
For more information, email trading_sales@tsx.com 

DAILY REPORT

November 29, 2024

   Indices          November 29  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  25,648.00  25,543.52  0.41 %

S&P/TSX 60 Index  1,538.75  1,533.14  0.37 %

S&P/TSX Venture Composite Index  614.26  607.69  1.08 %

S&P/TSX Completion Index  1,538.57  1,529.51  0.59 %

S&P/TSX Smallcap Index  844.33  839.14  0.62 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 150  63  6 

            Return Constituent

        Top 10 Advancers

CCA  4.74%
DML  4.01%
SOBO  3.21%
EFR  2.83%
CS  2.65%
AGI  2.50%
KXS  2.43%
SPB  2.32%
BBD.B  2.29%
SHOP  2.26%

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

            Return Constituent

Top 10 Decliners

BEP.UN -2.05%
BBU.UN -1.91%
MFI -1.64%
PKI -1.61%
TLRY -1.56%
IFP -1.31%
MRU -1.21%
K -1.08%
ATD -1.07%
JWEL -0.98%

Index Contribution Constituent

Top 10 Index              
Detractors

ATD -4.82
TD -1.95
ABX -1.95
QSR -1.60
MRU -1.57
K -1.27
BEP.UN -1.11
FNV -1.03
BIP.UN -0.90
OTEX -0.63

Index Contribution Constituent

Top 10 Index 
 Contributors

SHOP  30.86
BN  9.04
CP  5.32
ENB  5.04
CCO  4.93
CSU  4.74
RY  3.56
CM  3.04
TRP  2.55
MFC  2.49

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Information 
Technology

 10  10.21 $373.48  38.67%

Financials  26  32.51 $1,189.34  24.50%

Industrials  27  12.57 $459.81  17.25%

Energy  41  17.26 $631.48  16.24%

Materials  50  11.64 $425.86  10.02%

Consumer 
Discretionary

 11  3.28 $119.95  3.62%

Real Estate  20  2.01 $73.52  1.87%

Communication 
Services

 5  2.55 $93.40  0.80%

Health Care  4  0.30 $10.95 -0.17%

Utilities  15  3.78 $138.23 -0.48%

Consumer Staples  10  3.88 $142.03 -6.34%

 219  100.00 $3,658.06  105.97S&P/TSX Composite 
Index
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 272,843,908
$10,294,992,073

 620,964

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,098

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 111,176,136 
$3,908,065,718 

 369 
 40.75 %

   TSX                                                                                          TSX ANONYMOUS TRADING

0B

2B

4B

6B

8B

10B

12B

14B

16B

18B

0K

2K

4K

6K

8K

10K

12K

14K

16K

18K

8
/9

/2
0
2
4

8
/1

9
/2

0
2
4

9
/3

/2
0
2
4

9
/1

6
/2

0
2
4

9
/3

0
/2

0
2
4

1
0
/1

5
/2

0
2
4

1
0
/2

8
/2

0
2
4

1
1
/1

1
/2

0
2
4

1
1
/2

5
/2

0
2
4

Average Daily Value Average Trade Value

TSX Value ( in Canadian Dollars )

0M

100M

200M

300M

400M

500M

0

100

200

300

400

500

600

8
/9

/2
0
2
4

8
/1

9
/2

0
2
4

9
/3

/2
0
2
4

9
/1

6
/2

0
2
4

9
/3

0
/2

0
2
4

1
0
/1

5
/2

0
2
4

1
0
/2

8
/2

0
2
4

1
1
/1

1
/2

0
2
4

1
1
/2

5
/2

0
2
4

Average Daily Volume Average Trade Size

TSX Volume

                      Top 20 TSX Symbols by Volume                      Top 20 TSX Symbols by Value
 Symbol                     TSX Volume                       TSX Value  

