
For more information, email trading_sales@tsx.com 

DAILY REPORT

September 7, 2022

   Indices          September 7  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  19,241.44  19,088.15  0.80 %

S&P/TSX 60 Index  1,163.43  1,153.43  0.87 %

S&P/TSX Venture Composite Index  631.64  623.57  1.29 %

S&P/TSX Completion Index  1,117.69  1,111.59  0.55 %

S&P/TSX Smallcap Index  670.82  666.89  0.59 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 185  51  1 

            Return Constituent

        Top 10 Advancers

OSK  9.02%
IMG  7.84%
NGD  7.32%
GOOS  7.27%
BHC  7.05%
MAG  6.94%
BTO  6.85%
OGC  6.74%
FR  6.48%
ELD  5.96%

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

            Return Constituent

Top 10 Decliners

VET -7.93%
ATH -7.88%
HWX -6.58%
MEG -6.57%
BTE -6.55%
NVA -5.79%
TVE -5.50%
ERF -5.41%
POU -5.39%
CPG -5.04%

Index Contribution Constituent

Top 10 Index              
Detractors

CNQ -14.15
SU -8.60
CVE -7.28
ARX -3.31
NTR -2.92
VET -2.74
IMO -2.71
TOU -2.48
MEG -2.28
CPG -1.70

Index Contribution Constituent

Top 10 Index 
 Contributors

RY  13.92
CP  13.05
TD  12.84
BAM.A  11.29
SHOP  10.99
CNR  10.41
ABX  8.17
TRP  6.61
WCN  6.49
CSU  6.06

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  29  31.37 $875.58  63.17%

Industrials  28  12.87 $359.17  42.16%

Materials  51  11.28 $314.91  40.52%

Information 
Technology

 14  5.24 $146.29  22.70%

Consumer 
Discretionary

 13  3.54 $98.83  11.80%

Utilities  16  5.33 $148.75  7.16%

Real Estate  23  2.68 $74.70  5.99%

Communication 
Services

 7  5.02 $139.99  4.13%

Consumer Staples  11  4.30 $120.11  3.35%

Health Care  7  0.38 $10.61  2.39%

Energy  38  17.99 $502.11 -44.25%

 237  100.00 $2,791.04  159.12S&P/TSX Composite 
Index
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 335,333,389
$8,782,946,819

 972,111

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,944

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 133,004,837 
$3,401,058,583 

 284 
 39.66 %

   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  19,336,045 $773,783,716

ABX  8,415,895 $169,319,370

CNQ  7,203,749 $496,917,858

T  6,281,214 $183,148,300

BTO  5,925,301 $25,573,215

S  5,829,885 $2,274,283

CVE  5,743,688 $133,227,327

ATH  5,328,658 $12,023,580

MFC  5,300,244 $118,862,664

BTE  5,242,594 $32,395,533

TRP  5,038,752 $315,791,283

CPG  4,930,215 $44,672,479

XIU  4,870,620 $142,289,974

YRI  4,302,064 $25,144,690

ENB  4,292,593 $231,294,952

BNS  4,218,763 $298,237,962

WCP  3,764,028 $33,201,436

TVE  3,391,676 $12,805,696

XEG  3,373,455 $49,694,870

SHOP  3,228,750 $128,729,715

 Symbol                     TSX Volume                       TSX Value  

SU  19,336,045 $773,783,716

CNQ  7,203,749 $496,917,858

TRP  5,038,752 $315,791,283

BNS  4,218,763 $298,237,962

TD  2,917,979 $247,592,765

RY  1,989,916 $245,719,600

ENB  4,292,593 $231,294,952

BMO  1,520,487 $183,781,733

T  6,281,214 $183,148,300

NTR  1,446,938 $171,348,919

ABX  8,415,895 $169,319,370

XIU  4,870,620 $142,289,974

CNR  862,805 $133,375,825

CVE  5,743,688 $133,227,327

SHOP  3,228,750 $128,729,715

NA  1,460,758 $127,401,123

MFC  5,300,244 $118,862,664

BAM.A  1,790,205 $112,359,623

BCE  1,678,824 $105,857,003

CM  1,696,662 $104,465,214

$613,264,932
 30,966,450

 46,592

$13,162 
 665 

 750 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  4,870,620 $142,289,974 

XEG  3,373,455 $49,694,870 

HND  1,974,187 $28,977,208 

HOD  1,428,025 $16,684,575 

HOU  1,349,474 $22,790,587 

HQU  1,161,077 $12,064,797 

HQD  1,047,678 $8,385,276 

DLR.U  799,280 $8,062,796 

HSD  791,945 $6,390,314 

DLR  727,863 $9,661,025 

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

XIU  4,870,620 $142,289,974 

XEG  3,373,455 $49,694,870 

HND  1,974,187 $28,977,208 

ZEB  707,842 $23,811,386 

HOU  1,349,474 $22,790,587 

HXT  423,864 $19,769,052 

HOD  1,428,025 $16,684,575 

XSP  348,977 $14,749,308 

XFN  328,077 $14,514,851 

HNU  545,399 $14,342,807 



 1,061  971,050
      Block Trades                                                                                                                                               Non Block Trades

 19,425,800 BMO NESBITT BURNS INC.
 18,540,800 RBC CAPITAL MARKETS
 18,169,800 INSTINET CANADA LTD.
 13,666,800 GOLDMAN SACHS CANADA INC.
 10,166,600 TD SECURITIES INC.

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

SU  14,683,600 
ABX  5,835,600 
S  5,700,000 
CNQ  4,820,900 
T  4,059,600 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 58,549,968 
$25,525,914 

 3,956 
 48.55%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 120,601,867
$47,104,700

 30,327

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,217

    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  

SAY  4,029,431 $159,405

MWX.RT  3,924,317 $29,672

PQE  3,279,804 $221,680

GRD  3,127,000 $690,705

LTH  2,549,385 $3,843,444

TAL  2,103,318 $1,397,458

PDM  1,675,548 $260,106

CCB  1,647,410 $65,962

GQ  1,527,782 $23,267

LFST  1,397,755 $130,893

EAST  1,389,000 $50,115

BARU  1,341,807 $44,812

SOU  1,284,873 $1,379,330

RGD  1,266,277 $375,365

CAND  1,262,000 $100,880

SRE  1,111,000 $16,665

HELI  1,077,652 $333,163

ILI  1,035,395 $58,246

SAE  902,538 $105,681

PEI  889,205 $53,577

 Symbol                    TSXV Volume                      TSXV Value  

LTH  2,549,385 $3,843,444

TOI  24,220 $1,677,169

RECO  332,422 $1,522,257

HIVE  267,455 $1,491,096

TAL  2,103,318 $1,397,458

SOU  1,284,873 $1,379,330

GBRR  158,219 $1,050,574

PMET  131,242 $856,126

LI  316,559 $729,208

GRD  3,127,000 $690,705

PRYM  378,984 $642,191

FOM  248,137 $640,465

SALT  205,085 $636,731

RZE  378,927 $622,410

VZLA  349,240 $579,242

PNRL  293,052 $541,943

EU  382,384 $529,515

SOIL  200,150 $519,307

SGML  16,109 $494,710

HTL  302,398 $452,225

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  85,159 19,864,860
 563,472,133  1,155


