CETFA Monthly Report ($ millions)

as of September 30, 2017

Management Current
ETF Name Ticker Code Month __ YTD 2017
1 iShares Core S&P U.S. Total Market Index ETF Xuu BLK $ 796 861
2 Horizons S&P/TSX 60 Index ETF HXT HRZ 249 564
3 BMO Aggregate Bond Index ETF ZAG BMO 169 886
4 iShares Core S&P/TSX Capped Composite Index ETF XIC BLK 134 605
5 BMO U.S. Dividend ETF zDY BMO 88 124
6 Horizons Active Preferred Share ETF HPR HRZ 66 308
7 iShares Edge MSCI Multifactor EAFE Index ETF XFI BLK 63 88
8 iShares Core S&P 500 Index ETF XuUs BLK 62 160
9 BMO S&P/TSX Capped Composite Index ETF ZCN BMO 61 724
10 iShares Edge MSCI Multifactor EAFE Index ETF (CAD-Hedged) XFF BLK 61 80
11 PowerShares Ultra Liquid Long Term Government Bond Index ETF PGL AIM 58 (79)
12 BetaPro Crude Oil -2x Daily Bear ETF HOD HRZ 55 32
13 WisdomTree Yield Canada Short-t ggregate Bond Index ETF CAGS WDT 45 54
14 RBC Canadian Preferred Share ETF RPF RBC 40 366
15 iShares Core MSCI EAFE IMI Index ETF XEF BLK 40 456
16 iShares S&P/TSX Capped Energy Index ETF XEG BLK 40 65
17 RBC Canadian Bond Index ETF RCUB RBC 38 38
18 BMO Short Federal Bond Index ETF ZFS BMO 38 208
19 BMO India Equity Index ETF ZID BMO 38 38
20 Vanguard FTSE Developed All Cap ex North America Index ETF ViU VNG 37 148
21 BMO Europe High Dividend Covered Call Hedged to CAD ETF ZWE BMO 37 441
22 BMO Long Provincial Bond Index ETF ZPL BMO 36 129
23 RBC Quant EAFE Dividend Leaders ETF RID RBC 33 148
24 First Asset Enhanced Short Duration Bond ETF FsB FAF 32 32
25 BMO Covered Call Canadian Banks ETF ZwB BMO 31 268
Top 25 $ 2,347 § 6,745
*Source: Strategic Insight
Management Current
ETF Name Ticker Code Month YD 2017
1 iShares S&P/TSX 60 Index ETF XIU BLK $ (1,797) $ (1,594)
2 iShares Core S&P 500 Index ETF (CAD-Hedged) XSP BLK (400) (468)
3 BMO S&P 500 Hedged to CAD Index ETF ZUE BMO (290) (356)
4 BetaPro Crude Oil 2x Daily Bull ET! HOu HRZ (106) 34
5 iShares Canadian Short Term Bond Index ETF XSB BLK 7) (195)
6 BMO S&P/TSX Equal Weight Banks Index ETF ZEB BMO (63) 28
7 iShares BRIC Index ETF cBa BLK (60) (81)
8 First Asset MSCI USA Low Risk Weighted ETF RwU FAF (58) (71)
9 iShares S&P/TSX Capped Financials Index ETF XFN BLK (49) (83)
10 Vanguard U.S. Aggregate Bond Index ETF (CAD-hedged) VBU VNG (44) 2
11 Horizons US 7-10 Year Treasury Bond ETF HTB HRZ (41) )
12 iShares 1-5 Year Laddered Corporate Bond Index ETF CBO BLK (33) (145)
13 PowerShares 1-5 Year Laddered Investment Grade Corporate Bond Index ETF PSB AlM (33) 38
14 Horizons Cdn Select Universe Bond ETF HBB HRZ 31) 19
15 iShares Premium Money Market ETF CMR BLK (30) 3
16 PowerShares 1-3 Year Laddered Floating Rate Note Index ETF PFL AlM (27) (40)
17 BMO Low Volatility U.S. Equity ETF zLu BMO (26) 17)
18 PowerShares FTSE RAFI U.S. Fundamental Index ETF PXU.F AIM (25) (40)
19 Vanguard Canadian Short-Term Bond Index ETF VsSB VNG (24) 130
20 PowerShares Tactical Bond ETF PTB AIM (21) 4)
21 iShares Japan Fundamental Index ETF cJP BLK (20) (78)
22 iShares S&P/TSX Canadian Dividend Aristocrats Index ETF cbz BLK (20) 89
23 BMO Equal Weight US Banks Index ETF ZBK BMO (20) 82
24 Horizons Active Floating Rate Bond ETF HFR HRZ (19) 72
25 Horizons S&P 500 Index ETF HXS HRZ a7 (28)
Top 25 $ (3329 $§ (2,703)
*Source: Strategic Insight
Management % of
ETF Name Ticker Code AUM Total
1 iShares S&P/TSX 60 Index ETF XIU BLK $ 10,989 8.1%
2 BMO S&P 500 Index ETF ZsP BMO 4,069 3.0%
3 iShares Core S&P 500 Index ETF (CAD-Hedged) XSP BLK 3,857 2.9%
4 iShares Core S&P/TSX Capped Composite Index ETF XIC BLK 3,440 2.5%
5 BMO Aggregate Bond Index ETF ZAG BMO 2,967 22%
6 BMO S&P/TSX Capped Composite Index ETF ZCN BMO 2,504 1.9%
7 BMO Laddered Preferred Share Index ETF ZPR BMO 2,234 1.7%
8 iShares Canadian Universe Bond Index ETF XBB BLK 2,226 1.6%
9 iShares Canadian Short Term Bond Index ETF XSB BLK 2,107 1.6%
10 BMO MSCI EAFE Index ETF ZEA BMO 1,899 1.4%
11 iShares 1-5 Year Laddered Corporate Bond Index ETF CBO BLK 1,812 1.3%
12 iShares Canadian Corporate Bond Index ETF XCB BLK 1,694 1.3%
13 BMO Short Corporate Bond Index ETF zCcs BMO 1,690 1.2%
14 Horizons S&P/TSX 60 Index ETF HXT HRZ 1,627 1.2%
15 BMO Covered Call Canadian Banks ETF zwB BMO 1,589 1.2%
16 iShares S&P/TSX Canadian Preferred Share Index ETF CPD BLK 1,509 1.1%
17 iShares Canadian Select Dividend Index ETF XDV BLK 1,452 1.1%
18 iShares MSCI EAFE Index ETF (CAD-Hedged) XIN BLK 1,439 1.1%
19 BMO Mid-Term U.S. IG Corporate Bond Index ETF zic BMO 1,424 1.1%
20 BMO Mid Corporate Bond Index ETF zCcm BMO 1,404 1.0%
21 BMO U.S. Dividend ETF ping BMO 1,402 1.0%
22 Horizons Active Preferred Share ETF HPR HRZ 1,362 1.0%
23 iShares S&P/TSX Capped REIT Index ETF XRE BLK 1,330 1.0%
24 Vanguard Canadian Aggregate Bond Index ETF VAB VNG 1,295 1.0%
25 iShares Core MSCI EAFE IMI Index ETF XEF BLK 1,280 0.9%
Top 25 $ 58,598 43.3%

