
For more information, email trading_sales@tsx.com 

DAILY REPORT

May 2, 2024

   Indices          May 2  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  21,823.22  21,728.55  0.44 %

S&P/TSX 60 Index  1,307.76  1,301.96  0.45 %

S&P/TSX Venture Composite Index  580.42  583.95 -0.60 %

S&P/TSX Completion Index  1,315.55  1,310.38  0.39 %

S&P/TSX Smallcap Index  751.28  751.04  0.03 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 136  83  4 

            Return Constituent

        Top 10 Advancers

TRI  6.87%
BEP.UN  5.22%
POU  4.96%
GFL  4.52%
NXE  4.19%
RUS  4.06%
BBD.B  3.64%
AQN  3.49%
VET  3.48%
STN  3.42%

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

            Return Constituent

Top 10 Decliners

AC -8.36%
BHC -8.15%
OSK -5.16%
NGD -4.21%
MFI -3.90%
GIL -3.59%
FM -2.95%
OGC -2.91%
PKI -2.37%
BTO -2.28%

Index Contribution Constituent

Top 10 Index              
Detractors

TD -16.06
CSU -9.71
CNQ -4.68
BCE -3.89
ATD -3.83
AC -3.68
BNS -3.20
FNV -2.89
FM -2.44
BMO -2.12

Index Contribution Constituent

Top 10 Index 
 Contributors

RY  17.58
TRI  15.93
SHOP  14.04
CP  13.84
ENB  12.65
BN  5.94
CCO  5.21
TRP  4.84
GIB.A  4.38
WSP  4.03

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Industrials  27  13.89 $433.16  43.27%

Energy  41  18.46 $575.67  32.50%

Financials  27  30.52 $951.62  12.30%

Utilities  15  3.77 $117.60  9.72%

Information 
Technology

 10  8.31 $259.25  8.29%

Real Estate  20  2.05 $63.92  4.11%

Consumer 
Discretionary

 13  3.54 $110.33  1.85%

Consumer Staples  11  4.11 $128.04  1.68%

Health Care  4  0.30 $9.36 -1.50%

Communication 
Services

 5  3.18 $99.07 -2.26%

Materials  50  11.87 $370.26 -10.25%

 223  100.00 $3,118.28  99.70S&P/TSX Composite 
Index

%

Industrials

Energy

Financials

Utilities

Info Tech

Real Estate

Cons Disc

Cons Staples

Health Care

Telecomm

Materials
-0.08% -0.04% 0.00% 0.04% 0.08% 0.12% 0.16% 0.20%
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 328,288,588
$10,579,841,607

 923,259

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,053

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 163,935,926 
$5,727,001,553 

 339 
 49.94 %

   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  

ENB  11,044,767 $549,537,948

AC  10,440,140 $195,884,446

HNU  8,479,203 $30,061,466

WEED  6,783,180 $104,512,147

SU  6,649,924 $346,166,023

BCE  6,322,524 $283,563,091

BTE  6,064,121 $29,560,177

MFC  5,975,751 $193,715,327

TD  5,560,759 $443,934,503

POW  5,209,060 $194,854,851

RY  5,130,480 $695,576,883

BTO  4,313,407 $14,844,647

BNS  4,193,464 $265,499,004

CM  4,009,493 $259,344,562

ATH  3,717,915 $17,681,263

AQN  3,659,852 $32,185,028

CVE  3,644,282 $102,937,987

ACB  3,570,589 $35,352,460

FM  3,460,353 $58,170,915

TLRY  3,439,916 $9,723,517

 Symbol                     TSX Volume                       TSX Value  

RY  5,130,480 $695,576,883

ENB  11,044,767 $549,537,948

TD  5,560,759 $443,934,503

BMO  2,961,141 $364,016,917

SU  6,649,924 $346,166,023

BCE  6,322,524 $283,563,091

BNS  4,193,464 $265,499,004

CM  4,009,493 $259,344,562

SHOP  2,196,447 $216,205,050

CNQ  1,968,197 $202,274,886

AC  10,440,140 $195,884,446

POW  5,209,060 $194,854,851

NA  1,731,492 $194,830,793

MFC  5,975,751 $193,715,327

TOU  2,806,771 $183,952,070

CP  1,681,651 $182,736,687

BAM  2,557,775 $134,865,913

TRI  592,183 $131,272,308

AEM  1,468,320 $130,664,678

ATD  1,641,048 $123,377,822

$675,327,276
 34,322,662

 49,356

$13,683 
 695 

 920 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  8,479,203 $30,061,466 

XIU  1,939,415 $64,296,675 

HQD  1,824,396 $27,436,675 

HQU  1,345,184 $23,643,271 

XEG  1,221,729 $22,839,159 

ZEB  1,054,493 $37,422,415 

HOD  789,560 $5,493,550 

HSD  734,033 $15,160,103 

BTCC  660,197 $7,320,704 

HGD  489,581 $2,022,185 

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

XIU  1,939,415 $64,296,675 

ZEB  1,054,493 $37,422,415 

HND  304,696 $30,989,135 

HNU  8,479,203 $30,061,466 

HQD  1,824,396 $27,436,675 

VFV  201,741 $24,743,278 

HQU  1,345,184 $23,643,271 

XEG  1,221,729 $22,839,159 

CASH  324,321 $16,220,899 

XSP  289,334 $15,307,704 



 1,310  921,949
      Block Trades                                                                                                                                               Non Block Trades

 21,648,400 GOLDMAN SACHS CANADA INC.
 18,529,650 SCOTIA CAPITAL INC.
 18,324,900 NATIONAL BANK FINANCIAL INC.
 17,316,000 TD SECURITIES INC.
 14,325,900 BMO NESBITT BURNS INC.

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

ENB  7,573,700 
SU  5,159,100 
MFC  4,137,200 
POW  4,135,300 
RY  3,466,400 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 70,611,525 
$37,878,070 

 4,482 
 55.50%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 127,229,333
$58,546,849

 29,740

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,064

    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  

HIGH  7,069,729 $3,254,442

EVNI  4,226,002 $2,652,946

FUU  4,099,793 $1,528,648

THRM  3,596,500 $41,770

ADZ  2,737,000 $41,180

PEI  2,256,089 $136,068

RPX  1,959,408 $183,082

ADZN  1,945,224 $843,896

LFST  1,829,100 $9,146

SEI  1,665,607 $1,730,434

GBU  1,587,522 $15,875

ADD  1,496,600 $46,023

AFM  1,437,714 $1,693,206

BFM  1,335,887 $2,526,450

AVG  1,198,333 $23,967

SASK  1,179,394 $890,270

MGG  1,138,712 $268,084

BWCG  1,133,402 $141,001

GSVR  1,124,083 $207,804

AEC  1,031,393 $82,095

 Symbol                    TSXV Volume                      TSXV Value  

TOI  71,652 $8,259,981

HIGH  7,069,729 $3,254,442

EVNI  4,226,002 $2,652,946

BFM  1,335,887 $2,526,450

LMN  57,073 $2,118,187

HIVE  511,173 $1,751,008

SEI  1,665,607 $1,730,434

AFM  1,437,714 $1,693,206

EU  229,844 $1,540,672

FUU  4,099,793 $1,528,648

VZLA  529,649 $969,702

ARTG  103,477 $945,179

SASK  1,179,394 $890,270

ADZN  1,945,224 $843,896

PNG  659,829 $678,054

RGD  989,700 $612,087

SGML  29,241 $606,261

ISO  141,223 $573,392

MKO  150,607 $554,854

CAD  200,743 $528,075

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  86,702 21,113,240
 662,207,567  1,267


