
For more information, email trading_sales@tsx.com 

DAILY REPORT

June 13, 2023

   Indices          June 13  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  19,990.40  19,921.31  0.35 %

S&P/TSX 60 Index  1,202.39  1,198.19  0.35 %

S&P/TSX Venture Composite Index  616.76  614.25  0.41 %

S&P/TSX Completion Index  1,186.41  1,182.49  0.33 %

S&P/TSX Smallcap Index  686.36  684.66  0.25 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 143  87  2 

            Return Constituent

        Top 10 Advancers

SSL  8.62%
BLDP  7.73%
FIL  5.09%
DOO  5.00%
STLC  4.58%
SAP  4.39%
HBM  4.17%
MAG  4.01%
AAV  3.69%
ERO  3.69%

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

            Return Constituent

Top 10 Decliners

BEP.UN -5.89%
ENGH -5.62%
CTS -4.69%
CG -4.44%
DML -4.17%
BTO -3.52%
FVI -3.02%
IMG -2.83%
SEA -2.67%
GFL -2.53%

Index Contribution Constituent

Top 10 Index              
Detractors

SHOP -15.93
AEM -4.60
BEP.UN -3.35
ABX -2.90
FTS -2.27
WCN -2.26
ENB -2.24
FNV -2.20
CCO -1.95
QSR -1.68

Index Contribution Constituent

Top 10 Index 
 Contributors

TD  12.90
CNQ  9.43
BMO  9.38
RY  8.21
BN  7.54
BNS  5.24
TECK.B  4.64
CNR  4.02
MG  3.96
NA  3.72

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  29  30.29 $871.71  55.74%

Energy  40  16.95 $487.78  16.67%

Industrials  27  13.72 $394.89  10.53%

Consumer Staples  11  4.12 $118.61  5.44%

Consumer 
Discretionary

 15  3.78 $108.83  5.18%

Communication 
Services

 5  4.15 $119.50  3.90%

Materials  50  11.87 $341.74  0.49%

Health Care  6  0.33 $9.63  0.42%

Real Estate  21  2.41 $69.50  -  %

Utilities  16  4.53 $130.44 -8.13%

Information 
Technology

 12  7.84 $225.56 -17.97%

 232  100.00 $2,878.19  72.26S&P/TSX Composite 
Index
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 290,332,301
$8,927,689,548

 804,930

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,022

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 131,187,334 
$4,179,389,245 

 332 
 45.19 %

   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  14,490,436 $580,303,780

CNQ  12,965,778 $969,519,467

ENB  7,176,975 $358,842,117

MFC  4,951,541 $128,052,444

CPG  4,906,712 $44,831,784

TRP  4,285,200 $233,911,734

TD  4,248,671 $339,235,074

BNS  4,061,113 $269,572,710

ATH  3,877,974 $11,149,419

AC  3,653,213 $84,428,017

CVE  3,637,401 $83,061,507

PPL  3,237,518 $135,953,931

SHOP  3,190,301 $272,852,453

BTE  3,176,920 $14,537,873

HNU  2,883,574 $36,085,592

BTO  2,799,509 $13,947,142

POW  2,767,122 $96,603,068

CM  2,520,083 $144,279,384

ABX  2,467,182 $55,447,991

HUT  2,409,285 $6,641,637

 Symbol                     TSX Volume                       TSX Value  

CNQ  12,965,778 $969,519,467

SU  14,490,436 $580,303,780

ENB  7,176,975 $358,842,117

TD  4,248,671 $339,235,074

SHOP  3,190,301 $272,852,453

BNS  4,061,113 $269,572,710

TRP  4,285,200 $233,911,734

RY  1,510,389 $188,680,297

CNR  1,229,469 $188,176,245

CM  2,520,083 $144,279,384

PPL  3,237,518 $135,953,931

BMO  1,142,907 $134,815,019

NA  1,358,541 $132,613,031

MFC  4,951,541 $128,052,444

MG  1,586,320 $117,794,468

SLF  1,613,786 $109,322,388

RCI.B  1,879,249 $108,262,976

NTR  1,291,782 $103,926,961

POW  2,767,122 $96,603,068

CP  937,138 $95,818,027

$559,480,327
 25,286,985

 43,741

$12,791 
 578 

 838 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  2,883,574 $36,085,592 

XIU  2,326,567 $70,722,903 

HOU  2,207,945 $23,718,392 

XEG  1,524,987 $22,474,290 

ZEB  1,100,406 $36,637,454 

HQU  920,007 $12,843,105 

DLR  801,417 $10,939,784 

HOD  692,811 $8,303,127 

HQD  552,015 $11,012,699 

HND  529,470 $38,889,357 

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

XIU  2,326,567 $70,722,903 

HND  529,470 $38,889,357 

ZEB  1,100,406 $36,637,454 

HNU  2,883,574 $36,085,592 

HOU  2,207,945 $23,718,392 

XEG  1,524,987 $22,474,290 

HQU  920,007 $12,843,105 

HQD  552,015 $11,012,699 

XFN  246,346 $10,945,631 

DLR  801,417 $10,939,784 



 972  803,958
      Block Trades                                                                                                                                               Non Block Trades

 22,743,800 RBC CAPITAL MARKETS
 22,145,700 GOLDMAN SACHS CANADA INC.
 16,109,700 INSTINET CANADA LTD.
 14,411,800 TD SECURITIES INC.
 9,888,600 BMO NESBITT BURNS INC.

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

SU  11,733,300 
CNQ  10,710,300 
ENB  5,292,300 
MFC  2,966,200 
TRP  2,891,100 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 48,382,665 
$24,808,085 

 3,108 
 46.86%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 103,242,835
$48,178,843

 30,950

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,147

    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  

PNG  5,943,430 $2,760,015

VERT  2,807,509 $146,338

NILI  2,775,250 $1,450,212

AIS  1,834,500 $27,518

GXU  1,745,464 $271,335

KIP  1,295,808 $452,058

NHHH  1,294,007 $119,123

SQD  1,151,000 $16,620

NGMD  1,068,632 $208,956

JOR  979,000 $77,800

SEI.WT  967,500 $55,810

FUU  960,561 $338,896

QYOU  914,015 $69,053

PNRL  875,736 $1,148,452

BYN  855,491 $325,139

AMY  800,818 $436,498

VIS  800,000 $22,050

NCAU  790,650 $121,431

AWM  769,500 $89,300

UPI  766,000 $29,960

 Symbol                    TSXV Volume                      TSXV Value  

PNG  5,943,430 $2,760,015

PMET  157,962 $2,668,033

SGML  31,228 $1,736,137

LI  512,678 $1,512,844

NILI  2,775,250 $1,450,212

WED  407,234 $1,445,717

CRE  743,403 $1,309,836

NGEX  190,622 $1,266,553

LMN  61,862 $1,153,822

PNRL  875,736 $1,148,452

CNL  176,118 $1,059,272

TOI  10,231 $986,363

EU  269,846 $949,440

ABR  301,665 $907,627

SLI  128,565 $741,470

ARTG  139,799 $656,965

LTH  211,947 $566,167

HIVE  136,551 $565,442

SLMN  694,910 $547,336

NFG  86,849 $537,963

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  87,611 18,282,880
 520,240,702  1,268