*Source: Strategic Insight

. Management Current Previous % of Total
ETF Provider Code Month Month Change YTD 2017 2017
BMO Asset Management BMO $ 298 § 422 -29% $ 7,797 42.7%
RBC Global Asset Management RBC 260 108 141% 1,345 7.4%
Horizons ETFs HRZ 163 287 -43% 1,454 8.0%
Vanguard Canada VNG 92 191 -52% 2,502 13.7%
WisdomTree WDT 90 27 234% 136 0.7%
Mackenzie MFC 70 92 -24% 789 4.3%
Redwood Asset Management RDW 23 4 420% 56 0.3%
First Trust Portfolios Canada FTP 19 12 60% 110 0.6%
Harvest Portfolios HPG 14 24 -40% 169 0.9%
Evolve Funds EVL 8 - - 8 -
Questrade Wealth Management QwMm 6 - - 44 0.2%
Manulife Investments MNL 5 10 -50% 245 1.3%
Hamilton Capital HMC 5 4 44% 53 .3%
Galileo Funds GAL 5 - - 5 -
First Asset FAF 5 32 -86% 715 3.9%
Invesco PowerShares AIM 3 (82) - 176 1.0%
TD Asset Management TDM 3 9 -67% 47 0.3%
Lysander Funds LYsS 2 2 34% 26 0.1%
Desjardins Investments DJD - - - 90 0.5%
Sphere Investments SPH - 1) - 34 0.2%
Excel Funds EXC = = = 4 =
AGF QuantShares AGF - 3 - 256 1.4%
Auspice Capital AUS - - - - -
Franklin LibertyShares FLS - 158 - 184 1.0%
Purpose Investments PFC (3) 6 - 354 1.9%
BlackRock Canada BLK (1,149) 1,549 - 1,657 9.1%

