
For more information, email trading_sales@tsx.com 

DAILY REPORT

November 23, 2023

   Indices          November 23  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  20,116.66  20,113.96  0.01 %

S&P/TSX 60 Index  1,212.62  1,212.85 -0.02 %

S&P/TSX Venture Composite Index  530.06  527.94  0.40 %

S&P/TSX Completion Index  1,182.83  1,180.98  0.16 %

S&P/TSX Smallcap Index  668.73  667.08  0.25 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 112  110  5 

            Return Constituent

        Top 10 Advancers

CJT  2.89%
NXE  2.79%
PD  2.17%
TXG  2.10%
BIR  1.96%
EQB  1.76%
CLS  1.70%
PXT  1.64%
ATH  1.55%
PLC  1.48%

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

            Return Constituent

Top 10 Decliners

EMP.A -3.55%
MX -2.07%
IMG -1.82%
IVN -1.81%
AQN -1.57%
SVI -1.48%
TIXT -1.47%
BBU.UN -1.41%
INE -1.38%
LAC -1.36%

Index Contribution Constituent

Top 10 Index              
Detractors

ATD -5.48
SHOP -3.58
SU -3.18
RY -3.02
TD -2.69
BN -2.48
ABX -2.19
FNV -2.01
EMP.A -1.44
TRP -1.36

Index Contribution Constituent

Top 10 Index 
 Contributors

CNR  7.89
CP  5.12
CNQ  3.68
CCO  2.05
CSU  1.95
FFH  1.86
CVE  1.71
MFC  1.67
TECK.B  1.10
BAM  1.08

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Industrials  26  13.22 $380.58  14.01%

Energy  40  18.34 $527.94  10.73%

Real Estate  21  2.28 $65.68  0.24%

Communication 
Services

 5  3.87 $111.25  0.02%

Consumer 
Discretionary

 14  3.72 $107.08  0.01%

Health Care  4  0.27 $7.86 -0.18%

Utilities  15  4.03 $115.94 -0.87%

Information 
Technology

 11  8.60 $247.61 -1.38%

Financials  28  30.20 $869.06 -2.56%

Materials  52  11.06 $318.36 -7.03%

Consumer Staples  11  4.40 $126.54 -9.50%

 227  100.00 $2,877.92  3.50S&P/TSX Composite 
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 91,772,193
$2,214,995,584

 270,088

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,813

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 37,599,196 
$1,093,273,973 

 310 
 40.97 %

   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  

MFC  4,639,420 $121,645,405

SLF  2,601,219 $181,022,032

BTE  1,787,186 $9,298,256

XIU  1,418,887 $43,455,511

CXB  1,406,807 $1,798,247

GXE  1,371,767 $887,971

TVE  1,331,733 $4,742,185

MOZ  1,321,945 $1,049,963

RY  1,232,534 $146,585,198

VHI  1,227,936 $4,907,618

SOT.UN  1,093,459 $928,793

AR  1,041,511 $407,529

CNQ  1,007,587 $89,663,932

HNU  964,275 $9,165,421

SU  952,538 $42,662,543

TD  926,994 $77,239,454

CVE  896,849 $21,626,588

ATH  855,047 $3,331,552

CM  846,271 $45,448,936

BMO  842,089 $93,010,054

 Symbol                     TSX Volume                       TSX Value  

SLF  2,601,219 $181,022,032

RY  1,232,534 $146,585,198

MFC  4,639,420 $121,645,405

BMO  842,089 $93,010,054

CNQ  1,007,587 $89,663,932

TD  926,994 $77,239,454

CNR  351,426 $55,384,604

CM  846,271 $45,448,936

XIU  1,418,887 $43,455,511

SU  952,538 $42,662,543

SHOP  397,056 $38,602,622

BNS  554,671 $33,420,976

ENB  603,282 $28,083,999

ATD  323,339 $25,591,985

CSU  7,428 $23,776,459

CVE  896,849 $21,626,588

CP  208,994 $20,457,512

BCE  361,182 $19,448,838

NA  215,738 $19,343,617

T  764,167 $18,363,233

$216,055,913
 10,431,234

 20,260

$10,664 
 515 

 713 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  1,418,887 $43,455,511 

HNU  964,275 $9,165,421 

BTCC.B  673,995 $4,956,178 

HOD  370,176 $3,100,595 

HOU  340,281 $4,463,153 

ZAG  288,393 $3,835,307 

DLR  238,363 $3,358,416 

DLR.U  211,458 $2,174,909 

HPYT  176,154 $2,123,312 

XEG  147,335 $2,415,345 

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

XIU  1,418,887 $43,455,511 

HNU  964,275 $9,165,421 

HSAV  51,722 $5,625,527 

VFV  46,048 $5,121,769 

BTCC.B  673,995 $4,956,178 

HOU  340,281 $4,463,153 

ZEB  139,180 $4,414,373 

CASH  85,234 $4,275,977 

ZAG  288,393 $3,835,307 

DLR  238,363 $3,358,416 



 251  269,837
      Block Trades                                                                                                                                               Non Block Trades

 6,340,700 QUESTRADE INC.
 5,416,500 INSTINET CANADA LTD.
 2,878,000 TD SECURITIES INC.
 1,149,200 BMO NESBITT BURNS INC.
 1,143,400 CORMARK SECURITIES INC.

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

MFC  3,895,800 
SLF  2,335,400 
SOT.UN  1,009,500 
VHI  881,300 
CXB  750,000 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 32,436,709 
$11,832,731 

 4,961 
 43.81%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 74,044,516
$22,056,110

 13,944

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  958

    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  

BET  2,437,669 $115,625

TECT  1,688,006 $217,814

LBC  1,604,728 $32,095

NCI  1,428,099 $42,843

EOG  1,396,699 $243,100

AGD  1,377,000 $6,885

OOR  1,243,167 $31,348

BEA  1,215,697 $55,624

JRV  1,135,500 $39,995

ADD  1,134,000 $8,020

EGT  1,102,927 $38,722

BHS  1,076,307 $72,940

NILI  1,034,544 $553,821

PTU  958,103 $47,905

BIG  954,838 $1,360,298

BARU  853,866 $25,616

BEX  801,820 $148,853

XIM  783,244 $31,731

ENDR  660,000 $23,405

DEC  644,140 $97,200

 Symbol                    TSXV Volume                      TSXV Value  

NGEX  387,533 $2,662,529

TOI  20,661 $1,859,579

BIG  954,838 $1,360,298

PMET  70,667 $670,765

NILI  1,034,544 $553,821

HIVE  135,418 $527,162

LMN  16,941 $405,747

EU  72,849 $383,020

ETL  137,917 $359,137

ABR  303,322 $354,604

PNG  617,371 $341,968

MTA  82,316 $329,770

SGD  68,900 $312,569

LGN  285,124 $269,625

GMIN  212,000 $263,155

VZLA  178,942 $259,926

RCK  211,320 $254,797

ARTG  41,000 $246,660

EOG  1,396,699 $243,100

TECT  1,688,006 $217,814

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  31,153 6,271,230
 168,444,682  1,127


