DMBS - DoubleLine Mortgage ETF
Holdings as of 10/18/2024

8.20 FNCL 6 11/24 01F0606B6 FNCL 32,376,992.64 31,896,000 1 RMBS
2.61 FNCL 2.5 11/24 01F0226B6 FNCL 25 10,301,373.53 12,200,000 1 RMBS
2.49 FN MA4256 31418DWS7 FN 2.5 2/1/2051 9,834,384.49 11,545,278.11 1 RMBS
247 FN FS9026 3140XRA47 FN 55 9/1/2053 9,739,305.31 9,597,538.87 1 RMBS
2.45 FR SD7512 3132DVKZ7 FR 3 2/1/2050 9,684,585.49 10,821,020.14 1 RMBS
244 EN CA7028 3140QEY22 FN 2.5 9/1/2050 9,655,994.97 11,210,783.71 1 RMBS
244 FR SD7535 3132DVLQ6 FR 25  2/1/2051 9,628,704.20 11,211,134.41 1 RMBS
2.15 FR SD5573 3132DTFN5 FR 3 8/1/2052 8,500,921.35 9,535,706.5 1 RMBS
2.03 FN FS8660 3140XQTS6 FN 55 8/1/2054 8,034,402.44 7,909,100 1 RMBS
1.93 FN CB8501 3140QUNT9 FN 6 5/1/2054 7,630,702.08 7,343,236.72 1 RMBS
1.91 FR SD7553 3132DVMAO FR 3 3/1/2052 7,563,277.12 8,489,527.93 1 RMBS
1.89 MSILF Government 61747C707 MVRXX 4.8259 7,447,733.81 7,447,734.22 1 CASH
Portfolio
1.89 JPMorgan US Government 4812C2270 MGMXX 4.8559 7,447,733.81 7,447,734.22 1 CASH
Money M
1.83 FN FS7738 3140XPS42 FN 6 3/1/2054 7,239,489.57 6,965,728.11 1 RMBS
1.82 FR SD7567 3132DVMQ5 FR 55 2/1/2054 7,207,339.56 7,057,605.89 1 RMBS
1.81 FR SD5525 3132DTD64 FR 5.5 6/1/2054 7,142,553.60 7,030,938.31 1 RMBS
1.74 FR SD6570 3132DUJP3 FR 5.5 10/1/2054 6,867,279.47 6,805,000 1 RMBS
1.73 FN MA5503 31418FDH7 FN 5.5 10/1/2044 6,848,822.25 6,794,938.05 1 RMBS
1.66 FR SD6053 3132DTWNG6 FR 5.5 8/1/2054 6,566,350.12 6,494,853.61 1 RMBS
1.57 EN CA6032 3140QDV27 FN 25 6/1/2050 6,187,171.16 7,196,911.2 1 RMBS
1.53 STACR 2024-HQA1 M2 35564NCA9 STACR 7.2801  3/25/2044 6,046,758.79 6,000,000 1 RMBS
1.53 STACR 2024-DNA1 M2 35564NBAO STACR 7.2301 2/25/2044 6,046,727.19 6,000,000 1 RMBS
1.41 FR SD7550 3132DVL78 FR 3 2/1/2052 5,566,254.74 6,202,576.56 1 RMBS
1.37 FN FS0984 3140XGCW7 FN 3 4/1/2052 5,408,317.50 6,068,042.76 1 RMBS
1.36 FNCL 3 11/24 01F0306B9 FNCL 3 5,353,218.43 6,094,000 1 RMBS
1.33 NRZT 2024-NQM1 A1 64828DAAS5 NRZT 6.129  3/25/2064 5,251,043.96 5,202,247.74 1 RMBS
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FR SD5617
VERUS 2024-8 A2
FR SD4888

FN CB7781

FR SD3745

FR SD8288

FN MA5039

FHR 5092 FK
GNR 2020-151 Ml
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VERUS 2024-1 A2
VERUS 2023-8 A1
GNR 2020-167 WI
OBX 2023-NQMS5 A1A
CAS 2024-R02 1M2
VERUS 2023-5 A1
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GNR 2020-188 BI
STACR 2023-HQA2 M1A
GNR 2019-31 GF

FNS 427 C84

OBX 2023-NQM10 A1
FHR 5020 IH

GNR 2024-61 IA
GNR 2021-140 IH
GNR 2022-204 10
FNR 2017-99 PY

FHR 5377 10

GNR 2022-83 10

FNS 437 C8

GNR 2020-173 Ml
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3 8/20/2051
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3.5 4/20/2050
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3.5  4/25/2053

3.5 3/25/2046

3 3/20/2051

3 12/20/2051

3.5 7/20/2051
5.2736  9/20/2046
3 2/25/2052

2.5 10/20/2050
6.067 1/25/2064
2.5 3/25/2051
6.876 11/25/2068
2 1/25/2060

3.85 9/25/2057
7.07 10/25/2068

5 5/25/2062
5.9487 2/25/2063
4.3 3/25/2067
7.2134  9/25/2043
2.5 5/20/2051

3.5 11/20/2051

2.5 11/20/2050

1,096,320.24
1,084,725.22
1,068,587.00
1,061,669.49
1,035,844.40
1,014,096.32
1,011,528.43
993,912.69
987,552.21
972,397.70
967,577.96
960,229.84
948,935.06
941,199.78
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1,000,000
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768,820.56
795,897.94
758,661.63
6,640,023.04
3,874,666.59
3,896,008
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FN FS5600
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US 2YR NOTE (CBT) Dec24
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