
For more information, email trading_sales@tsx.com 

DAILY REPORT

December 1, 2022

   Indices          December 1  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  20,525.45  20,453.26  0.35 %

S&P/TSX 60 Index  1,242.42  1,239.79  0.21 %

S&P/TSX Venture Composite Index  599.18  591.00  1.38 %

S&P/TSX Completion Index  1,186.97  1,175.85  0.95 %

S&P/TSX Smallcap Index  711.80  702.32  1.35 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 147  87  2 

            Return Constituent

        Top 10 Advancers

OGC  13.54%
EQX  10.34%
BHC  9.65%
ELD  9.31%
TLRY  8.72%
WEED  8.64%
BBD.B  8.21%
WDO  8.04%
IMG  7.27%
PAAS  6.47%

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

            Return Constituent

Top 10 Decliners

CM -7.69%
BIP.UN -4.06%
ERF -3.80%
NXE -3.76%
DML -3.01%
PEY -3.00%
EFR -2.99%
ATH -2.89%
VET -2.82%
CCO -2.59%

Index Contribution Constituent

Top 10 Index              
Detractors

CM -28.51
SU -9.80
NTR -9.17
ENB -7.43
BAM.A -6.30
BIP.UN -6.18
TRP -5.61
CVE -3.39
TOU -2.90
CCO -2.43

Index Contribution Constituent

Top 10 Index 
 Contributors

TD  29.37
SHOP  26.02
ABX  13.50
RY  8.57
BMO  7.59
AEM  7.51
CP  4.49
WPM  4.42
CSU  4.31
K  3.32

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Materials  51  12.02 $358.25  44.71%

Information 
Technology

 14  5.94 $176.96  38.20%

Financials  29  30.80 $918.21  17.09%

Industrials  27  13.38 $398.89  8.90%

Health Care  7  0.43 $12.95  5.01%

Consumer Staples  11  4.12 $122.88  3.56%

Real Estate  22  2.49 $74.32  3.49%

Consumer 
Discretionary

 14  3.60 $107.38  3.19%

Communication 
Services

 7  4.83 $144.08  3.06%

Utilities  16  4.33 $129.10 -4.27%

Energy  38  18.05 $538.16 -41.04%

 236  100.00 $2,981.20  81.89S&P/TSX Composite 
Index
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 366,352,099
$9,775,007,443

 1,152,617

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,080

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 143,660,534 
$3,911,620,514 

 259 
 39.21 %

   TSX                                                                                          TSX ANONYMOUS TRADING
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0M

50M

100M

150M

200M

250M

300M

350M

400M

450M

500M

0

50

100

150

200

250

300

350

400

450

8
/1

1
/2

0
2
2

8
/2

2
/2

0
2
2

9
/6

/2
0
2
2

9
/1

9
/2

0
2
2

1
0
/3

/2
0
2
2

1
0
/1

7
/2

0
2
2

1
0
/3

1
/2

0
2
2

1
1
/1

4
/2

0
2
2

1
1
/2

8
/2

0
2
2

Average Daily Volume Average Trade Size
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                      Top 20 TSX Symbols by Volume                      Top 20 TSX Symbols by Value
 Symbol                     TSX Volume                       TSX Value  

