
For more information, email trading_sales@tsx.com 

DAILY REPORT

November 2, 2022

   Indices          November 2  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  19,277.01  19,517.71 -1.23 %

S&P/TSX 60 Index  1,169.28  1,181.74 -1.05 %

S&P/TSX Venture Composite Index  587.76  598.24 -1.75 %

S&P/TSX Completion Index  1,105.11  1,127.40 -1.98 %

S&P/TSX Smallcap Index  651.60  669.71 -2.70 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 37  195  4 

            Return Constituent

        Top 10 Advancers

MTY  6.30%
TRQ  4.48%
SES  3.70%
DIR.UN  2.78%
TSU  2.53%
STLC  2.46%
AAV  2.29%
PLC  1.92%
ASTL  1.71%
TOU  1.35%

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

            Return Constituent

Top 10 Decliners

ERO -17.79%
GOOS -9.08%
EQX -9.07%
IMG -8.37%
ECN -8.07%
CRON -7.92%
NG -7.46%
PRMW -7.37%
BTO -7.21%
AEM -7.11%

Index Contribution Constituent

Top 10 Index              
Detractors

BAM.A -13.39
AEM -13.09
SHOP -11.70
ABX -11.52
NTR -11.23
SU -10.06
FNV -9.90
TD -8.75
CNR -7.22
WPM -6.25

Index Contribution Constituent

Top 10 Index 
 Contributors

TRP  5.28
TOU  2.34
PPL  1.37
TRQ  1.30
FTS  1.18
BCE  1.08
SES  0.60
DIR.UN  0.57
MTY  0.50
AAV  0.32

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Utilities  16  4.66 $130.46 -1.03%

Communication 
Services

 7  4.93 $138.15 -1.53%

Health Care  7  0.41 $11.62 -3.39%

Real Estate  22  2.46 $68.88 -3.98%

Consumer Staples  11  4.17 $116.88 -6.95%

Energy  38  19.33 $541.22 -10.15%

Consumer 
Discretionary

 14  3.57 $99.83 -11.83%

Information 
Technology

 14  5.50 $153.97 -26.27%

Industrials  27  13.14 $367.96 -30.21%

Financials  29  30.69 $859.20 -47.75%

Materials  51  11.14 $311.83 -91.48%

 236  100.00 $2,799.99 -234.58S&P/TSX Composite 
Index
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 431,076,516
$11,560,947,533

 1,249,986

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,045

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 162,758,480 
$3,924,795,254 

 275 
 37.76 %

   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  

ABX  12,571,230 $249,670,570

ENB  9,821,293 $521,346,887

SU  9,603,186 $450,492,959

CVE  8,797,223 $245,019,371

XIU  7,834,905 $234,346,155

BTO  7,247,691 $29,720,305

SHOP  6,448,954 $304,016,551

TD  6,384,441 $556,771,133

TVE  5,369,238 $28,266,445

BTE  5,120,186 $38,206,407

ATH  5,036,966 $14,008,492

TRP  4,980,239 $300,635,442

WEED  4,662,754 $21,482,670

BIP.UN  4,647,578 $229,686,151

K  4,379,243 $21,564,051

LUN  4,370,391 $32,639,429

MEG  4,138,321 $82,615,989

CPG  3,908,126 $42,215,225

HQD  3,842,804 $35,202,712

CNQ  3,828,942 $314,297,509

 Symbol                     TSX Volume                       TSX Value  

TD  6,384,441 $556,771,133

ENB  9,821,293 $521,346,887

RY  3,766,859 $474,954,749

SU  9,603,186 $450,492,959

BMO  3,221,534 $403,558,819

CNQ  3,828,942 $314,297,509

SHOP  6,448,954 $304,016,551

TRP  4,980,239 $300,635,442

ABX  12,571,230 $249,670,570

CVE  8,797,223 $245,019,371

XIU  7,834,905 $234,346,155

BIP.UN  4,647,578 $229,686,151

BNS  3,265,265 $214,730,008

SLF  3,181,134 $181,950,760

CP  1,545,269 $157,526,773

TOU  1,890,237 $148,097,328

CNR  899,970 $144,601,822

IMO  1,849,616 $138,524,698

AEM  2,295,716 $135,986,451

BAM.A  2,478,334 $134,047,270

$1,044,400,241
 50,422,366

 80,415

$12,988 
 627 

 846 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  7,834,905 $234,346,155 

HQD  3,842,804 $35,202,712 

XEG  3,738,446 $63,681,838 

HNU  2,574,360 $33,666,772 

HQU  2,544,901 $21,888,329 

HND  2,447,426 $48,546,349 

HSD  1,812,050 $15,230,348 

HOD  1,445,667 $13,243,109 

ZEB  1,174,650 $40,538,793 

HSU  1,081,671 $13,927,729 

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

XIU  7,834,905 $234,346,155 

XEG  3,738,446 $63,681,838 

HND  2,447,426 $48,546,349 

ZSP  780,376 $44,552,909 

ZEB  1,174,650 $40,538,793 

HQD  3,842,804 $35,202,712 

HXT  703,685 $33,721,073 

HNU  2,574,360 $33,666,772 

XFN  688,547 $30,624,341 

XIC  787,712 $24,446,578 



 1,305  1,248,681
      Block Trades                                                                                                                                               Non Block Trades

 28,552,500 BMO NESBITT BURNS INC.
 18,768,000 GOLDMAN SACHS CANADA INC.
 16,055,700 SOCIETE GENERALE CAPITAL CANADA INC.
 13,317,000 RBC CAPITAL MARKETS
 13,195,300 INSTINET CANADA LTD.

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

ABX  7,419,700 
ENB  7,193,900 
SU  4,652,700 
BIP.UN  4,331,500 
TD  4,043,200 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 55,556,547 
$23,490,433 

 3,955 
 44.40%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 125,127,724
$48,064,896

 31,262

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,125

    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  

OGO  4,398,538 $417,878

CMC  4,109,839 $217,174

NILI  3,584,645 $383,983

CRE  2,478,697 $5,456,004

PGM.H  2,002,350 $22,804

VLI  1,924,605 $285,119

PEI  1,855,524 $164,564

DCMC  1,716,100 $515,366

HIRE  1,661,408 $38,660

NGE  1,579,000 $15,790

AAU  1,497,350 $54,957

COR  1,489,000 $38,590

THRM  1,361,030 $167,672

HPQ  1,243,928 $261,136

BBB  1,239,347 $231,186

TECT  1,153,855 $126,837

KES  1,131,792 $39,613

FUU  1,076,994 $77,155

SNM  1,075,016 $118,252

TAO  992,862 $427,870

 Symbol                    TSXV Volume                      TSXV Value  

CRE  2,478,697 $5,456,004

TOI  74,489 $5,359,391

SALT  724,232 $1,479,135

TEA  722,765 $1,448,587

HIVE  326,284 $1,346,567

SGML  25,647 $1,196,267

PMET  189,262 $973,164

LI  307,050 $633,325

URC  205,974 $610,170

LITH  830,015 $590,563

GOT  378,914 $581,668

NFG  114,933 $563,464

SOIL  186,097 $544,690

NSE  589,992 $536,013

EMO  683,497 $519,201

DCMC  1,716,100 $515,366

SLI  88,351 $480,937

TAO  992,862 $427,870

OGO  4,398,538 $417,878

SOU  426,297 $408,747

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  108,932 24,216,160
 737,847,384  1,331


