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DAILY REPORT

September 6, 2022

   Indices          September 6  Close            Previous Close             Change             % Change

S&P/TSX Composite Index  19,088.15  19,270.85 -0.95 %

S&P/TSX 60 Index  1,153.43  1,164.88 -0.98 %

S&P/TSX Venture Composite Index  623.57  632.02 -1.34 %

S&P/TSX Completion Index  1,111.59  1,120.66 -0.81 %

S&P/TSX Smallcap Index  666.89  675.49 -1.27 %

    Unchanged     Decliners   Advancers                  
                                      S&P/TSX Composite  Index

 64  170  4 

            Return Constituent

        Top 10 Advancers

PSI  3.14%
CS  3.09%
ARE  2.45%
TRQ  2.35%
ECN  2.34%
ERO  2.33%
NXE  2.18%
WPK  2.16%
LAC  1.86%
PRMW  1.86%

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

            Return Constituent

Top 10 Decliners

ACB -8.12%
TLRY -5.87%
NGD -5.75%
WEED -5.71%
VET -4.93%
POU -4.73%
AAV -4.40%
DOO -4.36%
OGC -4.30%
SDE -4.08%

Index Contribution Constituent

Top 10 Index              
Detractors

TD -17.67
CNQ -12.18
SU -8.85
ENB -8.78
TRP -8.16
CVE -7.34
BNS -6.05
NTR -5.98
BMO -5.92
RY -5.30

Index Contribution Constituent

Top 10 Index 
 Contributors

IFC  4.25
TRI  2.12
WCN  2.05
TECK.B  1.60
WSP  1.03
BIP.UN  0.93
FFH  0.79
TRQ  0.67
LAC  0.50
SAP  0.49

                          S&P/TSX Composite Index

 Sector                         # of Index        Weight       Market Cap         Index 

                                   Constituents                          ($B)              Contribution

           S&P/TSX Composite Index - Sectors Returns

Utilities  16  5.33 $147.72 -0.74%

Real Estate  23  2.67 $73.84 -1.05%

Health Care  7  0.37 $10.27 -1.64%

Consumer Staples  11  4.32 $119.62 -7.32%

Industrials  29  12.83 $355.35 -7.81%

Consumer 
Discretionary

 13  3.51 $97.15 -8.94%

Information 
Technology

 14  5.16 $143.06 -11.04%

Communication 
Services

 7  4.99 $138.31 -14.40%

Materials  51  11.17 $309.35 -20.38%

Financials  29  31.28 $866.46 -46.08%

Energy  38  18.37 $508.93 -61.17%
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 360,776,387
$11,059,082,549