$ 81) $ 2,855 $ 18,256

*Source: Strategic Insight

N Management #of Current Previous
ETF Provider nge ETFs Month Month Change Dec 2016
BlackRock Canada BLK 114 § 56,709 57,076 -06% $ 53,362
BMO Asset Management BMO 76 42,667 41,999 1.6% 34055
Vanguard Canada VNG 33 12,554 12,346 1.7% 9664
Horizons ETFs HRZ 7 7,982 7,696 3.7% 6397
RBC Global Asset Management RBC 35 3,644 3,348 8.8% 2243
Invesco PowerShares AlM 27 3,337 3,330 0.2% 3118
First Asset FAF 45 3,320 3,286 1.0% 2512
Purpose Investments PFC 20 1,626 1,617 0.5% 1264
Mackenzie MFC 11 907 836 8.5% 113
First Trust Portfolios Canada FTP 19 510 488 4.5% 391
Harvest Portfolios HPG 6 395 379 4.4% 188
AGF QuantShares AGF 7 259 256 1% -
WisdomTree WDT 11 254 163 56% 92
Manulife Investments MNL 4 225 215 5% -
Franklin LibertyShares FLS 4 187 183 2% -
TD Asset Management TDM 6 110 107 3% 62
Questrade Wealth Management QwMm 8 97 90 8% 48
Desjardins Investments DJD 8 88 89 - -
Hamilton Capital HMC 3 75 67 12% 19
Lysander Funds LYs 1 74 7 4% 45
Sphere Investments SPH 5 66 66 - 30
Redwood Asset Management RDW 5 56 32 73% -
Auspice Capital AUS 2 27 25 5% 29
Evolve Funds EVL 4 8 - - -
Galileo Funds GAL 1 5 = = =
Excel Funds EXC 2 4 4 - -

534 § 135,187 § 133,772 11% $ 113,633

*Source: Strategic Insight

. Management Current Previous
ETF Provider Code Month Month Change Dec 2016
BlackRock Canada BLK 41.9% 42.7% -0.7% 47.0%
BMO Asset Management BMO 31.6% 31.4% 0.2% 30.0%
Vanguard Canada VNG 9.3% 9.2% 0.1% 8.5%
Horizons ETFs HRZ 5.9% 5.8% 0.2% 5.6%
RBC Global Asset Management RBC 27% 2.5% 0.2% 2.0%
Invesco PowerShares AlM 2.5% 2.5% 27%
First Asset FAF 2.5% 2.5% 22%
Purpose Investments PFC 1.2% 1.2% 1.1%
Mackenzie MFC 0.7% 0.6% 0.1%
First Trust Portfolios Canada FTP 0.4% 0.4% 0.3%
Harvest Portfolios HPG 0.3% 0.3% 0.2%
AGF QuantShares AGF 0.2% 0.2% - -
WisdomTree WDT 0.2% 0.1% 0.1% 0.1%
Manulife Investments MNL 0.2% 0.2% -
Franklin LibertyShares FLS 0.1% 0.1% -
TD Asset Management TDM 0.1% 0.1% 0.1%
Questrade Wealth Management Qwm 0.1% 0.1% -
Desjardins Investments DJD 0.1% 0.1% -
Hamilton Capital HMC 0.1% - -
Lysander Funds LYS 0.1% 0.1% -
Sphere Investments SPH = = =
Redwood Asset Management RDW — — —
Auspice Capital AUS = = =
Evolve Funds EVL — — —
Galileo Funds GAL = = =
Excel Funds EXC = = =

