  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  21,461.83 %

S&P/TSX 60 Index  1,299.60 %

S&P/TSX Venture Composite Index  846.35 %

S&P/TSX Completion Index  1,239.45 %

S&P/TSX Smallcap Index  830.50 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Industrials  30 $367.89 %

Health Care  8 $19.21 %

Utilities  16 $143.43 %

Financials  28 $1,004.55 %

Information 
Technology

 16 $190.57 %

Consumer Staples  11 $115.36 %

Communication 
Services

 7 $158.55 %

Consumer 
Discretionary

 14 $98.38 %

Energy  32 $509.39 %

Materials  53 $427.57 %
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 444,596,070
$13,330,964,101

 1,137,096

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,126

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 179,800,593 
$5,003,998,648 

 311 
 40.44 %

   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  

SU  14,065,757 $570,549,645

CNQ  13,065,429 $1,012,699,941

MFC  12,943,430 $327,244,370

ENB  7,696,543 $435,895,355

CVE  7,207,035 $148,040,992

BCE  6,699,499 $470,860,356

BBD.B  5,696,826 $7,620,224

MPVD  5,538,817 $4,267,739

BNS  5,505,045 $507,398,652

ARX  5,043,412 $80,779,038

BTO  5,042,082 $28,949,261

TD  5,034,831 $494,534,513

BTE  4,839,737 $29,530,683

WCP  4,626,832 $45,890,995

CPG  4,620,964 $42,769,166

DML  4,541,459 $9,683,475

TRP  4,494,852 $314,882,989

K  4,444,280 $31,833,220

T  4,273,970 $142,449,822

ABX  4,256,737 $131,178,237

 Symbol                     TSX Volume                       TSX Value  

CNQ  13,065,429 $1,012,699,941

SU  14,065,757 $570,549,645

BNS  5,505,045 $507,398,652

TD  5,034,831 $494,534,513

BCE  6,699,499 $470,860,356

RY  3,352,943 $464,022,847

ENB  7,696,543 $435,895,355

MFC  12,943,430 $327,244,370

TRP  4,494,852 $314,882,989

NTR  2,325,289 $298,580,347

SHOP  394,507 $277,381,964

CM  1,681,660 $267,919,288

BMO  1,689,261 $248,760,362

CP  2,157,573 $214,677,970

CNR  1,322,020 $213,632,885

AEM  2,447,460 $190,715,227

CVE  7,207,035 $148,040,992

NA  1,460,472 $142,896,380

T  4,273,970 $142,449,822

SJR.B  3,603,512 $138,892,529

$742,171,588
 33,351,924

 69,582

$10,666 
 479 

 886 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  3,348,049 $110,105,306 

HOD  2,407,720 $7,786,319 

XEG  2,377,655 $33,938,152 

HOU  1,091,127 $27,840,748 

HQD  1,043,282 $7,885,669 

VALT.U  1,036,367 $20,457,405 

XGD  867,580 $19,268,590 

HQU  867,273 $11,991,508 

XIC  820,389 $28,222,616 

HND  815,513 $8,287,708 

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

XIU  3,348,049 $110,105,306 

XEG  2,377,655 $33,938,152 

HXT  608,891 $31,538,265 

XIC  820,389 $28,222,616 

ZEB  691,717 $28,077,055 

HOU  1,091,127 $27,840,748 

XFN  449,029 $23,024,601 

VALT.U  1,036,367 $20,457,405 

XGD  867,580 $19,268,590 

VFV  194,682 $18,687,871 



 1,434  1,135,662
      Block Trades                                                                                                                                               Non Block Trades

 36,838,000 GOLDMAN SACHS CANADA INC.
 33,183,900 NATIONAL BANK FINANCIAL INC.
 30,575,100 RBC CAPITAL MARKETS
 24,626,600 INSTINET CANADA LTD.
 17,860,242 BMO NESBITT BURNS INC.

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

MFC  10,017,400 
SU  9,341,250 
CNQ  9,047,700 
ENB  5,171,412 
MPVD  4,532,000 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 106,364,044 
$47,008,979 

 4,181 
 57.96%

Daily Volume
Daily Value
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% TSXV Volume

 183,511,899
$87,643,796

 56,376
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Daily Value
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Daily Symbols Traded  1,289

    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  

YTY  36,407,500 $1,287,009

ROK  3,676,200 $848,874

PAN  3,380,000 $50,700

GTR  2,170,731 $804,190

THRM  1,885,277 $303,648

QNC  1,666,554 $526,284

AAZ  1,657,747 $131,779

SOP.H  1,629,471 $97,633

SKP  1,533,510 $117,916

SGU  1,485,171 $121,584

HIVE  1,472,378 $3,312,381

QYOU  1,374,920 $273,536

AFM  1,374,766 $1,628,717

GRSL  1,184,813 $320,308

JTR  1,183,250 $59,161

RYU  1,157,386 $67,188

OYL  1,128,918 $2,240,080

EPO.H  1,081,247 $84,163

NICL  1,047,067 $210,293

SLVR  1,046,206 $701,732

 Symbol                    TSXV Volume                      TSXV Value  

BITF  911,393 $3,837,143

HIVE  1,472,378 $3,312,381

SLI  449,610 $3,255,342

EMO  823,430 $2,254,232

OYL  1,128,918 $2,240,080

TOI  21,147 $1,751,911

AFM  1,374,766 $1,628,717

YTY  36,407,500 $1,287,009

URC  217,398 $1,283,130

CNC  396,176 $1,238,819

PTK  98,515 $1,235,818

NFG  146,908 $1,158,608

LI  350,769 $1,058,475

AVN  858,117 $986,186

TIC  565,677 $973,259

MCR  242,141 $952,049

NOT  873,448 $943,070

EU  510,522 $868,403

ROK  3,676,200 $848,874

VZLA  300,808 $825,866

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  84,757 22,061,430
 703,195,003  1,332


