CETFA Monthly Report ($ millions)

as of September 30. 2023

Top 25 ETFs by Net Creations - Current Month

Net Creations by ETF Provider

Management Current Management Current Previous % of Total
ETF Name Ticker Code Month YTD 2023 ETF Provider Code Month Month Change YTD 2023 2023
1 BMO Equal Weight Banks Index ETF ZEB BMO $ 306 $ 1,155 Vanguard Canada VNG S 640 $ 579 106% $ 4,089 13.5%
2 ClHigh Interest Savings ETF CSAV cIM 301 3122 BMO Asset Management BMO 572 (206) 378.5% 3723 12.3%
3 BMO Money Market Fund ETF Series ZMMK BMO 249 581 Purpose Investments PFC 237 17) - 1,051 3.5%
4 Horizons High Interest Savings ETF CASH HRZ 219 2,960 National Bank NBS 237 230 3.0% 3,668 12.1%
5 Vanguard S&P 500 Index ETF VFV VNG 212 1,424 TD Asset Management TOM 142 222 -36.3% 2115 7.0%
6 BMO S&P 500 Index ETF ZsP BMO 200 (1,652) Evolve Funds EVL 141 47 203.3% 1,011 3.3%
7 NBI Sustainable Canadian Bond ETF NSCB NBS 200 1,286 Horizons ETFs HRZ 122 775 -84.3% 4,541 15.0%
8 iShares ESG Aware MSCI Emerging Markets Index ETF XSEM BLK 179 2,667 Fidelity FID 118 120 -1.4% 1,125 3.7%
9 Purpose High Interest Savings Fund PSA PFC 138 74 RBC Global Asset Management RBC "7 160 -26.6% 1,040 3.4%
10 RBC Target 2026 Corporate Bond Index ETF RQO RBC 127 280 Hamilton ETFs HAM 88 136 -35.3% 1,135 3.8%
11 Vanguard Canadian Aggregate Bond Index ETF VAB VNG 118 452 Cl Investments ciM 65 366 -82.2% 3,148 10.4%
12 BMO S&P/TSX Capped Composite Index ETF ZCeN BMO 116 313 Franklin Templeton FLS 50 (35) 243.0% (293) -
13 Evolve High Interest Savings Account ETF HISA EVL 105 700 Harvest Portfolios HPG 49 38 27.9% 593 2.0%
14 BMO Ultra Short-Term Bond ETF ZST BMO 100 312 Invesco ETFs AIM 33 (134) 124.4% 466 1.5%
15 Vanguard FTSE Canada All Cap Index ETF VCN VNG 73 496 PIMCO Canada PMC 26 2 - 166 0.6%
16 iShares Core Equity ETF Portfolio XEQT BLK 66 518 Brompton Funds BRM 1 14 -22.3% 101 0.3%
17 iShares Floating Rate Index ETF. XFR BLK 64 418 Mackenzie MFC 9 30 -70.5% (114) -
18 iShares Premium Money Market ETF CMR BLK 62 325 Scotia Global Asset Management BNS 7 83 -91.2% 184 0.6%
19 iShares Core Canadian Universe Bond Index ETF XBB BLK 60 603 First Trust Portfolios Canada FTP 6 (5) 221.1% (U] -
20 Horizons Equal Weight Banks Index ETF HBNK HRZ 60 106 Desjardins Investments DJD 6 (61) 109.2% 53 0.2%
21 Vanguard All-Equity ETF Portfolio VEQT VNG 57 515 Manulife Investment Management MNL 5 18 -72.8% 234 0.8%
22 BMO Mid Federal Bond Index ETF ZFM BMO 56 49 Lysander Funds LYS 4 (2) 296.2% 1 -
23 Vanguard U.S. Total Market Index ETF VUN VNG 55 345 CIBC Asset Management ciB 2 14 -82.4% 17 A%
24 Invesco Long Term Government Bond Index ETF PGL AIM 54 218 IA Clarington IAC 2 (3) 165.9% (13) -
25 BMO S&P 500 Hedged to CAD Index ETF. ZUE BMO 49 57 Guardian Capital LP GCL 1 35 -96.8% 52 0.2%
Top 25 $ 3227 § 17,326 Accelerate Financial ACL - 3 -95.9% (5) -
*Source: Investor Economics Forstrong Global Asset Management FORS - 4 - 4 -
Emerge Canada EMR - - - (6) -
Mulvihill Capital Management MLV - - - - -
Caldwell CAL - - - - -
Starlight Investments STR - - ) -
Arrow Capital Manacement ACM 1 2 -125.1% 12 -
Management Current Ninepoint Partners NPP m (38) 98.1% (48) -
ETF Name Ticker Month YTD 2023 Russell Canada RUS (1 - - 17 1%
1 iShares S&P/TSX 60 Index ETF XU BLK $ (360) $ 374 3iQ 3Q @) (41) 95.3% (624) -
2 iShares Core S&P 500 Index ETF XUs BLK (276) (449) Middlefield MDG (6) () 11.6% 43 0.1%