*Source: Strategic Insight
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New ETFs Launched in 2017 - Top Funds by AUI

Management

% of

New ETFs Launched in 2017 - Top Funds by Current Month Net Creations

) N Management Net % of
ETF Name Ticker Cade A ool ETF Name Ticker oo Croations Total
1'BMO Canadian High Dividend Covered Call ETF zZwe BMO S 2475 02% 1 WisdomTree Yield Enhanced Canada Short-term Aggregate Bond Index ETF CAGS woT 45 -
2 Dynamic iShares Active Preferred Shares ETF DXP BLK s 2403 0.2% 2 RBC Canadian Bond Index ETF RCUB RBC 383 -
3 Mackenzie Global High Yield Fixed Income ETF MHYB MFC $ 1827 0.1% 3 First Asset Enhanced Short Duration Bond ETF FSB FAF 325 -
4 Frankiin LibertyQT U.S. Equity Index ETF FLUS FLS s 1656 0.1% 4 WisdomTree Yield Enhanced Canada Aggregate Bond Index ETF CAGG woT 291 -
5 Horizons Marijuana Life Sciences Index ETF HMMY HRZ S 1877 0.1% 5 RBC Canadian Short Term Bond Index ETF RCSB RBC 210 -
6 Manulife Multifactor U.S. Large Cap Index ETF MULC MNL S 1221 0.1% 6 Horizons Intl Developed Markets Equity Index ETF HXDM HRZ 263 -
7 QuantShares Enhanced Core Canadian Equity ETF aco AGF $ 97 01% 7 RBC Global Government Bond (CAD Hedged) Index ETF RGGB RBC 260 -
8 QuantShares Enhanced Core US Equity ETF aus AGF s 734 0.1% 8 RBC Emerging Markets Equity Index ETF REEM RBC 260 -
9 Manulife Multiactor Developed International Index ETF MINT MNL S 714 0.1% 9 Redwood Floating Rate Preferred Fund RPS ROW 226 -
10 WisdomTree Yield Enhanced Canada Short-term Aggregate Bond Index ETF CAGS woT s 634 - 10 Dynamic iShares Active Preferred Shares ETF DXP BLK 216 -
11 BMO Global Insurance Hedged to CAD Index ETF INSR BMO S 557 - 11 RBC International Equity Index ETF RINT RBC 16.0 -
12 Quant Shares Enhanced Core International Equity ETF QIE AGF $ 493 - 12 BMO Canadian High Dividend Covered Call ETF zwe BMO 15.7 -
13 Mackenzie Maximum Diversification Emerging Markets Index ETF MEE MFC $ 417 - 13 Dynamic iShares Active Tactical Bond ETF DXB BLK 1.0 -
14 Redwood Floating Rate Preferred Fund RPS ROW § 403 - 14 Mackenzie Maximum Diversification Emerging Markets Index ETF MEE MFC 67 -
15 RBC Canadian Bond Index ETF RCUB REC  § 384 - 15 BMO Global Insurance Hedged to CAD Index ETF INSR BMO 64 -
16 WisdomTree Yield Enhanced Canada Aggregate Bond Index ETF CAGG woT s 38.1 - 16 Horizons Marijuana Life Sciences Index ETF HMMJ HRZ 6.1 -
17 Harvest Tech Achievers Growth & Income ETF HTA HPG  $ 35.1 - 17 RBC Canadian Equity Index ETF RCAN RBC 60 -
18 Horizons Intl Developed Markets Equity Index ETF HXDM HRZ s 33.1 - 18 RBC U.S. Equity Index ETF RUSA RBC 60 -
19 QuantShares Enhanced Core Emerging Markets Equity ETF QEM AGF $ 325 - 19 U.S. Global Go Gold and Precious Metal Miners ETF GOGO GAL 50 -
20 First Asset Enhanced Short Duration Bond ETF FSB FAF s 324 - 20 Dynamic iShares Active U.S. Mid-Cap ETF DXZ BLK 40 -
21 BMO US Put Write Hedged To CAD ETF ZPH BMO S 295 - 21 Dynamic iShares Active Global Financial Services ETF DXF BLK 40 -
22 BMO US Preferred Share Index ETF 2up BMO S 283 - 22 BMO Short-term US Treasury Bond Index ETF z18 BMO 35 -
23 RBC Canadian Short Term Bond Index ETF RCSB REC  § 27.1 - 23 iShares Core MSCI Canadian Quality Dividend Index ETF XDIV BLK 31 -
24 RBC Emerging Markets Equity Index ETF REEM REC  § 26.1 - 24 First Asset U.S. TrendLeaders Index ETF SID FAF 30 -
25 RBC Global Bond (CAD Hedged) Index ETF RGGB REC __ § 259 - 25 1-10 Year Laddered Investment Grade Corporate Bond Index ETF. PIB AM 30
Top 25 funds s 1940 1.4% 393

