
For more information, email trading_sales@tsx.com 

DAILY REPORT

May 19, 2023

   Indices          May 19  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  20,351.06  20,297.09  0.27 %

S&P/TSX 60 Index  1,226.22  1,222.93  0.27 %

S&P/TSX Venture Composite Index  612.79  609.03  0.62 %

S&P/TSX Completion Index  1,199.06  1,196.03  0.25 %

S&P/TSX Smallcap Index  693.96  692.44  0.22 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 144  83  5 

            Return Constituent

        Top 10 Advancers

BIR  3.27%
RBA  3.25%
CSU  3.19%
WDO  2.85%
WEED  2.84%
LSPD  2.51%
TPZ  2.18%
TXG  2.18%
TOU  2.17%
FIL  1.97%

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

            Return Constituent

Top 10 Decliners

GOOS -6.89%
BLDP -4.10%
DML -4.03%
ATZ -3.50%
DOO -3.15%
BBU.UN -2.88%
LAC -2.78%
BHC -2.60%
GSY -2.15%
CTS -2.06%

Index Contribution Constituent

Top 10 Index              
Detractors

SHOP -7.38
RY -6.78
BMO -5.17
BNS -4.02
CM -2.68
CCO -1.36
AC -0.96
ATZ -0.81
DOO -0.80
LAC -0.66

Index Contribution Constituent

Top 10 Index 
 Contributors

CSU  11.89
CNQ  10.70
SU  3.40
RBA  3.09
NTR  2.91
TOU  2.91
FTS  2.29
IFC  2.12
WCN  2.12
TRP  1.99

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Energy  40  16.62 $486.77  25.83%

Materials  50  12.29 $360.07  13.06%

Industrials  27  14.04 $411.18  9.80%

Information 
Technology

 12  7.55 $221.17  7.21%

Utilities  16  4.59 $134.30  5.66%

Communication 
Services

 5  4.32 $126.58  3.36%

Consumer Staples  11  4.25 $124.45  3.19%

Real Estate  21  2.37 $69.44  0.24%

Consumer 
Discretionary

 15  3.67 $107.42 -0.11%

Health Care  6  0.37 $10.87 -0.72%

Financials  29  29.93 $876.68 -11.93%

 232  100.00 $2,928.92  55.60S&P/TSX Composite 
Index

%

Energy

Materials

Industrials

Info Tech

Utilities

Telecomm

Cons Staples

Real Estate

Cons Disc

Health Care

Financials
-0.08% -0.04% 0.00% 0.04% 0.08% 0.12% 0.16%
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 253,079,691
$8,176,176,774

 770,531

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,907

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 126,360,706 
$4,359,137,061 

 327 
 49.93 %

   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  

TOU  10,048,130 $608,825,788

MFC  9,482,968 $247,928,404

ENB  6,200,876 $310,659,308

BTO  5,222,351 $27,647,872

SU  4,735,472 $183,448,224

CNQ  4,592,510 $353,392,949

RY  4,389,956 $558,697,276

CVE  4,004,838 $88,984,349

ABX  3,969,885 $95,919,524

TD  3,335,360 $274,693,389

K  3,138,693 $21,681,332

SHOP  2,919,781 $237,606,793

T  2,845,561 $78,030,892

TRP  2,816,945 $153,198,099

CIX  2,672,741 $33,462,642

XEG  2,651,626 $38,777,046

AC  2,466,261 $54,131,512

ATH  2,421,443 $7,071,920

CPG  2,176,778 $19,859,408

WELL  2,167,863 $9,794,926

 Symbol                     TSX Volume                       TSX Value  

TOU  10,048,130 $608,825,788

RY  4,389,956 $558,697,276

CNQ  4,592,510 $353,392,949

ENB  6,200,876 $310,659,308

TD  3,335,360 $274,693,389

BMO  2,146,084 $253,551,875

MFC  9,482,968 $247,928,404

SHOP  2,919,781 $237,606,793

SU  4,735,472 $183,448,224

TRP  2,816,945 $153,198,099

CNR  889,108 $143,338,295

BNS  2,114,442 $140,850,176

SLF  1,901,862 $127,854,533

CSU  43,390 $117,683,219

BCE  1,836,281 $116,544,187

CM  2,060,163 $115,785,842

CP  1,030,470 $115,049,892

NTR  1,302,141 $108,933,870

ABX  3,969,885 $95,919,524

FTS  1,582,034 $92,721,297

$549,648,200
 22,414,993

 37,904

$14,501 
 591 

 773 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XEG  2,651,626 $38,777,046 

XIU  2,079,752 $64,799,760 

HNU  1,866,206 $33,992,698 

ZEB  1,419,053 $48,153,083 

HOU  1,253,811 $14,494,264 

HQD  682,437 $15,779,599 

ZSP  519,172 $32,236,348 

HND  472,284 $25,625,374 

HOD  429,708 $4,947,987 

HSD  426,418 $11,921,338 

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

XIU  2,079,752 $64,799,760 

ZEB  1,419,053 $48,153,083 

XEG  2,651,626 $38,777,046 

HNU  1,866,206 $33,992,698 

ZSP  519,172 $32,236,348 

HND  472,284 $25,625,374 

HQD  682,437 $15,779,599 

XUS  215,766 $15,218,150 

HOU  1,253,811 $14,494,264 

VFV  135,229 $13,624,989 



 1,040  769,491
      Block Trades                                                                                                                                               Non Block Trades

 24,480,500 GOLDMAN SACHS CANADA INC.
 12,685,200 TD SECURITIES INC.
 10,962,800 NATIONAL BANK FINANCIAL INC.
 9,792,000 RBC CAPITAL MARKETS
 8,777,600 BMO NESBITT BURNS INC.

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

TOU  8,008,700 
MFC  7,069,800 
ENB  3,849,300 
CNQ  2,545,100 
RY  2,342,600 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 41,190,718 
$20,011,472 

 3,151 
 51.74%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 79,606,426
$34,989,785

 25,397

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,041

    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  

BARU  2,367,929 $105,474

NILI  1,309,791 $546,901

LIO  1,046,347 $730,970

RABI  1,033,000 $5,180

VXTR  935,814 $172,788

ABRA  925,299 $292,856

CMC  897,871 $41,223

GXU  896,364 $125,475

CCMI  787,039 $26,381

CRE  714,640 $1,406,315

BAY  705,500 $26,640

KLM  700,000 $3,500

FUU  657,948 $206,658

MAI  625,511 $227,831

AFM  613,574 $483,666

MUSH  603,909 $62,205

C  601,850 $15,042

KES  601,470 $18,396

VRR  594,654 $134,895

KTO  566,500 $106,528

 Symbol                    TSXV Volume                      TSXV Value  

PMET  119,960 $1,922,059

CRE  714,640 $1,406,315

NGEX  193,305 $1,295,765

TOI  11,773 $1,150,752

LMN  52,687 $1,006,523

FOM  257,583 $838,297

LTH  282,894 $833,934

HIVE  190,034 $794,826

ARTG  166,902 $737,679

LIO  1,046,347 $730,970

WED  204,100 $645,779

SGML  11,566 $632,129

FL  324,081 $610,181

NILI  1,309,791 $546,901

AFM  613,574 $483,666

NFG  79,046 $460,802

CNL  72,642 $432,030

ATX  349,373 $399,300

SLI  81,057 $394,555

DME  340,502 $393,452

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  82,047 16,390,400
 554,285,958  1,107


