
SECURITY NAME TICKER/  MATURITY COUPON QUANTITY TOTAL COST MARKET VALUE
FHLMC REMIC SERIES 4057 15-Jun-2042 3.500% 1,394,803.490 1,367,842.07 1,294,729.13

FHLMC REMIC SERIES 4194 15-Apr-2043 3.000% 1,380,019.380 1,355,249.02 1,212,565.21

FHLMC REMIC SERIES 4206 15-May-2043 3.500% 2,177,669.030 2,132,585.82 1,969,094.29

FHLMC REMIC SERIES 4390 15-Sep-2044 3.000% 2,962,775.360 2,827,733.34 2,602,282.33

FHLMC REMIC SERIES 4460 15-Mar-2045 3.500% 1,061,513.000 1,005,783.57 948,401.89

FHLMC REMIC SERIES 4839 15-Aug-2056 580,373.870 449,874.13 414,877.71

FHLMC REMIC SERIES 4994 25-Dec-2045 2.000% 2,000,000.000 1,443,328.11 1,533,925.80

FHLMC REMIC SERIES 5105 25-May-2051 2.500% 1,833,654.500 1,287,883.49 1,173,258.15

FHLMC REMIC SERIES 5145 25-Sep-2051 3.000% 1,276,942.140 596,591.95 792,061.03

FHLMC REMIC SERIES 5155 25-Oct-2051 3.000% 1,707,889.260 851,848.18 1,086,874.77

FHLMC REMIC SERIES 5155 25-Oct-2051 3.000% 1,875,117.020 877,792.61 1,158,444.11

FHLMC REMIC SERIES 5160 25-Oct-2050 3.000% 1,523,864.880 1,213,290.60 1,084,449.15

FHLMC REMIC SERIES 5171 25-Dec-2051 2.000% 1,838,422.880 769,768.95 986,077.64

FHLMC REMIC SERIES 5319 25-Aug-2050 1,393,123.620 988,918.39 976,675.09

FHLMC REMIC SERIES 5326 25-Oct-2050 361,420.090 245,686.83 247,025.79

FNMA MBS 01-Nov-2032 5.230% 967,000.000 1,024,816.21 1,014,604.88

FNMA MBS 01-Dec-2037 3.260% 1,000,000.000 952,396.26 858,336.03

FNMA MBS 01-Jul-2034 3.390% 1,500,000.000 1,553,097.48 1,341,636.48

FNMA REMIC SERIES 2019-068 25-Nov-2049 2.500% 2,779,942.400 2,840,034.90 2,088,999.95

FNMA REMIC TRUST 2012-128 25-Nov-2042 2.500% 1,260,000.000 1,224,667.40 954,268.06

FNMA REMIC TRUST 2013-66 25-Jul-2043 3.000% 637,992.040 625,863.05 473,396.54

FNMA REMIC TRUST 2013-74 25-Jul-2043 3.500% 1,660,049.910 1,635,524.83 1,516,710.41

FNMA REMIC TRUST 2014-42 25-Jul-2044 3.000% 1,540,321.360 1,517,789.52 1,340,407.52

FNMA REMIC TRUST 2014-68 25-Nov-2044 3.000% 381,080.070 380,001.37 341,402.89

FNMA REMIC TRUST 2014-80 25-May-2043 2.000% 487,746.250 463,949.51 332,763.71

FNMA REMIC TRUST 2016-64 25-Sep-2046 0.541% 778,865.120 151,218.95 92,334.46

FNMA REMIC TRUST 2018-21 25-Apr-2048 231,432.270 223,544.14 177,680.18

FNMA REMIC TRUST 2020-57 25-Aug-2050 2.000% 1,604,000.000 1,118,517.19 1,155,864.37

FNMA REMIC TRUST 2021-17 25-Apr-2051 0.000% 1,840,355.030 136,830.29 38,782.35

FNMA REMIC TRUST 2021-93 25-Aug-2051 3.000% 1,772,932.190 1,051,889.95 1,196,291.31

FNMA REMIC TRUST 2023-M1 25-Jul-2040 4.051% 3,178,000.000 3,014,388.94 2,904,285.53

FREDDIE SCRT SERIES 2021-2 25-Nov-2060 2.500% 1,005,000.000 723,236.89 678,148.07

GNMA REMIC TRUST 2013-180 16-Nov-2043 241,753.970 218,664.01 186,363.52