CVE  10,642,283 $235,898,764

SLF  6,718,427 $578,613,848

GWO  6,628,847 $331,841,496

MFC  6,286,891 $283,151,010

SU  6,284,720 $349,687,307

CNQ  6,276,137 $298,245,459

ENB  5,481,084 $332,070,130

BITF  4,016,769 $12,499,904

CM  3,815,166 $346,534,481

XIU  3,757,014 $145,575,038

BNS  3,701,020 $295,471,947

K  3,305,284 $45,402,788

BTE  3,107,619 $12,388,763

BB  2,883,333 $10,501,861

SHOP  2,661,942 $430,151,916

CS  2,632,904 $25,226,960

POW  2,620,054 $123,533,361

BCE  2,520,274 $95,462,809

WNDR  2,329,164 $545,193

WELL  2,296,554 $13,178,669

 Symbol                     TSX Volume                       TSX Value  

SLF  6,718,427 $578,613,848

FFH  279,003 $554,103,941

SHOP  2,661,942 $430,151,916

SU  6,284,720 $349,687,307

CM  3,815,166 $346,534,481

ENB  5,481,084 $332,070,130

GWO  6,628,847 $331,841,496

CNQ  6,276,137 $298,245,459

BNS  3,701,020 $295,471,947

MFC  6,286,891 $283,151,010

RY  1,436,015 $252,843,872

CVE  10,642,283 $235,898,764

BMO  1,398,097 $186,546,468

TD  2,251,958 $178,388,365

NA  1,167,822 $161,991,352

XIU  3,757,014 $145,575,038

CSU  28,255 $133,554,275

TRP  1,818,232 $124,109,036

POW  2,620,054 $123,533,361

BN  1,415,958 $121,815,932

$907,603,721
 33,448,991

 58,562

$15,498 
 571 

 1,002 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  3,757,014 $145,575,038 

HND  1,940,985 $34,876,122 

HOU  1,555,583 $17,788,915 

CASH  1,374,689 $68,735,675 

HOD  1,167,853 $8,021,589 

HNU  922,409 $28,264,778 

HQD  864,568 $9,174,986 

ZEB  794,804 $33,988,470 

XEG  734,827 $13,235,847 

HQU  727,800 $17,289,633 

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

XIU  3,757,014 $145,575,038 

CASH  1,374,689 $68,735,675 

HND  1,940,985 $34,876,122 

ZEB  794,804 $33,988,470 

VFV  191,287 $28,705,153 

HNU  922,409 $28,264,778 

ZSP  210,507 $19,468,079 

HOU  1,555,583 $17,788,915 

HQU  727,800 $17,289,633 

BTCC.B  684,432 $13,298,826 



 1,276  619,688
      Block Trades                                                                                                                                               Non Block Trades

 23,390,600 RBC CAPITAL MARKETS
 15,133,700 BMO NESBITT BURNS INC.
 15,102,500 SCOTIA CAPITAL INC.
 12,988,400 TD SECURITIES INC.
 11,663,900 INSTINET CANADA LTD.

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

CVE  8,469,800 
GWO  6,098,200 
SLF  5,906,200 
CNQ  4,305,300 
SU  4,285,100 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 68,833,591 
$31,174,552 

 4,443 
 51.60%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 133,400,975
$56,748,584

 31,686

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,067

    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  

EGT  2,547,100 $27,551

ENTG  2,184,217 $25,447

OSIX  2,123,700 $12,169

RIO  2,111,981 $1,370,620

GBU  2,021,611 $21,024

QNC  1,925,811 $307,485

FLT  1,794,585 $256,624

ROI  1,651,706 $44,994

GSVR  1,629,000 $305,437

ZOMD  1,624,110 $1,362,526

MATE  1,578,304 $185,525

BIGG  1,519,648 $282,061

DMGI  1,501,298 $640,594

CAI  1,472,090 $18,522

TAO  1,407,998 $243,642

SEI  1,255,958 $1,434,236

FAN  1,252,487 $344,884

FMC  1,193,830 $85,257

HIVE  1,176,254 $6,980,603

STUD  1,105,703 $38,933

 Symbol                    TSXV Volume                      TSXV Value  

HIVE  1,176,254 $6,980,603

TOI  29,927 $3,621,926

PTK  361,411 $2,719,342

HITI  458,094 $2,005,760

ARTG  131,595 $1,909,049

PNG  682,416 $1,582,416

SEI  1,255,958 $1,434,236

RIO  2,111,981 $1,370,620

ZOMD  1,624,110 $1,362,526

LMN  29,539 $1,247,294

KUT  237,583 $1,154,610

NFG  362,913 $933,276

AFM  795,107 $906,207

AEP  745,600 $865,812

SBBC  792,146 $818,989

DMGI  1,501,298 $640,594

EU  110,486 $593,745

NBM  637,910 $555,856

RECO  523,597 $551,475

ZDC  149,257 $515,434

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  84,811 18,528,070
 662,864,601  1,514