SU  11,934,607 $519,224,746

ABX  9,107,858 $209,167,178

CM  7,211,508 $439,120,888

MAW  6,992,088 $1,092,904

K  6,376,565 $37,365,173

AR  6,030,397 $2,507,175

T  5,465,243 $156,664,237

SHOP  5,235,430 $303,301,672

TRP  5,082,481 $301,300,651

CVE  4,656,680 $124,285,592

CNQ  4,651,571 $375,613,381

AQN  4,573,375 $46,910,144

TD  3,913,728 $357,862,485

WEED  3,894,482 $19,635,577

BTE  3,735,730 $25,644,786

MFC  3,645,926 $88,653,423

HNU  3,558,693 $49,029,876

ENB  3,482,519 $192,485,473

XIU  3,349,409 $105,149,448

ACB  3,050,833 $5,348,814

 Symbol                     TSX Volume                       TSX Value  

SU  11,934,607 $519,224,746

CM  7,211,508 $439,120,888

CNQ  4,651,571 $375,613,381

TD  3,913,728 $357,862,485

RY  2,397,115 $322,487,898

SHOP  5,235,430 $303,301,672

TRP  5,082,481 $301,300,651

BMO  1,727,803 $227,942,059

ABX  9,107,858 $209,167,178

BNS  2,862,884 $200,494,326

ENB  3,482,519 $192,485,473

CNR  918,156 $158,946,060

T  5,465,243 $156,664,237

TOU  1,776,779 $143,864,314

NTR  1,341,432 $143,245,997

CVE  4,656,680 $124,285,592

SLF  1,756,119 $111,847,112

IMO  1,398,407 $105,954,134

XIU  3,349,409 $105,149,448

CP  946,725 $104,832,838

$717,242,584
 34,405,307

 56,133

$12,778 
 613 

 847 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  3,558,693 $49,029,876 

XIU  3,349,409 $105,149,448 

XEG  1,940,571 $32,514,557 

HND  1,409,445 $21,371,329 

HQD  1,396,883 $10,762,071 

HOD  1,120,460 $11,419,643 

HQU  1,054,949 $10,251,766 

XGD  982,005 $17,541,634 

HSD  942,654 $6,925,022 

HOU  916,662 $15,122,578 

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

XIU  3,349,409 $105,149,448 

HNU  3,558,693 $49,029,876 

XQQ  379,175 $35,162,667 

XEG  1,940,571 $32,514,557 

ZEB  810,286 $28,934,727 

HND  1,409,445 $21,371,329 

XGD  982,005 $17,541,634 

XFN  363,935 $17,087,954 

HOU  916,662 $15,122,578 

XIC  443,368 $14,539,933 



 978  1,151,639
      Block Trades                                                                                                                                               Non Block Trades

 14,174,600 CIBC WORLD MARKETS INC.
 10,548,400 RBC CAPITAL MARKETS
 9,435,500 CANACCORD GENUITY CORP.
 9,144,100 NATIONAL BANK FINANCIAL INC.
 7,672,000 TD SECURITIES INC.

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

SU  5,755,400 
MAW  5,418,500 
ABX  3,296,200 
T  2,807,200 
CNQ  1,470,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 87,848,180 
$33,889,532 

 4,479 
 53.17%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 165,212,661
$61,659,979

 39,447

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,266

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     

0M

20M

40M

60M

80M

100M

120M

140M

160M

0

500

1000

1500

2000

2500

3000

3500

4000

4500

8
/1

1
/2

0
2
2

8
/2

2
/2

0
2
2

9
/6

/2
0
2
2

9
/1

9
/2

0
2
2

1
0
/3

/2
0
2
2

1
0
/1

7
/2

0
2
2

1
0
/3

1
/2

0
2
2

1
1
/1

4
/2

0
2
2

1
1
/2

8
/2

0
2
2

Average Daily Volume Average Trade Size

TSXV Volume

0.00B

0.01B

0.02B

0.03B

0.04B

0.05B

0.06B

0.0K

0.2K

0.4K

0.6K

0.8K

1.0K

1.2K

1.4K

1.6K

1.8K

8
/1

1
/2

0
2
2

8
/2

2
/2

0
2
2

9
/6

/2
0
2
2

9
/1

9
/2

0
2
2

1
0
/3

/2
0
2
2

1
0
/1

7
/2

0
2
2

1
0
/3

1
/2

0
2
2

1
1
/1

4
/2

0
2
2

1
1
/2

8
/2

0
2
2

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  

OGO  5,013,324 $430,265

NILI  4,761,857 $978,263

GASX  4,487,420 $4,306,108

ABRA  4,024,503 $1,516,331

XTT  2,549,145 $189,235

FUU  2,299,941 $667,009

VXTR  2,116,699 $548,716

EQTY  1,815,961 $203,088

CCCM  1,739,000 $113,035

CANB  1,588,357 $114,935

MCG  1,452,000 $7,260

MGR  1,336,200 $69,596

EGT  1,322,690 $373,845

DEF  1,299,600 $194,440

CMC  1,232,760 $49,668

VAU  1,201,036 $212,383

MGM  1,197,486 $166,335

PEX  1,187,283 $352,973

MMY  1,180,000 $78,235

BYN  1,179,943 $521,077

 Symbol                    TSXV Volume                      TSXV Value  

GASX  4,487,420 $4,306,108

TOI  41,869 $3,295,450

PMET  376,809 $2,962,603

PNRL  872,661 $1,521,688

ABRA  4,024,503 $1,516,331

JPWR.UN  384,600 $1,252,221

NFG  201,893 $1,239,573

NILI  4,761,857 $978,263

CRE  420,885 $926,570

FOM  286,954 $853,595

LTH  486,183 $834,950

ARTG  172,877 $815,933

LI  388,097 $779,022

VZLA  480,008 $755,483

FL  320,524 $671,660

SGML  14,811 $671,378

FUU  2,299,941 $667,009

DSV  491,103 $630,980

EMO  877,725 $600,327

RUP  120,476 $596,533

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  111,796 23,592,390
 876,277,879  1,233