3 Horizons S&P 500 Index ETF HXS HRZ (226) (480) Picton Mahoney Asset Management PMF 8) 13 -163.9% 90 0.3%
4 iShares Core Canadian Short Term Corporate Bond Index ETF XSH BLK (150) (242) Bristol Gate Capital Partners BRI (15) 3 -617.5% 12 -
5 iShares Core S&P/TSX Capped Composite Index ETF XIC BLK (124) (438) AGF Investments AGF (15) (16) 7.6% (31) -
6 Cl Enhanced Short Duration Bond Fund FSB CcIM (113) (269) BlackRock Canada BLK (662) 436 -252.1% 2,587 8.6%
7 BMO Aggregate Bond Index ETF ZAG BMO (99) (499) Total $ 1980 § 2,761 -283% $ 30,190
8 BMO Short Federal Bond Index ETF ZFS BMO (97) (273) *Source: Investor Economics
9 BMO MSCI EAFE Index ETF ZEA BMO (86) 722
10 RBC Target 2023 Corporate Bond Index ETF RQK RBC (73) (82)
11 iShares S&P/TSX Capped Energy Index ETF XEG. BLK (68) (554) AUM by ETF Provider
12 BMO Laddered Preferred Share Index ETF ZPR BMO (67) (70) Management #of Current us
13 Cl Global Healthcare Leaders Index ETF CHCLB ciM (52) 148 ETF Provider Code ETFs Month Month Chanae Dec 2022
14 Horizons Active Corporate Bond ETF HAB HRZ (51) 10 BlackRock Canada BLK 146 $ 97,692 101,823 -4.1% $ 92,637
15 Cl Energy Giants Covered Call ETF NXF ciM (45) (41) BMO Asset Management BMO 152 91,407 94,467 -3.2% 87,729
16 Vanguard Canadian Short-Term Corporate Bond Index ETF vsc VNG (40) (90) Vanguard Canada VNG 37 56,246 57,856 -2.8% 49,889
17 BetaPro Crude Oil Leveraged Daily Bull ETF Hou HRZ (38) (97) Horizons ETFs HRZ 110 27,406 27,741 -1.2% 22,892
18 BMO Europe High Dividend Covered Call Hedged to CAD ETF ZWE BMO (35) (87) Cl Investments ciM 88 19,500 19,749 -1.3% 15,966
19 Fidelity International High Quality Index ETF FclQ FID (32) 19 Mackenzie MFC 46 12,500 12,906 3.1% 12,395
20 iShares S&P/TSX Capped Financials Index ETF XFN BLK (31) (90) TD Asset Management TOM 41 10,287 10,653 -3.4% 7,789
21 iShares Gold Bullion ETF CcGL BLK (31) (52) National Bank NBS 15 9,933 9,943 -0.1% 6,394
22 iShares S&P/TSX Capped Utilities Index ETF XUt BLK (30) (67) Purpose Investments PFC 49 8,352 6,508 28.3% 6,867
23 BMO MSCI Emerging Markets Index ETF ZEM BMO (25) (260) Invesco ETFs AIM 36 5211 5371 -3.0% 4,643
24 BetaPro Natural Gas Inverse Leveraged Daily Bear ETF HND HRZ (25) (315) RBC Global Asset Management RBC 41 5,016 4,951 1.3% 3974
25 RBC Quant U.S. Equity Leaders ETF RUE RBC (23) (32) Fidelity FID 40 4,455 4,480 -0.6% 3,265
Top 25 $ (2,198) § (3,213) Scotia Global Asset Management BNS 26 3,720 3,829 -2.9% 3,490
*Source: Investor Economics Harvest Portfolios HPG 21 3,388 3,482 2.7% 2,858
Evolve Funds EVL 26 3,270 3,170 3.2% 2,184
Hamilton ETFs HAM 14 2,808 2,832 -0.9% 1,790
CIBC Asset Management ciB 27 2,630 2,696 -2.5% 2483
Manulife Investment Management MNL 18 2,605 277271 -4.4% 2,390
PIMCO Canada PNC 6 2216 2230 08% 2078
Management % of Desiardins Investments DJD 18 1.702 1.741 -2.3% 1.625
ETF Name Ticker AUM Total AGF AGF 12 1.151 1.177 -2.2% 1.151
1 BMO S&P 500 Index ETF. ZsP BMO $ 11,751 3.1% Franklin Templeton FLS 12 1,071 1,055 1.4% 1,308
2 iShares S&P/TSX 60 Index ETF XU BLK 10,943 2.9% Picton Mahoney Asset Management PMF 8 671 681 -1.5% 573
3 Vanguard S&P 500 Index ETF VFV VNG 8,889 2.4% Ninepoint Partners NPP 8 669 643 4.1% 644
4 iShares Core S&P/TSX Capped Composite Index ETF XIC BLK 8,493 2.3% Brompton Funds BRM 1" 607 612 -0.9% 521
5 Cl High Interest Savings ETF CSAV ciM 8,406 22% Middlefield MDG 6 460 491 -6.3% 273
6 iShares Core S&P 500 Index ETF (CAD-Hedged) XSP BLK 7,990 21% First Trust Portfolios Canada FTP 23 376 383 -1.8% 360