*Source: Strategic Insight

Net Creations by Asset Category

Current  Previous % of Total
Asset Category Month Mot Change  YTD2017 ot
Total (81) 2,855 - 18256 100.0%
Fixed income 321 299 7.5% 6,794 37.2%
Investment grade 267 206 296% 5,501 301%
Corporate 7 62 - 2,463 13.5%
Government 135 ©) - 655 36%
Mix 149 150 0.1% 2,384 13.1%
High yield 52 93 446% 1,290 7.1%
Corporate 7 12 - 309 17%
Emerging markets ©) 9 - 9% 05%
Mix 73 73 06% 885 48%
Equity (329) 2,474 - 11,156 61.1%
Canada (1,129) 1,679 - 2999 16.4%
u 275 448 -387% 2301 13.4%
Emerging Markets 60 1 4303% 577 3.2%
International 380 331 14.8% 3,032 16.6%
North America 4 5 207% 46 03%
Europe 5 19 738% 14 06%
Global 36 60  -41.0% 725 40%
Sector 42 (79) - 1271 7.0%
Agriculture - - - (5) -
Consumer staples ) - - (14) 0.1%
Energy 44 (49) - 270 15%
Financials (65) (89) - 152 08%
Health care 8 -4.0% 203 11%
Industrials - - - 35 02%
Utiities & Infrastructure 15 1 9167% 207 11%
Materials 6 (13) - 49 03%
Metals @) 13 — (60) 0.3%
Multiple - (19) - (5) -
Real estate 19 47 59.1% 136 0.7%
Technology 30 21 45.9% 303 17%
Commodities (34) 53 - 136 0.7%
Energy (@) 24 - 103 06%
Metals ©) 29 — 33 0.2%
Multi-asset class 42) 5 - 85 0.5%
Currency ®) [£) - 13 0.1%
Volatility 10 7 647% 72 0.4%
(51) $ 62 - % 144 0.8%

of which inverse/leveraged
*Source: Strategic Insight

*Source: Strategic Insight

Market Share by Asset Category

Current  Previous
Asset Category Month oath Change Dec 2016
Total 1000%  100.0% - 100.0%
Fixed income 29.6% 30.0% 0.4% 29.7%
Investment grade 262% 265% 04% 268%
Corporate 11.6% 11.8% 0.2% 11.8%
Government 46% 46% - 50%
Mix 10.0% 10.1% 0.1% 99%
High yield 34% 3.4% - 3.0%
Corporate 24% 25% - 26%
Emerging markets 0.2% 02% - 02%
Mix 0.8% 08% - 0.2%
Equity 68.0% 67.6% 0.4% 67.7%
Canada 27.9% 283% 04% 296%
us 17.4% 17.0% 04% 17.5%
Emerging Markets 1.7% 17% - 1.3%
International 9.0% 87% 04% 7.3%
North America 06% 06% - 0.7%
Europe 01% 0.1% - -
Global 21% 21% - 17%
Sector 9.1% 9.1% 0.1% 96%
Agriculture 0.2% 02% - 02%
Consumer staples 01% 0.1% - 0.1%
nergy 12% 1.1% 0.1% 15%
Financials 2.2% 22% - 24%
Health care 05% 05% - 04%
Industrials 01% 0.1% - -
Utiities & Infrastructure 1.0% 1.0% - 1.0%
Materials 0.9% 1.0% 0.1% 11%
fetals 0.2% 02% - 02%
Multiple 0.2% 0.2% - 0.2%
Real estate 1.8% 1.8% - 20%
Technology 08% 08% - 0.5%
Commodities 09% 0.9% - 1.0%
Energy 0.4% 04% - 0.5%
0.5% 05% - 05%
Multi-asset class 1.3% 14% - 15%
Curren: 0.4% 04% - 01%
Volatility 0.1% 01% - 01%
of which inverse / leveraged 08% 0.8% -500.9% 0.9%

