DMBS - DoubleLine Mortgage ETF
Holdings as of 7/1 8/2025

594 FNCL 3 8/25 01F030686 FNCL 32,476,587.88 38,000,000 1 RMBS
457 FNCL 2.5 8/25 01F022683 FNCL 25 24,966,116.08 30,552,000 1 RMBS
3.31 FNCL 5.5 8/25 01F052680 FNCL 55 18,076,798.33 18,219,000 1 RMBS
243 EN FA1962 3140W2FCO FN 55 2/1/2055 13,292,260.61 13,193,821.66 1 RMBS
2.10 FR SD7197 3132DU7J0 FR 5.5 8/1/2054 11,503,680.01 11,490,509.84 1 RMBS
1.80 FR RJ3490 3142GT2Y1 FR 6 2/1/2055 9,862,014.45 9,629,443.49 1 RMBS
1.78 FR SLO810 31427M3U3 FR 55 4/1/2055 9,727,180.61 9,765,600.74 1 RMBS
173 FN FA0950 3140W1BU6 FN 5.5 3/1/2055 9,474,136.87 9,410,240.24 1 RMBS
173 FNR 2025-18 FH 3136BVAP3 FNR 5.7052 8/25/2054 9,466,407.09 9,420,107.57 1 RMBS
1.69 FN MA5503 31418FDH7 FN 5.5 10/1/2044 9,261,628.03 9,162,700.91 1 RMBS
1.69 FN FA1285 3140W1NB5 FN 3 6/1/2052 9,231,785.82 10,644,970.82 1 RMBS
1.66 FN BU1061 3140M2FB3 FN 2.5 10/1/2051 9,099,329.96 10,927,424.94 1 RMBS
1.64 FN FS9026 3140XRA47 FN 5.5 9/1/2053 8,979,682.35 8,928,664 1 RMBS
1.60 FR SD7535 3132DVLQ6 FR 25 2/1/2051 8,771,612.38 10,516,728.21 1 RMBS
1.60 FN CA7028 3140QEY22 FN 2.5 9/1/2050 8,738,544.88 10,484,409.1 1 RMBS
1.56 GSMBS 2025-NQM2 M1 36272EAD6 GSMBS 6.271 6/25/2065 8,553,658.79 8,523,000 1 RMBS
1.48 FR QD8212 3133B6DR8 FR 3 3/1/2052 8,089,942.99 9,350,804.47 1 RMBS
1.41 FR SD5573 3132DTFN5 FR 3 8/1/2052 7,694,926.03 8,849,164.31 1 RMBS
1.40 FEN FS8660 3140XQTS6 FN 55 8/1/2054 7,638,931.59 7,582,352.4 1 RMBS
1.40 FN FA0475 3140W0Q57 FN 5.5 12/1/2054 7,626,314.66 7,633,703.08 1 RMBS
1.33 FN FM5944 3140X9TA3 FN 2.5 1/1/2051 7,292,272.22 8,916,826.81 1 RMBS
1.33 FN CB9973 3140QWCK6 FN 5.5 2/1/2055 7,244,674.48 7,232,992.86 1 RMBS
1.25 FN FS7738 3140XPS42 FN 6 3/1/2054 6,830,950.80 6,638,595.93 1 RMBS
1.22 FR SD5525 3132DTD64 FR 55 6/1/2054 6,675,677.31 6,636,771.69 1 RMBS
1.22 FR SD6570 3132DUJP3 FR 5.5 10/1/2054 6,650,306.79 6,634,582.93 1 RMBS
1.20 FR SD7567 3132DVMQ5 FR 55 2/1/2054 6,536,328.06 6,484,534.39 1 RMBS
1.19 FR SD6874 3132DUT72 FR 5.5 11/1/2054 6,501,822.84 6,453,668.01 1 RMBS
1.14 FR SD3530 3132DQ4P8 FR 6 8/1/2053 6,218,969.70 6,092,591.04 1 RMBS
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0.09 FNR 2021-42 |IA 3136BGAG6 FNR 3 2/25/2051 509,837.56 3,343,678.75 1 RMBS

0.09 FNR 2021-3 NI 3136BDQ84 FNR 2.5 2/25/2051 496,078.11 3,340,825.17 1 RMBS

0.08 GNR 2020-153 CI 38382KSF1 GNR 2.5 10/20/2050 449,628.36 3,284,590.21 1 RMBS

0.08 FN MA5038 31418ES43 FN 5 6/1/2053 417,435.51 429,047.03 1 RMBS

0.08 GNR 2020-17 IG 38382CL33 GNR 3 2/20/2050 415,500.33 2,571,498.81 1 RMBS

0.06 GNR 2021-142 10 38382XRU1 GNR 3 8/20/2051 306,518.07 1,938,017.81 1 RMBS

0.03 FHR 5008 DI 3137FVY30 FHR 3 9/25/2050 159,127.44 1,189,571.09 1 RMBS

0.02 US LONG BOND(CBT) Usus 0 9/19/2025 95,758.54 138 100000 FUTURES CONTRACTS
Sep25

0.01 US 2YR NOTE (CBT) Sep25 TUUS 0 9/30/2025 63,576.63 260 200000 FUTURES CONTRACTS

0.00 US ULTRA BOND CBT WNU5 0 9/19/2025 25,490.78 15 100000 FUTURES CONTRACTS
Sep25

0.00 US 5YR NOTE (CBT) Sep25 FVU5 0 9/30/2025 15,798.49 -110 100000 FUTURES CONTRACTS

0.00 US 10yr Ultra Fut Sep25 UXYU5 0 9/19/2025 -25,474.38 268 100000 FUTURES CONTRACTS

(0.39) CASH usb 0 -2,109,060.39 -2,109,059.76 1 CASH