 965,071

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  2,019

Daily Volume
Daily Value
Average  Trade Size
% TSX Volume

 119,560,380 
$3,155,303,247 

 265 
 33.14 %

   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  20,054,472 $823,427,798

ENB  14,158,940 $760,971,813

ABX  11,488,828 $224,095,948

GWO  11,182,740 $348,189,303

MFC  10,213,228 $227,642,221

TRP  8,302,836 $514,868,301

BNS  7,192,526 $508,935,725

CNQ  6,142,728 $435,254,108

RCI.B  5,437,479 $304,124,810

XIU  5,317,285 $155,275,026

CPG  4,796,718 $46,077,488

CM  4,384,655 $269,099,206

H  3,904,188 $138,242,832

CVE  3,786,896 $92,411,628

T  3,564,153 $104,297,823

BTE  3,386,744 $22,319,352

TD  3,153,110 $265,769,789

SHOP  3,125,231 $122,501,769

ATH  3,001,374 $7,338,815

POW  2,959,090 $98,594,738

 Symbol                     TSX Volume                       TSX Value  

SU  20,054,472 $823,427,798

ENB  14,158,940 $760,971,813

TRP  8,302,836 $514,868,301

BNS  7,192,526 $508,935,725

CNQ  6,142,728 $435,254,108

GWO  11,182,740 $348,189,303

BMO  2,577,050 $310,672,337

RCI.B  5,437,479 $304,124,810

RY  2,400,688 $293,786,007

CM  4,384,655 $269,099,206

TD  3,153,110 $265,769,789

MFC  10,213,228 $227,642,221

ABX  11,488,828 $224,095,948

CNR  1,375,410 $210,508,631

TOU  2,310,773 $180,901,782

XIU  5,317,285 $155,275,026

H  3,904,188 $138,242,832

BCE  2,093,076 $131,852,001

NA  1,511,260 $131,385,617

SHOP  3,125,231 $122,501,769

$800,910,259
 39,127,151

 64,775

$12,364 
 604 

 804 

Daily Volume
Daily Value

# Trades

Average Trade Value
Average Trade Size

# of ETFs Traded

                                                                                              ETF Trading

  Symbol       Market Volume                                 Market Value

XIU  5,317,285 $155,275,026 

XEG  2,346,021 $35,921,347 

HND  1,923,171 $25,708,037 

XIC  1,903,250 $58,517,503 

HQD  1,449,857 $11,859,342 

TERM  1,349,922 $12,216,842 

HXT  1,197,847 $55,905,092 

HOD  1,184,625 $12,697,244 

HOU  1,116,894 $20,759,903 

HQU  1,096,391 $11,189,689 

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

XIU  5,317,285 $155,275,026 

XIC  1,903,250 $58,517,503 

HXT  1,197,847 $55,905,092 

XEG  2,346,021 $35,921,347 

ZEB  1,064,261 $35,830,645 

HNU  1,075,542 $31,233,565 

HND  1,923,171 $25,708,037 

XFN  577,180 $25,387,403 

XSP  535,536 $22,439,327 

HOU  1,116,894 $20,759,903 



 1,003  964,068
      Block Trades                                                                                                                                               Non Block Trades

 42,197,700 RBC CAPITAL MARKETS
 33,950,050 NATIONAL BANK FINANCIAL INC.
 26,041,600 BMO NESBITT BURNS INC.
 25,677,600 GOLDMAN SACHS CANADA INC.
 18,694,100 SOCIETE GENERALE CAPITAL CANADA INC.

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

SU  16,229,400 
ENB  11,693,650 
GWO  10,271,500 
ABX  8,843,500 
MFC  7,549,500 

        Broker                                                     TSX Block Volume       Symbol                                                      TSX Block Volume

 57,949,932 
$27,123,600 

 3,717 
 48.61%

Daily Volume
Daily Value
Average Trade Size
% TSXV Volume

 119,221,719
$48,690,959

 33,769

Daily Volume
Daily Value
Daily Trades
Daily Symbols Traded  1,237

    TSXV  ANONYMOUS TRADING    TSXV                                                                                     
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TSXV Value ( in Canadian Dollars )

                     Top 20 TSXV Symbols by Volume                        Top 20 TSXV Symbols by Value

 Symbol                    TSXV Volume                      TSXV Value  

LFST  2,713,338 $354,350

PQE  2,357,691 $164,153

SAE  2,281,748 $291,654

BARU  2,138,284 $60,901

AUN  1,842,671 $18,439

FUSE  1,759,654 $185,367

RIO  1,585,141 $201,308

PGM  1,552,241 $157,018

BTT  1,408,058 $121,030

OGO  1,132,500 $118,273

SOU  1,102,687 $1,218,649

TAL  1,102,326 $789,512

MWX.RT  1,088,910 $10,870

NGEX  1,072,271 $2,244,879

DSM  1,064,472 $37,257

ORS  1,061,000 $26,525

PEGA  1,057,019 $67,442

BRW  929,075 $354,802

VUI  912,153 $366,188

PTU  897,315 $81,939

 Symbol                    TSXV Volume                      TSXV Value  

HIVE  449,512 $2,611,232

NGEX  1,072,271 $2,244,879

RECO  483,061 $2,071,004

TOI  29,563 $2,053,791

PMET  249,952 $1,658,072

SOU  1,102,687 $1,218,649

SALT  355,849 $1,176,625

LTH  747,817 $1,094,894

FHYD  207,282 $975,876

LI  441,235 $975,508

EU  618,114 $888,797

TAL  1,102,326 $789,512

ISO  163,040 $720,707

CRE  319,524 $526,590

SOIL  193,663 $510,865

EOG  861,337 $468,707

VZLA  287,949 $453,847

RCK  137,146 $450,330

RHT  823,757 $437,102

NFG  96,650 $437,010

                                                                                         Dark TSX/TSXV Trading 

Volume
Value Daily Symbols Traded

Daily Trades  76,749 16,258,740
 515,614,204  1,140


