
For more information, email trading_sales@tsx.com 

DAILY REPORT

November 11, 2024

   Indices          November 11  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  24,789.28  24,759.40  0.12 %

S&P/TSX 60 Index  1,486.54  1,482.06  0.30 %

S&P/TSX Venture Composite Index  601.39  609.24 -1.29 %

S&P/TSX Completion Index  1,489.90  1,499.39 -0.63 %

S&P/TSX Smallcap Index  826.13  835.73 -1.15 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 92  127  1 

            Return Constituent

        Top 10 Advancers

ONEX  6.53%
SOBO  5.51%
MATR  4.61%
BB  4.31%
LSPD  4.09%
SHOP  3.40%
STN  3.02%
BN  3.02%
AC  2.62%
TOU  2.55%

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

            Return Constituent

Top 10 Decliners

K -9.62%
AYA -9.47%
SEA -9.21%
IMG -7.98%
NGD -7.59%
EQX -6.91%
AEM -6.75%
TLRY -6.70%
HBM -6.62%
ELD -6.48%

Index Contribution Constituent

Top 10 Index              
Detractors

AEM -25.72
ABX -16.23
WPM -15.83
K -10.88
FNV -8.19
TECK.B -4.69
AGI -4.50
BCE -4.39
DOL -3.84
SU -3.62

Index Contribution Constituent

Top 10 Index 
 Contributors

SHOP  36.08
BN  24.91
CSU  13.73
MFC  11.04
TRP  9.47
ENB  9.39
BMO  9.05
RY  7.36
BAM  5.32
CNR  5.24

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Financials  27  32.91 $1,164.38  74.58%

Information 
Technology

 10  9.09 $321.64  54.02%

Energy  41  17.46 $617.98  23.55%

Industrials  27  12.74 $450.79  17.39%

Utilities  15  3.80 $134.34  1.74%

Health Care  4  0.32 $11.20 -0.52%

Consumer Staples  10  3.90 $137.86 -1.94%

Real Estate  20  2.05 $72.56 -2.11%

Consumer 
Discretionary

 11  3.35 $118.64 -3.50%

Communication 
Services

 5  2.67 $94.39 -4.81%

Materials  50  11.72 $414.83 -116.09%

 220  100.00 $3,538.60  42.30S&P/TSX Composite 
Index
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 381,701,696
$10,799,067,045

 995,395

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,069

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 174,998,437 
$5,202,088,277 

 345 
 45.85 %

   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  

HNU  11,521,704 $26,479,666

BITF  11,187,105 $40,247,617

ENB  11,085,861 $658,193,904

K  6,808,190 $90,784,657

BTO  6,528,075 $25,575,749

WNDR  5,962,937 $1,256,852

MFC  5,563,629 $251,076,897

BMO  5,439,868 $712,420,048

VRN  4,905,514 $35,533,187

CVE  4,652,537 $103,977,646

ABX  4,398,831 $107,003,008

TD  4,285,538 $340,279,703

TVE  4,253,023 $18,398,896

BCE  3,986,180 $155,616,863

RY  3,610,591 $624,242,369

T  3,579,468 $78,502,514

HUT  3,572,084 $118,333,963

SHOP  3,503,165 $441,057,067

SU  3,485,248 $188,989,710

CXB  3,311,815 $7,168,611

 Symbol                     TSX Volume                       TSX Value  

BMO  5,439,868 $712,420,048

ENB  11,085,861 $658,193,904

RY  3,610,591 $624,242,369

SHOP  3,503,165 $441,057,067

TD  4,285,538 $340,279,703

MFC  5,563,629 $251,076,897

TRP  3,170,033 $218,551,639

SU  3,485,248 $188,989,710

CM  2,024,662 $182,315,991

IMO  1,592,169 $163,496,414

BNS  2,132,163 $160,903,500

CNR  1,028,128 $160,193,467

BCE  3,986,180 $155,616,863

CP  1,390,811 $150,521,695

TOU  2,169,753 $137,816,408

CNQ  2,741,098 $130,736,135

CLS  1,078,097 $127,382,430

AEM  1,140,697 $125,101,123

CSU  27,479 $121,591,595

NA  889,782 $118,663,966

$1,009,366,892
 51,307,762

 87,798

$11,496 
 584 

 983 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

HNU  11,521,704 $26,479,666 

BTCC.B  3,021,028 $50,752,153 

NRGY  2,488,100 $50,079,270 

BTCC  2,246,162 $35,567,326 

HOU  2,133,809 $24,023,841 

ZEB  1,980,488 $83,089,580 

XIU  1,552,685 $58,654,961 

BTCX.B  1,380,463 $24,021,435 

HOD  1,330,275 $9,449,822 

ZUB  949,134 $32,876,907 

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

ZEB  1,980,488 $83,089,580 

XIU  1,552,685 $58,654,961 

BTCC.B  3,021,028 $50,752,153 

NRGY  2,488,100 $50,079,270 

VFV  301,593 $44,781,064 

HND  486,193 $42,180,133 

BTCC  2,246,162 $35,567,326 

ZUB  949,134 $32,876,907 

HNU  11,521,704 $26,479,666 

ZSP  268,713 $24,592,625 



 1,047  994,348
      Block Trades                                                                                                                                               Non Block Trades

 21,240,600 NATIONAL BANK FINANCIAL INC.
 17,109,600 BMO NESBITT BURNS INC.
 15,911,700 TD SECURITIES INC.
 11,070,000 MORGAN STANLEY CANADA LTD.
 8,609,800 RBC CAPITAL MARKETS

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

ENB  8,797,900 
BMO  3,985,100 
VRN  3,310,400 
MFC  2,829,500 
TVE  2,601,800 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 84,809,795 
$50,918,240 

 3,855 
 52.48%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 161,598,927
$86,728,614

 45,385

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,101

    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  

DM  8,217,573 $41,088

CBIT  5,882,529 $541,050

NUG  5,433,090 $27,165

BIGG  3,562,536 $785,608

HIVE  2,612,959 $19,123,065

DMGI  2,299,977 $1,392,459

PNG  2,080,691 $5,127,240

BTCW  1,768,438 $311,584

AAG  1,737,991 $731,594

CSTR  1,678,648 $62,077

LBC  1,363,694 $621,449

ADY  1,313,096 $231,102

PUL  1,309,000 $26,185

NDA  1,299,732 $1,345,015

BRC  1,284,386 $563,850

GSVR  1,255,202 $281,312

APGO  1,160,880 $249,821

MAH  1,041,000 $5,205

VCU  1,029,875 $72,091

MAU  1,009,918 $2,307,514

 Symbol                    TSXV Volume                      TSXV Value  

HIVE  2,612,959 $19,123,065

TOI  51,595 $6,174,518

PNG  2,080,691 $5,127,240

ARTG  384,142 $5,095,529

MAU  1,009,918 $2,307,514

LMN  42,903 $1,689,255

DMGI  2,299,977 $1,392,459

NDA  1,299,732 $1,345,015

PTK  202,928 $1,085,596

FDR  252,934 $1,051,186

BIGG  3,562,536 $785,608

AMX  649,546 $780,325

FWZ  566,152 $764,438

ABRA  291,699 $755,805

AAG  1,737,991 $731,594

NFG  246,807 $711,127

HITI  184,611 $672,369

NICU  429,963 $648,696

AE  720,763 $635,588

LBC  1,363,694 $621,449

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  129,874 29,445,540
 975,897,728  1,390