7 BMO S&P/TSX Capped Composite Index ETF ZCN BMO 7019 1.9% Guardian Capital LP GCL 12 288 295 -2.4% 229
8 BMO MSCI EAFE Index ETF ZEA BMO 6,299 1.7% Bristol Gate Capital Partners BRI 2 222 249 -11.0% 194
9 Vanguard U.S. Total Market Index ETF VUN VNG 6,242 1.7% 3iQ 3Q 2 197 195 0.7% 553
10 iShares Core MSCI EAFE IMI Index ETF XEF BLK 6,212 1.6% Emerge Canada EMR 1" 118 129 -8.9% 104
11 BMO Aggregate Bond Index ETF ZAG BMO 5,766 1.5% IA Clarington IAC 5 101 102 -0.9% 112
12 Vanguard FTSE Canada All Cap Index ETF VCN VNG 5,483 1.5% Lysander Funds LYS 3 80 75 7.2% 75
13 iShares Core Canadian Universe Bond Index ETF XBB BLK 5,323 1.4% Russell Investments Canada RUS 3 65 68 -5.0% 52
14 iShares Core S&P 500 Index ETF XUS BLK 4,630 1.2% Accelerate Financial ACL 4 64 64 -0.4% 69
15 Vanguard Canadian Aggregate Bond Index ETF VAB VNG 4,174 1.1% Arrow Capital Management ACM 3 50 51 -1.4% 40
16 Vanguard Growth ETF Portfolio VGRO VNG 4,100 1.1% Starlight Investments STR 2 21 23 -7.8% 25
17 BMO Equal Weight Banks Index ETF ZEB BMO 4,063 1.1% Caldwell CAL 1 5 5 -4.8% 5
18 Purpose High Interest Savings Fund PSA PFC 3,926 1.0% Forstrong Global Asset Management FORS 4 4 4 -2.9% -
19 Horizons High Interest Savings ETF CASH HRZ 3,553 0.9% Mulvihill Capital MLV 1 = = = =
20 Horizons Cdn Select Universe Bond ETF HBB HRZ 3,480 0.9% Total 1,090 § 376,561 §$ 385,457 23% $ 339,668
21 Vanguard FTSE Developed All Cap ex North America Index ETF viu VNG 3,360 0.9% *Source: Investor Economics
22 Horizons S&P/TSX 60 Index ETF HXT HRZ 3310 0.9%
23 BMO Low Volatiity Canadian Equity ETF 28 BMO 3014 08%
24 BMO Mid-Term U.S. IG Corporate Bond Index ETF zic BMO 2,905 0.8% Manaaement Current Previous
25 Vanguard All-Equity ETF Portfolio VEQT VNG 2,870 0.8% ETF Provider Code Month Month Chanae Dec 2022
Top 25 $ 142,203 37.8% BlackRock Canada BLK 25.9% 26.4% -0.5% 27.3%
*Source: Investor Economics BMO Asset Management BMO 24.3% 24.5% -0.2% 25.8%
Vanguard Canada VNG 14.9% 15.0% 0.1% 14.7%
Horizons ETFs HRZ 7.3% 7.2% 0.1% 6.7%
Cl Investments ciM 5.2% 5.1% 0.1% 4.7%
Mackenzie MFC 3.3% 3.3% - 3.6%
TD Asset Management TOM 2.7% 2.8% - 2.3%
National Bank NBS 2.6% 26% 0.1% 1.9%
Purpose Investments PFC 2.2% 1.7% 0.5% 2.0%
Invesco ETFs AM 1.4% 1.4% - 1.4%
RBC Global Asset Management RBC 1.3% 1.3% - 1.2%
Fidelity FID 1.2% 1.2% - 1.0%
Scotia Global Asset Management BNS 1.0% 1.0% - 1.0%
Harvest Portfolios HPG 0.9% 0.9% - 0.8%
Evolve Funds EVL 0.9% 0.8% - 0.6%
Hamilton ETFs HAM 0.7% 0.7% - 0.5%
CIBC Asset Management ciB 0.7% 0.7% - 0.7%
Manulife Investment Management MNL 0.7% 0.7% - 0.7%
PIMCO Canada PMC 0.6% 0.6% - 0.6%
Desjardins Investments DJD 0.5% 0.5% - 0.5%
AGF Investments AGF 0.3% 0.3% - 0.3%
Franklin Templeton FLS 0.3% 0.3% - 0.4%
Picton Mahoney Asset Management PMF 0.2% 0.2% - 0.2%
Ninepoint Partners NPP 0.2% 0.2% - 0.2%
Brompton Funds BRM 0.2% 0.2% - 0.2%
Middlefield MDG 0.1% 0.1% - 0.1%
First Trust Portfolios Canada FTP 0.1% 0.1% - 0.1%
Guardian Capital LP GCL 0.1% 0.1% - 0.1%
Bristol Gate Capital Partners BRI 0.1% 0.1% - 0.1%
3iQ 3 0.1% 0.1% - 0.2%
Emerge Canada EMR = — — —
IA Clarington IAC - - - -
Lysander Funds LYs - - - -
Russell Investments Canada RUS - - - -
Accelerate Financial ACL - - - -
Arrow Capital Management ACM - - - -
Starlight Investments STR - - - -
Caldwell CAL - - - -
Forstrong Global Asset Management FORS = — — —
Mulvihill Capital MLV = = = =

