CETFA Monthly Report ($ Billions)
as of September 30, 2023
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CETFA Monthly Report ($ Millions)
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AUM by ETF Provider

Market Share by Asset Category

Sponsor #of 1-yr Net creations Asset Category Current Previous
ETFs Assets growth 1 mo. 3 mo. YTD 1yr. Month Month

Total* 1090 $ 376,561 20.6%( $ 1,980 |$ 8273 |$ 30,190 | $ 45444 Total 93.2%)] 94.0%

BlackRock Canada 146 97,692 13.3% (662) 741 2,587 4,642 Fixed income 23.9%)] 23.9%

BMO Asset Management 152 91,407 13.0% 572 554 3,723 7,907 Investment grade 21.3% 21.3%

Vanguard Canada 37 56,246 22.7% 640 1,648 4,089 5,606 Corporate 6.2% 6.2%

Horizons ETFs 110 27,406 29.7% 122 1,258 4,541 5,779 Government 3.8% 3.9%

Cl Investments 88 19,500 45.5% 65 730 3,148 5314 Mix 11.3% 11.2%

Mackenzie 46 12,500 8.9% 9 (11) (114) 387 High yield 2.6% 2.6%

TD Asset Management 41 10,287 40.0% 142 675 2,115 2,360 Corporate 0.7% 0.7%

National Bank 15 9,933 68.4% 237 690 3,668 4,116 Emerging markets 0.4% 0.4%

Purpose Investments 49 8,352 45.5% 237 381 1,051 2,229 Mix 1.4% 1.4%

Invesco ETFs 36 5,211 23.8% 33 7 466 774 Equity 64.4%| 65.4%

RBC Global Asset Management 41 5,016 43.7% 117 405 1,040 1,490 Canada 20.0% 20.1%

Fidelity 40 4,455 56.2% 118 396 1,125 1,359 us 20.2% 20.8%

Scotia Global Asset Management 26 3,720 21.6% 7 130 184 492 Emerging Markets 2.5% 2.4%

Harvest Portfolios 21 3,388 37.4% 49 118 593 796 International 8.6% 8.7%

Evolve Funds 26 3,270 64.6% 141 312 1,011 1,220 North America 0.5% 0.5%

Hamilton ETFs 14 2,808 76.9% 88 351 1,135 1,317 Europe 0.3% 0.3%

CIBC Asset Management 27 2,630 3.3% 2 38 117 12 Global 4.0% 4.0%

Manulife Investment Management 18 2,605 15.3% 5 46 234 211 Sector 8.3% 8.5%

PIMCO Canada 6 2,216 13.6% 26 77 166 260 Agriculture 0.1% 0.1%

Desjardins Investments 18 1,702 3.8% 6 (105) 53 (41) Consumer staples 0.1% 0.1%

AGF Investments 12 1,151 2.6% (15) (42) (31) (50) Energy 0.9% 0.9%

Franklin LibertyShares 12 1,071 -12.7% 50 (170) (293) (262) Financials 1.3% 1.3%

Picton Mahoney Asset Management 8 671 14.0% (8) 2 90 69 Health care 0.9% 0.9%

Ninepoint Partners 8 669 10.7% ) (67) (48) (64) Industrials - -

Brompton Funds 1 607 28.7% 11 42 101 135 Utilities & Infrastructure 1.0% 1.1%

Middlefield 6 460 81.8% (6) (17) 43 48 Materials 0.4% 0.5%

First Trust Portfolios Canada 23 376 -1.8% 6 2 @) (48) Metals 0.1% 0.1%

Guardian Capital LP 12 288 34.1% 1 71 52 59 Multiple 0.5% 0.6%

Bristol Gate Capital Partners 2 222 16.7% (15) (8) 12 - Real estate 0.7% 0.8%

3iQ 2 197 -71.4% () (47) (624) (638) Technology 2.2% 23%

Emerge Canada 11 118 -4.7% - - (6) (8) Commodities 0.6% 0.6%

IA Clarington 5 101 -8.7% 2 () (13) (15) Energy 0.1% 0.1%

Lysander Funds 3 80 -1.3% 4 1 1 (1) Metals 0.4% 0.4%

Russell Investments Canada 3 65 50.8% ) - 17 24 Multi-asset class 3.8% 3.8%

Accelerate Financial 4 64 -8.2% - - (5) ) Currency 0.5% 0.4%

Arrow Capital Management 3 50 33.8% ) 4 12 14 Cryptocurrency 0.6% 0.8%

Starlight Investments 2 21 -33.5% - 1) (2) (8) Volatility = -

Caldwell 1 5 4.8% - - - -

Forstrong Global Asset Management 4 4 - - 4 4 4 *Source: Investor Economics

Mulvihill Capital Management 1 - - - - - -

*Total net creations include terminated sponsors.