*Source: Strategic Insight




CETFA Monthly Report ($ millions)

as of September 30, 2017

AUM of ETFs by Provider by Asset Categ:

Asset Category BlackRock ~ BMO Asset  Vanguard Horizons Raﬁsi';b" Invesco First — Purpose e P'::f:::: Harvest AGF WisdomTree  Manulife Franklin TD Asset ““w":a':;l“ Desjardins ~ Hamilton Lysander  Sphere Redwood Asset Auspice Evolve Galileo  Excel
Canada  Management ~Canada  ETFs PowerShares  Asset  Investments Portfolios ~ QuantShares i Investments  Capital  Funds  Investments  Management  Capital Funds Funds Funds

anagement Canada Management
Code BLK BMO VNG HRZ RBC AIM FAF PFC MFC FTP HPG AGF wDT MNL FLS TOM awm DJD HMC LYs SPH RDW AUS  EVL _ GAL __ EXC
Total S 56700 § 42667 § 12558 § 7,982 § 3644 § 3337 $3320 § 1626 $ %7 $ 510 § 395 § 259§ 258§ 225 § 187§ M0 § 97 s 8 $ 75 § 74§ % § 5% $ 27§ 8% 5§ 4
Fixed income 14,687 14,390 3685 1,721 1,301 1721 561 790 632 275 - - 101 - 10 63 2 63 - - - - - - - -
Investment grade 13217 12,525 3685 1507 1,301 1486 528 790 31 34 = — 101 = 10 63 29 63 = = = = = = =
Corporate 5254 5,636 1276 1,088 1,210 860 201 80 - - - - - - 10 - - 10 - - - - - - - _
Government 2,059 3410 12 134 2 385 167 = = = = — = = - - = 24 = = - - - - - _
Mix 5,905 3479 2,397 305 65 242 70 709 31 34 - - 101 - - 63 29 29 - - - - - - - _
High yield 1,469 1,866 — 214 = 232 34 = 601 240 = 5 - - - - _ _ - - - - _ _ _ _
Corporate 977 1,609 - 214 - 232 - - - 240 - - - - - - - - - - - — - — - -
Emerging markets 50 257 = = = = = - - 5 - - - - - - - - _ _ _ _ - _ _ _
Mix 443 - - - - - 34 - 601 - - - - - - - - - - _ _ _ _ - - -
Equity 40,218 28,175 8869 5229 2,343 1579 2,751 716 276 178 395 254 153 225 178 a7 69 25 75 74 66 53 = 8 = =
Canada 20,122 9,552 1966 3,349 686 94 653 3 84 69 - % 1 19 6 9 - 15 - 74 13 41 - 2 - -
us 7.170 9,121 3,763 712 591 42 38 57 45 74 50 73 60 135 166 20 30 5 = = 5 10 = = = =
Emerging Markets 834 618 641 36 66 " - - 48 8 - 33 2 - - - - - - - 2 1 - - - -
International 4558 3,805 1,678 58 958 4 615 125 55 27 = 49 89 7 6 19 39 5 = = 25 = = = = =
North America 234 - - 33 - - 69 503 - - - - - - - _ _ z - - , _ 2 - -
Global 842 685 751 236 8 51 239 = 25 = = 3 = = = = = = 51 = - - - Z - B
Sector 5,858 4,393 152 712 34 80 73 27 - - 345 - - - - - - - 2 - - - 4 - -
Agriculture 254 = = = = = - - - - - - - - B - - - _ B B N - - - _
Consumer staples % 23 - - - - - - - - - - - - — - - _ _ _ - - _ - -
Energy 1,012 316 = 73 = = 34 = = = 253 - - - - - - - - - - B B - - B
Financials 1274 1,438 - 61 - - 181 - - - - - - - - - - - 2 - - - - - -
Health care 233 284 = 138 = = = = - - 52 - - - - - - B - B _ - B B - -
Industrials - 77 - - - - - - - - - - - - - - - _ _ _ - - , - -
Utiities & Infrastructure 164 1,138 = = 27 = 21 - - - - - - - B - - - B B B B - B - _
Materials 1,046 92 - 127 - - 10 - - - - - - - - _ - - - - _ _ - - -
Metals 65 o7 = 55 = = = = - - - - - - - - - B - B B - B B - -
Multiple - - - 208 - - - - - - - - - - - - - - - - - - - - - _
Real estate 1,448 482 152 = 8 2 282 27 = = 5 - - - - - - - - - - - B - B -
Technology 267 445 - 49 - 78 206 - - - 35 - - - - - - - - - _ - 4 - -
Commodities 501 = = 639 = S = 52 S - - - - B - - - - - - B - 27 - 5 -
Energy - - - 555 - - - - - - - - - - - - - - - - 27 - -
Metals 501 = = 84 = = = 52 - - - - - - - - - B - B B - - B -
Multi-asset class 1,303 102 - 226 - 37 7 45 - 57 - 5 - - - - - - - - - 3 - - - 4
Currency — = = o7 = = = 23 = - - - - - - - - - - - - - - - - -
Volatility - - - 70 - - - — - - - - - - - - - - - _ _ _ - _ - -