*Source: Investor Economics
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New ETFs Launched in 2023 - Top Funds by AUI

New ETFs Launched in 2023

Funds by Current Month

Manaaement % of Management Net % of
ETF Name Ticker Code AUM__Total ETF Name Ticker Code ations Total

1 Hamilton Canadian Financials Yield Maximizer ETF HMAX HAM B 532 0.4% 1 Horizons Equal Weight Banks Index ETF HBNK HRZ 60 3.0%
2 Hamilton Canadian Bank Eaual-Weiaht Index ETF HEB HAM 512 0.1% 2 Hamilton Canadian Financials Yield Maximizer ETF HMAX HAM 46 23%
3 Horizons 0-3 Month T-Bill ETF CBIL HRZ 494 0.4% 3 Horizons 0-3 Month U.S. T-Bill UBILU HRZ 40 2.0%
4 BMO US Aaareaate Bond Index ETF (Hedaed Units) ZUAGF BMO 339 0.1% 4 Horizons 0-3 Month T-Bil ETF CBIL HRZ £ 1.8%
5 Horizons 0-3 Month U.S. T-Bill ETF UBILU HRZ 314 0.4% 5 Id Maximizer ETF UMAX HAM 26 1.3%
6 Hamilton Utilties Yield Maximizer ETF UMAX HAM 132 - 6 Fidelitv Canadian Larae Can Fund (ETF Series) FCLC FID 24 1.2%
7 Horizons Eaual Weiaht Banks Index ETF HBNK. HRZ 101 — 7 Hamilton U.S. Bond Yield Maximizer ETF HBND. HAM 16 0.8%
8 BMO US TIPS Index ETF (USD-Units) TIPS.U BMO 70 - 8 Bromoton Solit Coro. Preferred Share ETF (CAD Units) SPLT BRM 13 0.7%
9 Fidelitv Global Innovators ETF FINN FID 68 — 9 Horizons Enhanced Eaual Weiaht Canadian Banks Covered Call ETF BKCL HRZ 13 07%
10 Harvest Travel & Leisure Income ETF TRV HPG 60 - 10 Fidelitv Global Small Can Opoortunities Fund (ETF Series) FCGS FID 12 0.6%
11 Purpose USD Cash Management Fund (ETF Series) MNU.U PFC 57 — 11 BMO Lona Short Canadian Eauitv ETF zsc BMO 11 06%
12 iShares 20+ Year U.S. Treasurv Bond Index ETF (CAD-Hedaed) XTLH BLK 46 - 12 BMO Lona Short US Eauitv ETF 7Lsu BMO 11 06%
13 Bromoton Solit Coro. Preferred Share ETF (CAD Units) SPLT BRM a4 — 13 Harvest Premium Yield Treasurv ETF HPYT HPG 10 05%
14 CI Global Minimum Downside Volatiltv Index ETF (Unhedaed Common Units) CGDV.A ciM a4 - 14 Horizons Enhanced US Larae Can Eauitv Covered Call ETF uscL HRZ 7 0.3%
15 Guardian Ultra-Short Canadian T-Bill Fund (ETF Series) GCcTB 6oL 4 - 15 Fidelity Global Innovators ETF FINN FID 7 03%
16 Fidelitv Greater Canada Fund (ETF Series) FCGC FID 39 - 16 0® Enhanced Yield Fund (CAD-Unhedaed) (ETF Series) ESPX.B EVL 5 02%
17 Evolve S&P 5008 Enhanced Yield Fund (CAD-Unhedaed) (ETF Series) ESPXB EVL 38 — 17 RBC Taraet 2027 Government Bond ETF. RGOP RBC 5 02%
18 Fidelitv Canadian Larae Cao Fund (ETF Series) FCLC FID 37 - 18 RBC Taraet 2029 Government Bond ETF RGOR RBC 5 02%
19 Horizons Enhanced Eaual Weicht Canadian Banks Covered Call ETF BKCL HRZ 32 — 19 Fidelitv Greater Canada Fund (ETF Series) FCGC FID 3 02%
20 Invesco S&P US Dividend Aristocrats ESG Index ETF (CAD Units) UAE AM 29 - 20 BMO USD Cash Management ETF (CAD Units) zucm BMO 3 0.2%
21 Guardian Ultra-Short U.S. T-Bill Fund (ETF Series) GUTB.U GeL 28 — 21 RBC Taraet 2026 Government Bond ETF RGOO RBC 3 0.1%
22 Fidelitv Global Small Ca Opportunities Fund (ETF Series) FCGS FID 28 - 22 RBC North American Value Fund (ETF Series) RNAV RBC 3 0.1%
23 RBC Taraet 2024 Government Bond ETF RGOL RBC 26 — 23 Premium Cash Manacement Fund MCAD EVL 3 0.1%
24 iShares Core Canadian 15+ Year Federal Bond Index ETF XFLB BLK 24 - 24 Horizons Enhanced Canadian Larae Can Eauitv Covered Call ETF CNCL HRZ 2 0.1%
25 RBC U.S. Discount Bond ETF (CAD Units) RUDB RBC 23 = 25 BMO US Aaareoate Bond Index ETF (Hedoed Units) ZUAGF BMO 2 0.1%
s 3162 0.8% 364 18.4%

