DMBS - DoubleLine Mortgage ETF
Holdings as of 1/1 3/2025

6.02 FNCL 2.5 2/25 01F022626 FNCL 24,397,270.62 30,552,000 1 RMBS
438 FNCL 5.5 2/25 01F052623 FNCL 55 17,743,449.28 18,219,000 1 RMBS
2.88 FNCL 3 2/25 01F030629 FNCL 3 11,665,115.76 14,012,000 1 RMBS
2.46 FN MA5503 31418FDH7 FN 5.5 10/1/2044 9,957,645.71 10,100,506.35 1 RMBS
2.28 FN FS9026 3140XRA47 FN 5.5 9/1/2053 9,230,615.83 9,365,023.36 1 RMBS
2.26 FN MA4256 31418DWS7 FN 25 2/1/2051 9,144,276.25 11,322,766.65 1 RMBS
2.22 FR SD7512 3132DVKZ7 FR 3 2/1/2050 9,003,675.56 10,603,738.88 1 RMBS
2.20 FR SD7535 3132DVLQ6 FR 2.5 2/1/2051 8,924,455.97 10,967,437.15 1 RMBS
2.20 FN CA7028 3140QEY22 FN 2.5 9/1/2050 8,899,554.22 10,931,489.74 1 RMBS
1.95 FR SD5573 3132DTFN5 FR 3 8/1/2052 7,883,319.56 9,306,157.6 1 RMBS
1.87 FN FS8660 3140XQTS6 FN 55 8/1/2054 7,596,963.58 7,699,234.24 1 RMBS
1.82 FN CB8501 3140QUNT9 FN 6 5/1/2054 7,372,896.43 7,275,464.84 1 RMBS
1.73 FR SD7553 3132DVMAO FR 3 3/1/2052 7,026,140.03 8,304,304.46 1 RMBS
1.71 FN FS7738 3140XPS42 FN 6 3/1/2054 6,941,830.68 6,850,096.15 1 RMBS
1.68 FR SD7567 3132DVMQ5 FR 55 2/1/2054 6,819,972.16 6,898,217.38 1 RMBS
1.68 FR SD3530 3132DQ4P8 FR 6 8/1/2053 6,811,125.85 6,775,176.24 1 RMBS
1.66 FR SD5525 3132DTD64 FR 5.5 6/1/2054 6,730,917.49 6,817,582.73 1 RMBS
1.64 FR SD6570 3132DUJP3 FR 5.5 10/1/2054 6,649,728.46 6,763,573.07 1 RMBS
1.63 FR SD6874 3132DUT72 FR 5.5 11/1/2054 6,624,867.23 6,714,048.53 1 RMBS
1.57 FR SD6053 3132DTWN6 FR 55 8/1/2054 6,364,045.17 6,469,854.63 1 RMBS
1.57 MSILF Government 61747C707 MVRXX 4.4151 6,342,912.11 6,342,913.97 1 CASH
Portfolio
1.57 JPMorgan US Government 4812C2270 MGMXX 4.4441 6,342,912.11 6,342,913.97 1 CASH
Money M
1.50 STACR 2024-DNA1 M2 35564NBA0 STACR 6.5188  2/25/2044 6,092,832.86 6,000,000 1 RMBS
1.50 STACR 2024-HQA1 M2 35564NCA9 STACR 6.5688  3/25/2044 6,088,464.42 6,000,000 1 RMBS
1.46 CASH USD 0 5,912,628.46 5,912,627.77 1 CASH
142 FN CA6032 3140QDV27 FN 2.5 6/1/2050 5,740,581.46 7,057,922.4 1 RMBS
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VERUS 2024-9 A2
FR SD3354
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FR SD4296
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CAS 2024-R05 2M2
FN FS2040
VERUS 2024-8 A2
FR SD5617
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FR SD3745

FR SD8288
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FN MA5039
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5,153,528.21
4,990,088.42
4,887,154.42
4,742,849.87
4,615,573.35
4,560,120.85
4,558,309.45
4,511,950.45
4,412,983.71
4,311,374.83
4,210,941.14
4,033,917.84
4,006,495.52
3,802,463.24
3,696,469.70
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2,814,801.76
2,702,640.54
2,694,539.87
2,690,151.17
2,666,380.02
2,530,796.16
2,527,781.20
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4,855,872.5
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4,000,000
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3,604,772.9
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3,000,000
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2,788,784.4
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OBX 2024-NQM1 A2
VERUS 2024-1 A2
GNR 2020-167 WI
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CAS 2024-R02 1M2
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GNR 2020-188 BI
GNR 2024-79 CI
VERUS 2023-5 A1
GNR 2019-31 GF

FHR 5020 IH

FNS 427 C84

GNR 2024-61 IA
GNR 2021-140 IH
OBX 2023-NQM10 A1
GNR 2022-204 10
GNR 2020-173 Ml
FHR 5377 10

STACR 2023-HQA2 M1A
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6/25/2063

8/25/2069
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11/25/2040
2/20/2051
8/20/2051

10/25/2063
4/20/2052

11/20/2050

12/25/2051
6/25/2043

2,524,073.29
2,212,527.84
2,073,219.86
2,023,392.04
1,971,331.37
1,877,438.19
1,715,392.41
1,710,533.63
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1,190,060.65
1,185,951.56
1,150,594.72
1,144,990.30
1,141,549.85
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3.85 9/25/2057
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1,137,983.77
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US 2YR NOTE (CBT) Mar25

US ULTRA BOND CBT
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3,490,073.49

3,413,487.7
2,728,179.45

447,247.74

-105
2,052,648.2
1,253,622.05
-300

15

210
175

1
1
1
1
1
1
1

100000
1
1
200000
100000

100000
100000

RMBS
RMBS
RMBS
RMBS
RMBS
RMBS
RMBS
FUTURES CONTRACTS
RMBS
RMBS
FUTURES CONTRACTS
FUTURES CONTRACTS

FUTURES CONTRACTS
FUTURES CONTRACTS