*Source: Strategic Insight

Number of ETFs by Provider by Asset Category

Asset Category BlackRock ~ BMO Asset  Vanguard Horizons Raﬁsi';b" Invesco First — Purpose oo P::':::: Harvest AGF WisdomTree  Manulife Franklin TD Asset ““w":ﬂ'I’;‘“ Desjardins ~ Hamilton Lysander  Sphere Redwood Asset Auspice Evolve  Galileo  Excel
Canada  Management ~Canada  ETFs PowerShares  Asset  Investments Portfolios QuantShares Li Investments  Capital  Funds  Investments  Management  Capital Funds  Funds Funds
anagement Canada Management
Code BLK BMO VNG HRZ RBC AIM FAF PFC MFC FTP HPG AGF woT MNL FLS oM awm DJD HMC LYs SPH RDW AUS _ EVL __ GAL __ EXC
Total 114 76 3 77 35 27 I 20 1 19 3 7 1 z [ 3 B 3 3 1 5 5 2 [ 1 2
Fixed income 27 22 9 1 12 8 7 4 5 3 - - 2 - 1 1 1 4 - - - - - - - -
Investment grade 21 19 9 9 12 5 6 4 1 1 = = 2 = 1 1 1 4 = - - - - B _ _

Corporate 8 7 2 3 9 2 2 1 - - - — - - 1 - - 1 - - _ - - _ _

Government 4 10 2 2 1 1 2 = = = = = = = = = = 1 - - - - - B - B

Mix 9 2 5 4 2 2 2 3 1 1 - - - 1 1 2 - - - - - _ _

High yield 6 3 = 2 = 2 1 = 4 2 - - - - - -z - - B - B - - -

Corporate 3 2 - 2 - 2 - - 2 - - - - - - - - - - - - - —

Emerging markets 1 1 = = = = - - - - - - - B - - - B B B - - B - -

Mix 2 - - - - - 1 - 4 - - - - - - - - - - - - - - - - -
Equity 81 53 24 39 2 18 37 10 6 15 6 5 9 4 3 5 7 4 3 1 5 4 = 4 = =

Canada 17 7 3 9 4 5 2 1 1 2 1 1 1 1 1 - 2 - 1 1 2 - 1 - -
us 19 14 6 8 5 4 9 2 1 1 2 1 4 2 1 2 6 1 = = 1 1 = — = =
Emerging Markets 6 3 1 1 2 1 - - 1 1 - 1 1 - - - - - - 1 1 - - _ -
International 12 8 7 3 8 2 4 2 1 1 = 1 3 1 1 2 1 1 = = 2 = = = = =
North America 1 - - 1 - - 1 4 - - - - - - - _ _ _ - _ 1 N N
Global 9 2 5 1 2 4 4 = 1 = = 1 = = — = = = 1 - - - - - - B
Sector 17 19 1 15 2 2 7 1 - - 4 - - - - - - - 2 - - - 2 _ -