*Source: Investor Economics.

Net Creations bv Asset Cateaorv.

*Source: Investor Economics

Current  Previous  Change YTD2023 % of Total
Asset Category 2023
Total s 1980 § 2761 28.3% § 30,190 100.0%
ed income. 376 1,422 73.6% 9,797 32.4%
Investment arade a5 1.493 74.9% 9591 31.8%
Coroorate 101 71 242.4% 1.485 4.9%
Government o7 852 02.1% as77 11.8%
409 569 28.1% 4,529 15.0%

High yield - @) 100.3% 206 07%
Corporate (19) (68) 71.4% 262 09%
Emerging markets () @) 38.2% (367) 1.2%
Mix 24 4 498.9% 314 1.0%
Equity a7 513 -411% 9,886 327%
Canada 104 517 79.8% 2601 8.6%

us 81 80V 144.7% 671 5.5%
Emeraina Markets 164 (60)  374.6% 2720 9.0%
International (33) 275 A121% 2772 9.2%

North America 27 108 -74.8% 290 1.0%
Eurove. 6 (5)  2294% “8) 01%
Global 120 81 47.7% 657 22%
Sector (198) (223) 11.3% 2535 8.4%
Aariculture ) (10} 66.9% (58) 0.2%
Consumer staoles @) an 53.6% a =
Enerav (121) @77 74.6% (690 23%
Financials a4 112 60.9% 1501 50%
Health care (22) 32 -169.0% 354 1.2%
Industrials @ (5) -55.6% 27 01%
Utiities & Infrastructure ®) (13) 413% 197 07%
Materials “0) 5 -3039% (185) 06%
Metals 3 (1) 350.3% (69) 0.2%
Multiole 2) 22 A08.9% = =
Real estate (16) 10) -49.8% (1301 0.4%
Technoloav. (46) 140 A433.0% 235 8%
Commodities (27) (67) 59.7% 78 0.3%
Enerav “3) (36) 623% 220 7%
Metals (39) (26) -48.0% (174 0.6%
Multi-asset class 178 145 224% 1,419 4.7%
Money market 907 930 2.4% 8,760 29.0%
Currency 287 44 553.4% 776 26%
Cryptocurrency (14) (229) 94.1% (550) 1.8%
Volatility 2 -27.8% 24 01%
of which inverse/leveraced s (s s @51 66.9% § 144 0.5%

*Source: Investor Economics

Market Share bv Asset Cateaorv

Current  Previous
Asset Category Month Month Change __Dec 2022
Total 100.0%  100.0% - 100.0%
ed income 23.9% 23.9% - 24.4%
Investment arade 213% 213% - 216%
Coroorat 62% 62% - 6.5%
Government 38% 39% 01% 5%
Mix 1.3% 1.2% 0.1% 1.6%
High yield 26% 26% - 2.8%
Corporate 07% 07% - 07%
Emerging markets 04% 04% - 05%
Mix 1.4% 1.4% 1.5%
Equity 64.4% 65.4% 1.0% 65.8%
Canada 200% 20.1% 0.1% 216%
us 202% 208% 05% 209%
Emeraina Markets 25% 24% 1.9%
International 86% 87% 01% 82%
North America 05% 05% - 05%
03% 03% - 03%
Global 40% 4.0% - 4.0%
Sector 83% 85% 02% 83%
Adriculture 0.1% 0.1% - 0.1%
Consumer staoles 0.1% 0.1% - 0.1%
Enerav 09% 09% - 1.1%
Financials. 1.3% 1.3% - 1.2%
Health care 09% 09% - 09%
Industrials = = = =
Utlties & Infrastructure 1.0% 1.1% - 2%
Materials 0.4% 05% - 06%
0.1% 0.1% - 0.1%
05% 06% - 0.2%
07% 08% - 09%
22% 23% 01% 1.8%
0.6% 0.6% - 07%
0.1% 0.1% - 01%
04% 04% - 05%
38% 38% - 3.8%
62% 5.2% 1.0% 45%
05% 04% 0.1% 0.3%
Cryptocurrency 0.6% 0.8% 0.1% 0.6%
Volatility - - - -
‘of which inverse/leveraged 0.4% 0.4% - 0.4%

“Source: Investor Economics.



