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DAILY REPORT

August 9, 2023

   Indices          August 9  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  20,275.27  20,205.98  0.34 %

S&P/TSX 60 Index  1,215.13  1,209.29  0.48 %

S&P/TSX Venture Composite Index  603.55  607.66 -0.68 %

S&P/TSX Completion Index  1,221.93  1,224.88 -0.24 %

S&P/TSX Smallcap Index  702.95  704.80 -0.26 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 115  107  5 

            Return Constituent

        Top 10 Advancers

CAE  8.04%
ATS  6.54%
VET  5.94%
SJ  4.80%
BIR  3.50%
SPB  3.36%
BTE  2.75%
DND  2.65%
WSP  2.63%
SII  2.62%

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

            Return Constituent

Top 10 Decliners

NVEI -39.43%
TLRY -5.42%
FTT -4.79%
CIGI -4.00%
EFN -3.63%
LNR -3.35%
TCN -3.25%
JWEL -3.08%
BHC -2.93%
BTO -2.86%

Index Contribution Constituent

Top 10 Index              
Detractors

SHOP -10.04
NVEI -4.29
CM -3.78
BN -2.86
QSR -2.83
MFC -2.43
FTT -2.17
TD -2.17
EFN -2.07
CIGI -1.46

Index Contribution Constituent

Top 10 Index 
 Contributors

ENB  9.74
SU  8.11
NTR  7.80
T  5.87
WCN  5.81
CAE  5.70
CNR  4.99
CP  4.44
WSP  4.19
CNQ  4.16

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Energy  40  17.62 $510.41  37.93%

Industrials  26  13.74 $398.03  25.68%

Materials  50  11.92 $345.30  13.19%

Communication 
Services

 5  3.88 $112.46  10.82%

Utilities  16  4.23 $122.39  7.32%

Consumer Staples  11  4.13 $119.55  7.28%

Health Care  4  0.31 $8.96 -1.76%

Real Estate  21  2.40 $69.53 -1.81%

Information 
Technology

 11  7.21 $208.78 -5.11%

Consumer 
Discretionary

 14  3.75 $108.55 -7.77%

Financials  29  30.82 $892.73 -10.45%

 227  100.00 $2,896.69  75.32S&P/TSX Composite 
Index

%

Energy

Industrials

Materials

Telecomm

Utilities

Cons Staples

Health Care

Real Estate

Info Tech

Cons Disc

Financials
-0.08% -0.04% 0.00% 0.04% 0.08% 0.12% 0.16% 0.20%
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 283,311,618
$7,462,688,408

 844,685

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,031

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 125,992,293 
$3,465,091,567 

 308 
 44.47 %

   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  10,236,916 $435,570,572

WEED  7,217,475 $4,426,756

BTO  7,080,121 $28,973,263

BTE  5,410,610 $30,268,676

CVE  5,341,139 $138,944,603

CPG  4,496,289 $51,178,965

MFC  4,466,916 $115,792,599

TOU  4,176,760 $294,614,540

CNQ  4,159,527 $343,161,212

ATH  4,057,545 $15,232,133

TLRY  4,049,971 $15,433,686

ENB  3,830,699 $187,509,719

WCP  3,622,102 $40,460,461

ARX  3,358,492 $69,401,923

NVEI  3,290,442 $83,968,470

HUT  3,039,096 $12,967,863

K  3,022,095 $20,426,078

SHOP  2,854,615 $212,908,181

TVE  2,693,196 $10,190,069

AQN  2,658,510 $27,645,620

 Symbol                     TSX Volume                       TSX Value  

SU  10,236,916 $435,570,572

CNQ  4,159,527 $343,161,212

TOU  4,176,760 $294,614,540

RY  1,978,277 $252,177,775

SHOP  2,854,615 $212,908,181

TD  2,256,547 $192,584,530

ENB  3,830,699 $187,509,719

BMO  1,445,416 $171,020,641

SLF  2,088,589 $142,443,998

CVE  5,341,139 $138,944,603

CM  2,183,410 $122,101,901

BN  2,647,957 $116,921,747

MFC  4,466,916 $115,792,599

BNS  1,771,991 $113,024,639

TRP  2,183,494 $107,092,842

CNR  628,983 $99,470,262

NVEI  3,290,442 $83,968,470

BCE  1,380,106 $78,123,544

POW  2,038,844 $77,678,795

IMO  1,037,555 $75,798,027

$485,270,702
 21,189,364

 43,602

$11,130 
 486 

 850 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XEG  1,938,807 $31,732,841 

HNU  1,890,176 $34,638,067 

HOD  1,405,625 $11,330,452 

XIU  984,411 $30,301,924 

HOU  718,245 $10,954,875 

HND  690,374 $28,509,267 

ZEB  593,249 $20,070,858 

HQU  511,362 $7,313,187 

HSU  458,498 $7,579,982 

ZSP  454,072 $29,919,958 

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

HNU  1,890,176 $34,638,067 

XEG  1,938,807 $31,732,841 

XIU  984,411 $30,301,924 

ZSP  454,072 $29,919,958 

HND  690,374 $28,509,267 

VFV  188,312 $20,133,268 

ZEB  593,249 $20,070,858 

HOD  1,405,625 $11,330,452 

XSP  237,596 $11,239,473 

HOU  718,245 $10,954,875 



 1,017  843,668
      Block Trades                                                                                                                                               Non Block Trades

 13,758,000 GOLDMAN SACHS CANADA INC.
 11,894,000 BMO NESBITT BURNS INC.
 10,686,100 NATIONAL BANK FINANCIAL INC.
 8,445,100 TD SECURITIES INC.
 6,900,700 RBC CAPITAL MARKETS

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

SU  5,334,900 
TOU  2,720,400 
MFC  2,378,700 
BTO  1,578,600 
CNQ  1,410,300 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 69,967,797 
$30,571,256 

 4,245 
 51.42%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 136,059,993
$59,770,203

 32,313

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,118

    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  

DEC  9,276,124 $1,777,841

BAY  8,951,569 $2,288,987

IZN  3,574,300 $177,406

BARU  3,378,388 $145,178

NDVA  2,612,005 $58,645

ELBM  2,258,107 $2,734,839

AE  2,157,642 $569,940

HVG  2,119,500 $47,865

ITR  1,769,455 $2,107,578

FPX  1,365,841 $517,309

IOU  1,353,500 $295,853

PEI  1,176,595 $118,382

MNTR  1,170,800 $53,088

NRN  1,123,948 $77,530

NILI  1,083,169 $637,066

SOP.H  1,050,500 $21,385

NGMD  1,034,505 $172,510

AL  1,026,220 $25,721

VERT  1,009,000 $70,545

BRC  1,008,036 $422,424

 Symbol                    TSXV Volume                      TSXV Value  

CNL  995,300 $5,914,770

TOI  35,332 $3,593,578

NGEX  506,818 $3,371,699

ELBM  2,258,107 $2,734,839

SGD  422,521 $2,514,038

BAY  8,951,569 $2,288,987

ITR  1,769,455 $2,107,578

PMET  150,460 $1,851,818

DEC  9,276,124 $1,777,841

HIVE  258,031 $1,662,956

LMN  50,415 $1,051,383

ABR  271,966 $857,520

LI  417,038 $819,954

SLI  109,824 $660,822

NILI  1,083,169 $637,066

AE  2,157,642 $569,940

NFG  96,587 $563,361

FPX  1,365,841 $517,309

FL  369,190 $514,838

CSO  834,010 $503,873

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  87,836 20,560,190
 603,126,087  1,197


