
For more information, email trading_sales@tsx.com 

DAILY REPORT

March 15, 2024

   Indices          March 15  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  21,849.15  21,829.85  0.09 %

S&P/TSX 60 Index  1,317.21  1,317.05  0.01 %

S&P/TSX Venture Composite Index  550.90  549.47  0.26 %

S&P/TSX Completion Index  1,284.03  1,278.69  0.42 %

S&P/TSX Smallcap Index  730.31  726.37  0.54 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 129  90  6 

            Return Constituent

        Top 10 Advancers

NWH.UN  8.55%
LAC  7.87%
TLRY  7.80%
MATR  7.44%
NG  6.86%
FM  6.76%
SIL  6.57%
LUN  4.95%
FR  4.79%
ERO  4.54%

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

            Return Constituent

Top 10 Decliners

BB -7.71%
ENGH -4.43%
LB -4.13%
TA -3.51%
QSR -3.09%
NVEI -2.80%
SVI -2.72%
SSRM -2.70%
WPK -2.62%
PBH -2.32%

Index Contribution Constituent

Top 10 Index              
Detractors

SHOP -13.17
CNQ -9.92
QSR -7.20
RY -3.51
ENB -2.95
WPM -2.50
NA -1.78
TRP -1.30
GWO -1.21
GIB.A -1.20

Index Contribution Constituent

Top 10 Index 
 Contributors

ATD  6.17
FM  5.01
CCO  4.92
WCN  4.54
BNS  3.98
CNR  3.56
BCE  3.54
NTR  3.36
LUN  3.08
BIP.UN  2.60

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Materials  52  10.78 $337.34  24.91%

Industrials  26  14.48 $452.92  9.80%

Utilities  15  3.72 $116.34  5.68%

Consumer Staples  11  4.29 $134.28  5.28%

Communication 
Services

 5  3.28 $102.74  4.38%

Health Care  4  0.30 $9.27  1.15%

Real Estate  21  2.28 $71.40 -0.50%

Financials  27  30.82 $964.08 -1.62%

Energy  41  17.73 $554.53 -2.62%

Consumer 
Discretionary

 13  3.55 $111.13 -6.33%

Information 
Technology

 10  8.77 $274.21 -18.01%

 225  100.00 $3,128.23  22.11S&P/TSX Composite 
Index

%

Materials

Industrials

Utilities

Cons Staples

Telecomm

Health Care

Real Estate

Financials

Energy

Cons Disc

Info Tech
-0.12% -0.08% -0.04% 0.00% 0.04% 0.08% 0.12%
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 787,981,698
$30,183,151,810

 986,938

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,016

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 362,115,955 
$11,151,352,739 

 709 
 45.95 %

   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  

CXB  43,632,232 $80,217,295

TRP  26,808,375 $1,460,839,855

CNQ  23,050,357 $2,275,629,379

TD  20,258,098 $1,646,470,179

ENB  17,002,290 $817,487,462

NXE  16,512,058 $166,414,526

MFC  15,008,416 $490,754,268

SU  14,927,008 $728,418,499

WCP  14,341,349 $142,440,866

K  13,301,443 $101,769,926

T  12,390,088 $276,666,050

ABX  11,387,006 $242,174,944

CM  10,726,314 $714,674,806

SHOP  10,624,549 $1,116,907,295

CVE  10,552,926 $265,665,847

HNU  10,506,810 $38,227,596

BNS  10,396,450 $697,715,597

BTO  10,150,613 $35,728,800

RY  10,078,211 $1,357,415,979

PPL  9,654,554 $456,678,217

 Symbol                     TSX Volume                       TSX Value  

CNQ  23,050,357 $2,275,629,379

TD  20,258,098 $1,646,470,179

TRP  26,808,375 $1,460,839,855

RY  10,078,211 $1,357,415,979

SHOP  10,624,549 $1,116,907,295

CNR  5,032,772 $874,554,996

ENB  17,002,290 $817,487,462

BMO  5,854,790 $742,473,505

SU  14,927,008 $728,418,499

CP  5,935,436 $718,373,356

CM  10,726,314 $714,674,806

BNS  10,396,450 $697,715,597

BN  9,606,649 $531,770,790

NA  4,714,802 $520,458,884

MFC  15,008,416 $490,754,268

CCO  8,424,958 $466,225,949

CSU  123,274 $461,776,981

PPL  9,654,554 $456,678,217

ATD  5,387,058 $449,984,123

BCE  9,143,519 $423,231,148

$684,984,848
 35,380,312

 57,813

$11,848 
 612 

 886 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  10,506,810 $38,227,596 

XIU  1,842,467 $61,359,331 

HQD  1,443,710 $20,738,959 

HQU  999,338 $18,604,674 

ZEB  995,559 $35,866,473 

XEG  832,230 $14,735,703 

BTCC.B  712,967 $9,482,577 

HOD  703,240 $4,866,069 

XRE  680,665 $10,580,652 

BTCX.B  671,284 $9,242,117 

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

XIU  1,842,467 $61,359,331 

HNU  10,506,810 $38,227,596 

ZEB  995,559 $35,866,473 

VFV  249,630 $30,756,179 

HND  261,382 $28,795,253 

ZSP  319,788 $24,269,656 

HQD  1,443,710 $20,738,959 

HQU  999,338 $18,604,674 

XSP  322,288 $17,320,008 

XEG  832,230 $14,735,703 



 6,663  980,275
      Block Trades                                                                                                                                               Non Block Trades

 102,064,900 INSTINET CANADA LTD.
 87,359,400 RBC CAPITAL MARKETS
 86,229,300 BMO NESBITT BURNS INC.
 76,809,800 TD SECURITIES INC.
 73,297,000 GOLDMAN SACHS CANADA INC.

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

CXB  35,630,800 
TRP  24,672,100 
CNQ  20,052,200 
TD  17,173,400 
ENB  14,688,700 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 59,287,752 
$26,093,110 

 4,142 
 51.58%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 114,945,499
$45,942,699

 27,400

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,036

    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  

GBU  7,146,651 $179,384

PBX  2,875,571 $28,756

SEI  2,534,594 $1,270,477

EOG  1,763,040 $290,200

ATX  1,666,963 $2,420,150

ZDC  1,581,950 $1,257,162

AGX  1,437,403 $287,041

ORM  1,394,000 $139,025

GSHR  1,375,011 $206,452

MTX  1,203,000 $18,045

GSVR  1,130,837 $229,459

NZN  1,096,000 $10,960

JHC  1,067,000 $11,305

DEF  1,026,487 $108,466

LVG  1,011,000 $171,890

GER  1,002,653 $5,027

FRDY  1,000,000 $55,000

OCG  981,669 $178,332

MCF  948,273 $258,434

GETT  926,000 $4,630

 Symbol                    TSXV Volume                      TSXV Value  

TOI  24,244 $2,849,195

HIVE  660,774 $2,664,594

ARTG  320,842 $2,457,471

ATX  1,666,963 $2,420,150

SGML  89,087 $1,602,579

LMN  44,738 $1,500,675

SEI  2,534,594 $1,270,477

ZDC  1,581,950 $1,257,162

EU  219,521 $1,203,487

OSI  626,700 $1,067,900

NFG  188,266 $926,647

ISO  227,006 $854,127

SASK  855,798 $657,911

ODV  197,625 $582,042

AFM  578,267 $569,117

VZLA  333,228 $554,763

WRLG  686,845 $510,925

CNC  322,778 $471,369

PNRL  494,260 $467,238

ACOP  426,521 $443,881

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  94,884 21,166,330
 613,978,153  1,231