CETFA Monthly Report ($ millions)

as of September 30, 2023

Asset Category BlackRock BMO Vanguard Horizons Clinvestments  Mackenzie T N::]T' Purpose Invesco RBC Fidelity Scotia Harvest Evolve Hamilton ciBC Manulife PIMCO Desjardins
Code BLK BMO VNG HRZ M MFC TDM NBS PFC AM RBC FID BNS HPG EVL HAM ciB MNL DJD
Total 97,692 91.407 56,246 $ 27,406 $ 19,500 $ 12,500 10,287 9933 $ 8352 § 5211 5016 $ 4455 § 3720 $ 3388 § 3270 $ 2808 2,630 § 2,605 $ 2216 $ 1.702
Fixed income 17.678 27,780 8.329 5,265 2712 5779 2,816 5,202 849 1.692 3,363 1.362 923 10 2! 15 1.876 375 2,216 307
Investment arade 17.152 25178 8.329 5,181 2,670 3.314 2,787 4.144 606 1.655 3.337 1.362 671 10 29 15 1.824 375 139 307
Corporate 4,236 9.786 1.213 739 613 877 63 46 535 361 2,208 123 544 - - - 1.190 345 14 7
Government 2,862 7.089 74 899 847 405 1.688 = = 320 147 = = 10 = 15 8 = = 52
Mix 10,054 8,303 7.042 3.544 1.210 2,033 1,036 4,098 7 975 981 1.238 127 - 29 - 626 30 125 248
Hiah vield 527 2,601 - 83 42 2464 29 1.058 243 37 26 = 252 = = = 52 = 2,077 =
Corporate 373 2,021 - 83 17 41 29 - 80 37 26 - - - - - - - - -
Emeraina markets 106 572 = = = 709 = = = = = = = = = = = = = =
Mix 48 9 - - - 1.715 - 1.058 162 - - - 252 - - - 52 - 2,077 -
Eaquity 74171 62,011 40.459 13.444 7.366 6.629 7.423 4,307 580 3.488 1.653 2447 2,796 3,378 988 2,793 751 2,230 = 1.395
Canada 26,265 21,017 8.944 6.078 1.826 1711 1.764 1.852 8 1.114 621 421 712 106 126 605 158 817 - 736
us 17,998 21,249 19,979 4,098 562 2,505 2,030 18 129 2,165 536 979 787 463 68 495 372 355 = 244
Emeraina Markets 4.429 1.384 1,610 80 183 624 - - 9 - 45 - 325 - - - 56 336 - 173
International 11,587 9,346 4.904 631 1.144 861 1.224 541 52 45 189 489 118 = 28 = 96 710 = 161
North America 174 129 - 366 74 541 - - 346 - 6 - 218 11 - - - - - -
Europe = 719 = 90 = 6 = = = 7 = = = = = = = = = =
Global 3.559 1.062 4,754 560 1,396 365 464 874 13 153 1 484 599 4 - 47 68 12 - 80
Sector 10,160 7.104 269 1.541 2,180 17 1,940 1.021 23 3 255 74 37 2,693 766 1.645 2 = = =
Aariculture 369 4 - - - - - - - - - - - - - - - - - -
Consumer staples 198 64 = = = = = = = = = = = = = = = = = =
Eneray 1.743 308 - 154 510 - - - - 2 1 - 5 76 - - 2 - - -
Financials 1.427 1.348 = 358 79 = = = = = 252 = 10 92 91 1.163 = = = =
Health care 575 361 - 96 258 - 53 - 4 - - - - 1.401 269 - - - - -
Industrials = 70 = = = = = = = = = = = = = = = = = =
Utilities & Infrastructure 526 2,564 - - 4 8 103 - - - - - 22 165 - 132 - - - -
Materials 1.334 55 = 97 119 = = = = = = = = = 66 = = = = =
Metals 226 il - 1M1 - - - - - - 1 - - 14 - - - - - -
Multiple - - - 174 - - - 1.021 2 - - - = 385 49 349 = = = =
Real estate 1,064 558 269 60 577 9 67 17 — — — — 12 — — — — — —
Technoloay 2,607 1,701 - 492 626 - 1716 — = 2 1 74 = 547 292 = = = = =
Commodities 1,009 - - 625 225 - 4 - 280 - - - - - - - - - - -
Eneray - - - 459 - - 4 - - - - - - - - - - - - -
Metals 1,009 — — 165 82 — — 21 — — — — — — — — — — —