Agriculture 1 = = = = = - - - - - - - - B - - - Z B B N - z - _

Consumer staples 1 2 - - - - - - - - - - - _ - - - _ _ _ - - _ - -

Ener 1 3 = 4 = 2 = - - 1 - - - - - - B - - B - B - - -

Financials 3 4 - 4 - - 1 - - - - - - - - - - _ 2 _ - - _ - -

Health care 1 1 = 1 = = - - - - 1 - - - B - - - Z B B B - B - -

Industrials - 1 - - - - - - - - - - - _ - - - _ _ _ - - , - -

Utilties & Infrastructure 2 3 = = 1 = 1 - - - - - - - B - - B B B B B - B - -

Materials 3 1 - 2 - - 1 - - - - - - - - - - - _ _ _ - - - -

Metals 1 2 1 - - - - - - - B - - - B B B B - B - _

Multiple - - - 1 - - - - - - - - _ - - - - _ _ _ - - _ - ,

Real estate 2 1 1 - 1 1 1 1 - - 1 - - - - - - - - - - - - - - -

Technology 2 1 - 2 - 1 1 - - - 1 - - - - - - - - - - _ 2 _ -
Commodities 2 = S 15 = = - 1 - - - - B - - - - - - B B - 2 z 1 -

Energy - - - 8 - - - - - - - - - - - - - - - 2 - -

Metals 2 = = 7 = = - 1 - - - - - - B - - - B B B N Z B 1 _
Multi-asset class 4 1 - 5 - 1 1 4 - 1 - 2 - - - - - - - - - 1 - - - 2
Currency = = = 4 = = 1 = - - - - - - - - - - - - - - - - _
Volatility - - - 3 - - - - - - - - - - - - - - - B _ _ - _ - -

*Source: Strategic Insight



CETFA Monthly Report ($ millions)

as of September 30, 2017

Asset Category Current Month Previous Month Change Dec 2016
Total $ 135187 $ 133,772 11% $ 113,633
Fixed income 40,028 40,112 -0.2% 33,763
Investment grade 35,369 35,507 -0.4% 30,405
Corporate 15,693 15,842 -0.9% 13,391
Government 6,217 6,178 0.6% 5,716
Mix 13,458 13,488 -0.2% 11,298
High yield 4,656 4,604 1.1% 3,358
Corporate 3,272 3,283 -0.3% 2,943
Emerging markets 307 313 -2.0% 215
Mix 1,077 1,009 6.8% 201
Equity 91,957 90,395 1.7% 76,887
Canada 37,724 37,877 -0.4% 33,655
us 23,499 22,784 3.1% 19,850
Emerging Markets 2,321 2,284 1.6% 1,478
International 12,184 11,587 5.2% 8,246
North America 842 826 1.9% 766
Europe 131 122 7.5% 1M
Global 2,891 2,798 3.3% 1,981
Sector 12,365 12,117 2.0% 10,900
Agriculture 254 244 4.1% 242
Consumer staples 119 124 -4.0% 132
Energy 1,688 1,505 12.2% 1,648
Financials 2,978 2,883 3.3% 2,738
Health care 707 685 3.3% 457
Industrials v 78 -0.7% 35
Utilities & Infrastructure 1,350 1,347 0.2% 1,127
Materials 1,276 1,362 -6.3% 1,198
Metals 217 233 -6.8% 255
Multiple 208 210 -1.0% 201
Real estate 2,406 2,395 0.5% 2,267
Technology 1,084 1,052 3.0% 600
Commodities 1,224 1,257 -2.6% 1,138
Energy 582 589 -1.2% 564
Metals 642 668 -3.8% 574
Multi-asset class 1,787 1,809 -1.2% 1,678
Currency 120 128 -6.4% 110
Volatility 70 72 -2.9% 57

*Source: Strategic Insight
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