GNMA REMIC TRUST 2015-53 16-Apr-2045 2.000% 3,801,295.420 3,426,334.88 2,375,156.57

GNMA REMIC TRUST 2015-79 20-May-2045 2.500% 3,469,539.410 3,334,589.83 2,922,674.08

GNMA REMIC TRUST 2016-012 20-Jan-2046 3.000% 343,428.060 338,762.87 272,700.94

GNMA REMIC TRUST 2017-122 20-Aug-2047 3.000% 1,171,989.800 992,810.21 919,728.84

GNMA REMIC TRUST 2021-042 20-Mar-2051 0.899% 767,392.680 202,985.40 112,333.40

GNMA REMIC TRUST 2021-089 20-May-2051 0.000% 1,684,769.820 153,006.19 49,832.80

GNMA REMIC TRUST 2021-105 20-Jun-2051 0.000% 1,630,632.520 193,012.63 48,529.74

GNMA REMIC TRUST 2021-223 20-Dec-2051 3.000% 1,350,357.000 1,033,514.55 1,005,123.11

GNMA REMIC TRUST 2022-009 20-Jan-2052 3.500% 1,754,265.010 1,210,052.88 1,328,731.89

GNMA REMIC TRUST 2022-099 20-Jan-2052 3.500% 1,052,000.000 935,743.64 896,240.77

GNMA REMIC TRUST 2022-160 20-Sep-2052 4.500% 361,563.600 280,399.29 292,746.84

GNMA REMIC TRUST 2023-081 20-Jun-2053 3.500% 1,292,000.000 1,044,231.21 1,103,389.96

GNMA REMIC TRUST 2023-140 20-Jun-2048 859,800.090 524,830.32 541,402.27

UNITED STATES TREAS BDS 15-Nov-2053 4.750% 5,700,000.000 5,854,512.36 6,224,578.13

UNITED STATES TREAS BDS 15-May-2043 3.875% 1,500,000.000 1,327,362.24 1,411,757.82

UNITED STATES TREAS NTS 15-Jan-2027 4.000% 2,300,000.000 2,293,347.66 2,299,640.63

FIRST AMERN FDS INC 01-Feb-2030 5.272% 352,496.790 352,496.79 352,496.79
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JPMORGAN TR II 01-Jan-2040 5.249% 352,496.800 352,496.80 352,496.80

MORGAN STANLEY INSTL LIQUIDITY 31-Dec-2031 5.212% 352,496.800 352,496.80 352,496.80

US 2YR NOTE (CBT) Mar24 TUH4 Comdty 158.000 0.00 217,687.86

US ULTRA BOND CBT Mar24 WNH4 Comdty 162.000 0.00 1,096,826.76

US 10yr Ultra Fut Mar24 UXYH4 Comdty (199.000) 0.00 (620,509.85)

US 5YR NOTE (CBT) Mar24 FVH4 Comdty (58.000) 0.00 (112,371.50)

The values reflected in this report are the portfolio's underlying holdings market values, and not the aggregate portfolio 
net market value.
Fund holdings and sector allocations are subject to change and not a recommendation to buy or sell any security. 
Mutual fund investing involves risk; Principal loss is possible.
The fund's investment objectives, risks, charges and expenses must be considered carefully before investing. The 
statutory and summary prospectus contains this and other important information about the investment company, and it 
may be obtained by calling (877) 354-6311/(877) DLINE11, or visiting www.doubleline.com. Read it carefully before 
investing.
The DoubleLine Funds are distributed by Quasar Distributors, LLC.
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