Multi-asset class 4.203 574 7.457 280 18 93 44 424 350 3 = 573 = = = = 3 = = =
Money market 630 - - 7.548 8.410 - - - 4.421 - - - - - 2,110 - - - - -
Currency = 1,041 = 168 = = = = 664 = = = = = = = = = = =
Cryptocurrency - - - 32 769 - - - 1.208 - - 74 - - 144 - - - - -
Volatility = = = 44 = = = = = = = = = = = = = = = =
*Source: Investor Economics
BlackRock BMO Vanguard  Horizons  Cl Investments ~Mackenzie ™ National  pyrpose  Invesco  RBC Fidelity Scotia Harvest Evolve Hamilton cIBC Manulife PIMCO  Desjardins
Asset Category Bank
Code BLK BMO VNG HRZ Cim MFC TDM NBS PFC AM RBC FID BNS HPG EVL HAM CiB MNL PMC DJD
Total 146 152 37 110 88 46 M 15 49 36 Lyl 40 26 21 26 14 27 18 6 18
Fixed income 36 42 9 " 21 19 10 5 7 6 21 4 6 1 2 1 10 4 6 5
Investment arade 32 36 9 9 17 12 8 4 4 5 19 4 5 1 2 1 5 4 5 5
Corporate 12 14 2 3 3 2 4 1 2 1 9 1 3 - - - 2 2 1 1
Government 10 15 1 2 3 1 2 = = 1 8 = = 1 = 1 1 = = 1
Mix 10 7 6 4 " 9 2 3 2 3 2 3 2 - 2 - 2 2 4 3
Hiah vield 4 6 - 2 4 7 2 1 3 1 2 = 1 = = = 5 = 1 =
Corporate 1 4 - 2 3 1 2 - 1 1 2 - - - - - - - -
Emeraing markets 1 1 = = = 2 = = = = = = = = = = = = = =
Mix 2 1 - - - 4 - 1 2 - - - 1 - - - 5 - 1 -
Eaquity 98 103 23 73 5 23 28 9 24 29 20 29 20 20 17 13 14 14 = 13
Canada 18 12 3 17 7 3 6 3 2 6 3 6 4 3 2 4 3 4 - 4
us 25 28 6 " 9 3 7 1 6 14 2 12 4 1 1 2 3 5 = 3
Emeraina Markets 8 3 1 1 3 4 - - 1 - 2 - 3 - - - 1 1 - 2
International 16 10 7 4 5 5 4 2 3 4 4 3 4 = 1 = 4 3 = 2
North America 1 2 - 3 2 1 - - 6 - 2 - 1 1 - - - - - -
Europe = 1 = 1 = 1 = = = 1 = = = = = = = = = =
Global 9 9 5 3 10 4 5 2 3 2 1 6 1 1 - 2 2 1 -
Sector 21 38 1 33 16 2 6 1 3 2 6 2 3 14 13 5 1 - = -
Aariculture 1 1 — — — — — — — — — — — — — — — —
Consumer staples 1 2 - = - - - - - = - - = = - = - = -
Enerav 2 3 - 3 1 - - - 1 1 — 1 2 — — 1 — — —
Financials 2 4 - 7 1 - - - - 3 - 1 1 2 3 = - = -
Health care 2 5 — 4 3 1 — — — 2 1 — — — —
Industrials - 1 - = - - - - - = - - = = - = - = -
Utilities & Infrastructure 2 5 - - 2 1 1 - - - 1 2 - 1 - - - -
Materials 3 1 - 2 1 - - - - = - - = 1 - = - = -
Metals 1 2 3 — — — — — 1 — 1 — — — — — —
Muttiole - - - 1 - - - 1 1 - - 2 2 1 = - = -
Real estate 2 3 1 3 3 1 1 1 — — — — 1 — — — — — —
Technoloav 5 " - 10 4 - 3 - 1 1 2 - 3 7 = - = -
Commodities 2 - - 14 2 - 1 - 3 - - - - - - - - - - -
Enerav - - 7 - 1 - - = - - = - = - = -
Metals 2 — — 7 1 — — 2 — — — — — — — — — — —
Multi-asset class 9 6 5 3 6 4 2 1 5 1 - 5 - - - 3 - - -
Monev market 1 - - 5 3 - - - 3 - - - - - 4 - - - - -
Currencv - 1 - 2 - - - - 1 - - - - - - - - - - -
Crvptocurrency - - - 1 4 - - - 6 - - 2 - - 3 - - - - -
Volatility - - 1 - - - - - - - - - - - - - - -

*Source: Investor Economics



CETFA Monthly Report ($ millions)

as of September 30, 2023

[AUM of ETFs by Provider by Asset Categol
AGF Franklin Picton Ninepoint Brompton Middlefield First Trust Guardian Bristol Gate 3iQ Emerge IAClarington  Lysander Russell Accelerate Arrow Starlight Caldwell Forstrong Mulvihill