**Source: Investor Economics

Top 20 Largest ETFs — Current Month

ETF Name Ticker Assets |Asset class

BMO S&P 500 Index ETF ZsP 11,751 |Equity - US

iShares S&P/TSX 60 Index ETF XU 10,943 | Equity — Canadian

Vanguard S&P 500 Index ETF VFV 8,889 |Equity — US

iShares Core S&P/TSX Capped Composite Index ETF XIC 8,493 | Equity — Canadian

Cl High Interest Savings ETF CSAV 8,406 |Money market

iShares Core S&P 500 Index ETF (CAD-Hedged) XspP 7,990 |Equity — US

BMO S&P/TSX Capped Composite Index ETF ZCN 7,019|Equity — Canadian

BMO MSCI EAFE Index ETF ZEA 6,299 | Equity — International

Vanguard U.S. Total Market Index ETF VUN 6,242 |Equity — US

iShares Core MSCI EAFE IMI Index ETF XEF 6,212|Equity — International

BMO Aggregate Bond Index ETF ZAG 5,766 |FI — Investment grade

Vanguard FTSE Canada All Cap Index ETF VCN 5,483 | Equity — Canadian

iShares Core Canadian Universe Bond Index ETF XBB 5,323 |FI — Investment grade

iShares Core S&P 500 Index ETF XuUs 4,630 Equity — US

Vanguard Canadian Aggregate Bond Index ETF VAB 4,174 |F1 — Investment grade

Vanguard Growth ETF Portfolio VGRO 4,100 | Multi-asset class

BMO Equal Weight Banks Index ETF ZEB 4,063 | Equity — Canadian

Purpose High Interest Savings Fund PSA 3,926 |Money market

Horizons High Interest Savings ETF CASH 3,553 |Money market

Horizons Cdn Select Universe Bond ETF HBB 3,480 F1 — Investment grade

*Source: Investor Economics

Top 20 ETFs by Net Creations - Current Month

ETF Name Ticker Net creations | Asset class

BMO Equal Weight Banks Index ETF ZEB 306 |Equity — Canadian

Cl High Interest Savings ETF CSAV 301 [Money market

BMO Money Market Fund ETF Series ZMMK 249(Currency

Horizons High Interest Savings ETF CASH 219 Money market

Vanguard S&P 500 Index ETF VFV 212|Equity — US

BMO S&P 500 Index ETF ZsP 200|Equity - US

NBI Sustainable Canadian Bond ETF NSCB 200 [FI - Investment grade

iShares ESG Aware MSCI Emerging Markets Index ETF XSEM 179|Equity — Emerging markets

Purpose High Interest Savings Fund PSA 138 |Money market

RBC Target 2026 Corporate Bond Index ETF RQO 127 [FI - Investment grade

Vanguard Canadian Aggregate Bond Index ETF VAB 118|FI — Investment grade

BMO S&P/TSX Capped Composite Index ETF ZCN 116 |Equity — Canadian

Evolve High Interest Savings Account ETF HISA 105 |Money market

BMO Ultra Short-Term Bond ETF ZST 100|FI - Investment grade

Vanguard FTSE Canada All Cap Index ETF VCN 73 |Equity — Canadian

iShares Core Equity ETF Portfolio XEQT 66| Equity — Global

iShares Floating Rate Index ETF XFR 64 Fl — Investment grade

iShares Premium Money Market ETF CMR 62 Money market

iShares Core Canadian Universe Bond Index ETF XBB 60|FI — Investment grade

Horizons Equal Weight Banks Index ETF HBNK 60 [Equity — Investment grade

*Source: Investor Economics
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