
For more information, email trading_sales@tsx.com 

DAILY REPORT

November 15, 2022

   Indices          November 15  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  19,994.78  19,921.81  0.37 %

S&P/TSX 60 Index  1,210.62  1,206.14  0.37 %

S&P/TSX Venture Composite Index  593.53  601.75 -1.37 %

S&P/TSX Completion Index  1,154.99  1,151.00  0.35 %

S&P/TSX Smallcap Index  688.70  687.48  0.18 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 142  94  0 

            Return Constituent

        Top 10 Advancers

WFG  4.88%
LB  4.80%
HR.UN  4.73%
IFP  4.58%
POU  4.27%
SHOP  4.15%
FIL  4.00%
CIX  3.92%
OGC  3.88%
KXS  3.83%

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

            Return Constituent

Top 10 Decliners

SIL -6.71%
BBU.UN -6.37%
EDR -5.74%
FR -5.35%
TXG -4.43%
NPI -3.96%
CJR.B -3.91%
WEED -3.87%
LAC -3.84%
KNT -3.47%

Index Contribution Constituent

Top 10 Index              
Detractors

CP -7.38
CM -6.46
ABX -3.71
BCE -3.53
IFC -2.90
AEM -2.56
NPI -2.40
RCI.B -2.34
TD -2.23
FFH -2.01

Index Contribution Constituent

Top 10 Index 
 Contributors

SHOP  17.97
CNQ  13.70
SU  9.37
BAM.A  9.05
BNS  8.89
NTR  7.84
MG  3.56
GIB.A  3.48
CVE  3.28
TRP  3.08

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Energy  38  19.11 $554.89  47.62%

Information 
Technology

 14  5.69 $165.23  28.76%

Financials  29  30.94 $898.47  14.52%

Consumer 
Discretionary

 14  3.50 $101.76  3.65%

Real Estate  22  2.52 $73.07  0.94%

Health Care  7  0.43 $12.61  0.23%

Consumer Staples  11  4.05 $117.52 -0.03%

Industrials  27  12.88 $374.09 -1.55%

Materials  51  11.69 $339.59 -4.26%

Utilities  16  4.37 $127.03 -4.63%

Communication 
Services

 7  4.82 $139.97 -8.47%

 236  100.00 $2,904.22  76.77S&P/TSX Composite 
Index

%

Energy

Info Tech

Financials

Cons Disc

Real Estate

Health Care

Cons Staples

Industrials

Materials

Utilities

Telecomm
-0.08% -0.04% 0.00% 0.04% 0.08% 0.12% 0.16% 0.20% 0.24%
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 382,552,709
$9,277,777,636

 1,149,671

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,077

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 167,131,562 
$4,205,744,523 

 301 
 43.69 %

   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  

AQN  11,523,442 $120,593,816

ENB  9,335,520 $502,098,621

CVE  8,757,834 $250,461,320

MFC  7,588,666 $179,002,156

WEED  6,251,253 $35,617,491

SHOP  5,497,316 $297,731,477

CPG  5,186,034 $58,573,585

LUN  5,097,106 $42,279,426

SU  4,891,772 $239,868,364

ABX  4,798,364 $102,250,090

K  4,720,785 $26,405,959

ATH  4,239,887 $11,542,130

AR  4,231,093 $1,530,271

ACB  3,822,693 $7,949,773

FCU  3,706,933 $2,948,826

BTE  3,617,086 $26,359,614

CNQ  3,399,573 $280,118,621

HUT  3,392,321 $6,613,601

DIV  3,336,576 $9,474,176

FTS  3,274,925 $173,183,415

 Symbol                     TSX Volume                       TSX Value  

ENB  9,335,520 $502,098,621

RY  2,438,841 $321,525,887

SHOP  5,497,316 $297,731,477

CNQ  3,399,573 $280,118,621

CVE  8,757,834 $250,461,320

SU  4,891,772 $239,868,364

TD  2,509,751 $220,632,419

CM  3,179,493 $201,657,115

MFC  7,588,666 $179,002,156

BNS  2,570,487 $177,813,045

FTS  3,274,925 $173,183,415

BCE  2,720,384 $169,298,114

NTR  1,489,021 $156,252,066

CP  1,357,891 $136,383,661

CNR  829,590 $134,009,828

TRP  2,044,987 $130,014,344

BMO  967,519 $128,210,903

AQN  11,523,442 $120,593,816

CSU.DB  770,000 $106,260,000

TOU  1,327,514 $105,951,412

$743,499,655
 35,344,741

 61,476

$12,094 
 575 

 846 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  3,209,541 $98,908,269 

XEG  2,034,739 $35,139,616 

HNU  1,992,228 $23,764,672 

HQD  1,909,797 $15,076,272 

HQU  1,716,648 $16,372,569 

HSD  1,625,431 $12,426,834 

HOU  965,850 $17,411,245 

HSU  837,800 $11,625,564 

HXT  803,383 $39,555,242 

HOD  791,986 $7,498,940 

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

XIU  3,209,541 $98,908,269 

HXT  803,383 $39,555,242 

XEG  2,034,739 $35,139,616 

ZEB  721,516 $25,749,890 

HNU  1,992,228 $23,764,672 

XSP  517,494 $22,048,405 

VGG  294,997 $20,430,234 

VFV  213,508 $20,193,319 

XIC  618,246 $19,723,160 

XFN  383,758 $17,689,868 



 930  1,148,741
      Block Trades                                                                                                                                               Non Block Trades

 14,160,400 GOLDMAN SACHS CANADA INC.
 13,038,400 TD SECURITIES INC.
 9,951,100 INSTINET CANADA LTD.
 8,243,600 BMO NESBITT BURNS INC.
 7,646,300 QUESTRADE INC.

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

ENB  6,412,300 
MFC  4,950,900 
CVE  4,891,900 
LUN  3,008,000 
FTS  1,991,000 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 64,900,747 
$27,577,021 

 3,463 
 51.87%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 125,128,678
$50,969,925

 36,803

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,178

    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  

WATR  3,244,326 $104,494

PGM.H  2,913,659 $58,294

EOG  2,403,292 $1,611,798

DCMC  2,186,611 $786,048

SGU  2,053,000 $30,795

AE  1,767,762 $481,672

PEI  1,755,062 $177,260

OPW  1,728,500 $71,158

NILI  1,645,989 $181,849

CTA  1,387,140 $6,937

PEMC  1,376,883 $38,974

AWM  1,191,000 $117,740

SNM  1,179,675 $108,844

LMR  1,116,120 $33,484

ADD  1,012,154 $45,548

CMC  1,004,525 $50,252

MGM  973,229 $157,760

TBLL  909,003 $13,820

VUI  871,493 $351,888

TAL  855,790 $630,755

 Symbol                    TSXV Volume                      TSXV Value  

TOI  44,080 $3,094,938

SGML  54,745 $2,326,419

CRE  812,206 $1,853,028

SLI  291,737 $1,745,514

HIVE  497,878 $1,697,910

EOG  2,403,292 $1,611,798

PMET  252,832 $1,274,323

EU  339,529 $1,030,141

LI  462,143 $1,005,438

RECO  550,883 $940,658

FOM  310,286 $872,899

SALT  477,150 $832,226

PNRL  425,477 $826,318

EMO  748,871 $820,851

DCMC  2,186,611 $786,048

GMG  239,008 $748,875

SOU  752,884 $709,097

FL  350,941 $692,379

TAL  855,790 $630,755

URC  136,648 $530,187

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  114,068 25,512,340
 747,924,919  1,298