Asset Category Templeton Mahoney
F PMF NPP BRM GCL BRI ET 1AC LYs RUS ACL ACM STR CAL FORS MLV
$

Code AGF LS MDG FTP Q EMR
Total $ 1151 § 1071 § 671 § 669 § 607 § 460 § 376§ 288 § 222§ 197§ 18 § 101§ 80 § 65 § 64§ 5 $ 21§ 4
Fixed income 153 426 339 23 100 - 56 67 - - 68 7 38 - 31 - - 1 -
1

Investment grade 153 426 315 22 100 — — 67 — — - 39 7 38 = - - -
Corporate - - 314 - - - - - - - _
Government = - - - - -
Mix 153 426 1 22 100 - - 67 - - - 39 7 38 - - - - 1 -
High yield — — 24 1 — — 56 — — — — 29 - — — 31 = - - -
Corporate - - - - - - 35 - 12 - - - 31 _
Emerging markets. = = = = - - - - - - - z
Mix - - 24 1 - - 21 - - 18 - - -
Eauity 998 643 255 605 201 460 303 1
Canada 58 179 20 - - - 62
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Emerging Markets 48 3 - - - -

International 49 45 - 4 9 - 15

North America - -

Europe - 177 - - 20 = -

Global 121 9 -

Sector 218 - - 600 181 375 57 5 - - 1

Agriculture - - - — - - - - - -

Consumer staples. - — — = — = = S - - - - - -

Energy - - - 600 - - 10 - - - -

Financials - - - - 42 = -

Health care - - - - 49 150 —

Industrials - - -

Utilties & Infrastructure 218 - - - - 1 -

Materials - — = = S - -

Metals - - — - - - -

Multiple - — = = S - -

Real estate - - - - - 94 -

Technology - - - - 90 89 46 - - - 16 — = S
Commodities - - - - 15 - -

Energy — — — = = S S - - - - - - -

Metals - - - - - - - - - - - - - -
Multi-asset class - 2 7 - 200 - 16 1 - - - 34 = =
Monev market - - - 20 - - - 72 - - - - - -
Currency - = = = = = = = = S S S - - - - - - - -
Crvptocurrency - - - 21 - - - - - 197 - - - - - - - - - -

*Source: Investor Economics

Number of ETFs by Provider by Asset Cate
Franklin Picton i " "
Asset Category AGF Templeton Mahoney Ninepoint Brompton Middlefield
Code AGF FLS PMF NPP BRM MDG FTP GCL BRI 31Q EMR IAC LYS RUS ACL ACM STR CAL FORS MLV
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*Source: Investor Economics



CETFA Monthly Report ($ millions)

as of September 30, 2023

Previous Month

Asset Category Current Month Change Dec 2022
Total $ 376,561 $ 385,457 -2.3% 339,668
Fixed income 89,885 91,938 -2.2% 82,771
Investment grade 80,253 82,040 -2.2% 73,353
Corporate 23,214 23,881 -2.8% 22,037
Government 14,417 14,962 -3.6% 11,751
Mix 42,623 43,197 -1.3% 39,565
High yield 9,632 9,898 -2.7% 9,418
Corporate 2,785 2,885 -3.5% 2,449
Emerging markets 1,386 1,429 -3.0% 1,761
Mix 5,437 5,559 -2.2% 5,180
Equity 242,501 252,049 -3.8% 223,579
Canada 75,297 77,585 -2.9% 73,313
us 76,186 79,998 -4.8% 70,915
Emerging Markets 9,315 9,416 -1.1% 6,586
International 32,251 33,407 -3.5% 27,996
North America 1,981 2,059 -3.8% 1,779
Europe 1,019 1,072 -5.0% 1,038
Global 15,128 15,600 -3.0% 13,646
Sector 31,324 32,913 -4.8% 28,307
Agriculture 373 391 -4.6% 480
Consumer staples 263 276 -4.9% 258
Energy 3,411 3,431 -0.6% 3,797
Financials 4,868 4,984 -2.3% 3,945
Health care 3,229 3,374 -4.3% 3,061
Industrials 70 82 -14.7% 40
Utilities & Infrastructt 3,821 4,077 -6.3% 4,103
Materials 1,671 1,833 -8.9% 1,959
Metals 422 427 -1.2% 457
Multiple 2,058 2,153 -4.4% 815
Real estate 2,741 2,935 -6.6% 3,137
Technology 8,390 8,942 -6.2% 6,248
Commodities 2,158 2,174 -0.7% 2,211
Energy 463 472 -1.9% 427
Metals 1,467 1,517 -3.3% 1,583
Multi-asset class 14,443 14,767 -2.2% 12,740
Money market 23,211 19,897 16.7% 15,221
Currency 1,874 1,583 18.4% 1,031
Cryptocurrency 2,445 3,010 -18.8% 2,039
Volatility 44 38 15.1% 76

*Source: Investor Economics
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