
For more information, email trading_sales@tsx.com 

DAILY REPORT

June 21, 2022

   Indices          June 21  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  19,257.29 %

S&P/TSX 60 Index  1,168.07 %

S&P/TSX Venture Composite Index  652.97 %

S&P/TSX Completion Index  1,104.46 %

S&P/TSX Smallcap Index  704.32 %
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 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Energy  38 $522.25 %

Industrials  29 $323.39 %

Utilities  16 $136.72 %

Communication 
Services

 7 $141.72 %

Health Care  7 $10.74 %

Consumer Staples  11 $112.47 %

Financials  29 $887.07 %

Materials  52 $353.61 %

Information 
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 13 $90.08 %
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 389,104,789
$11,896,530,676

 1,037,441

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,111

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 144,534,842 
$3,805,060,715 

 301 
 37.15 %

   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  12,562,988 $604,064,555

CNQ  10,652,019 $756,345,773

ATH  9,490,143 $27,044,020

MFC  9,305,752 $205,837,729

ABX  8,535,361 $216,316,853

CVE  8,011,934 $207,614,792

CM  7,502,780 $491,302,069

CPG  7,235,076 $78,111,382

BCE  7,221,448 $451,943,092

BTE  6,611,278 $47,831,153

NA  6,376,407 $560,057,492

TD  6,354,901 $556,512,637

BNS  6,185,991 $496,445,065

TRP  5,891,625 $395,138,363

WCP  4,342,021 $43,389,549

POW  4,255,300 $143,257,819

UEX  4,180,334 $1,525,095

ENB  4,176,448 $224,021,488

HUT  3,821,500 $8,495,659

T  3,801,251 $109,496,655

 Symbol                     TSX Volume                       TSX Value  

CNQ  10,652,019 $756,345,773

SU  12,562,988 $604,064,555

NA  6,376,407 $560,057,492

TD  6,354,901 $556,512,637

BNS  6,185,991 $496,445,065

CM  7,502,780 $491,302,069

BCE  7,221,448 $451,943,092

TRP  5,891,625 $395,138,363

RY  2,864,992 $362,249,377

CP  2,900,841 $260,646,665

CNR  1,609,978 $228,242,804

SLF  3,785,666 $224,303,578

ENB  4,176,448 $224,021,488

ABX  8,535,361 $216,316,853

CVE  8,011,934 $207,614,792

MFC  9,305,752 $205,837,729

NTR  1,633,074 $182,545,505

BMO  1,189,995 $151,724,788

POW  4,255,300 $143,257,819

PPL  2,841,144 $131,315,659

$590,277,335
 34,212,056

 51,154

$11,539 
 669 

 852 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HND  3,537,684 $11,341,268 

XIU  3,336,839 $98,713,537 

XEG  2,467,313 $39,141,920 

HOD  1,480,700 $3,085,684 

HQU  1,055,718 $10,183,256 

HQD  1,027,495 $9,448,208 

HSD  971,117 $8,842,777 

HNU  902,738 $19,901,158 

BTCC  864,016 $3,674,970 

DLR.U  820,731 $8,244,500 

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

XIU  3,336,839 $98,713,537 

XEG  2,467,313 $39,141,920 

HXT  551,980 $25,906,291 

HNU  902,738 $19,901,158 

ZEB  544,581 $19,373,118 

XSP  322,631 $13,033,650 

XFN  257,525 $11,623,744 

HND  3,537,684 $11,341,268 

HEU  205,602 $10,820,603 

HQU  1,055,718 $10,183,256 



 1,362  1,036,079
      Block Trades                                                                                                                                               Non Block Trades

 32,950,700 RBC CAPITAL MARKETS
 30,870,300 GOLDMAN SACHS CANADA INC.
 20,403,200 NATIONAL BANK FINANCIAL INC.
 18,589,700 BMO NESBITT BURNS INC.
 14,195,800 TD SECURITIES INC.

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

SU  7,020,800 
CNQ  6,421,100 
MFC  6,006,000 
CM  5,909,900 
ABX  5,788,600 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 67,917,059 
$26,746,822 

 4,154 
 52.15%
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 130,229,976
$47,716,363

 33,974
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    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  

CMC  4,671,103 $431,231

DHR  2,927,744 $28,777

PGM  2,365,886 $439,480

DM  2,345,938 $271,051

ATX  2,131,124 $1,709,255

XTT  1,643,000 $40,830

CSTR  1,612,068 $80,438

EMM  1,520,800 $552,622

RYU  1,447,590 $112,398

MERG  1,435,635 $117,970

GSP  1,367,560 $313,725

DAC  1,305,000 $19,695

LQWD  1,253,103 $182,705

PQE  1,220,227 $267,875

BSR  1,218,224 $1,028,415

MKT  1,167,115 $48,412

IMIN  1,149,082 $47,345

SOU  1,113,354 $1,327,386

HULK  1,044,285 $54,686

PUL  1,039,000 $49,445

 Symbol                    TSXV Volume                      TSXV Value  

TOI  63,166 $4,257,766

HIVE  597,614 $2,440,935

ATX  2,131,124 $1,709,255

SOU  1,113,354 $1,327,386

LI  611,193 $1,300,107

BSR  1,218,224 $1,028,415

FL  346,332 $800,692

CYP  583,381 $744,742

RECO  146,622 $700,271

LTH  699,412 $640,722

AMC  151,695 $625,262

LOU  700,535 $596,451

AFM  670,338 $573,890

EMM  1,520,800 $552,622

SGML  26,250 $542,654

EMO  421,775 $540,995

RZE  190,359 $499,654

STE  388,617 $490,244

SLI  83,646 $489,720

DSV  300,436 $442,723

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  78,202 18,908,930
 551,993,731  1,337


