TS Securitized Income ETF

Effective Date : 06/30/2025
All Accounts

TSN SECURITIZED INCM ETF

APID 2013-12A CRR FRN 4/15/2031 1,100,000.00 1,099,964.80
AUTHB 2021-1 A2 3.734 7/30/2051 586,556.29 548,474.83
BCC 2019-1A CR2 FRN 4/19/2034 1,500,000.00 1,501,488.00
BFLD 2021-FPM B FRN 6/15/2038 1,000,000.00 1,002,800.50
BFLD 2021-FPM C FRN 6/15/2038 977,000.00 978,101.76
BMARK 2019-B10 XA FRN 3/15/2062 5,126,270.90 195,643.10
BMARK 2024-V5 XA FRN 1/10/2057 21,687,163.40 717,517.63
BRAVO 2024-NQM8 A1A STEP-CPN 8/1/2053 1,017,337.64 1,008,720.48
BSP 2021-25A CR FRN 1/15/2035 2,200,000.00 2,197,349.00
BUNDT 2021-1 A2 2.989 7/30/2051 1,608,843.75 1,558,315.28
BUNDT 2021-1 B 4.97 7/30/2051 540,000.00 521,090.55
BX 2019-OC11 C 3.856 12/9/2041 764,000.00 718,184.07
BX 2019-OC11 E FRN 12/9/2041 1,619,120.00 1,484,062.89
BX 2021-ARIA C FRN 10/15/2036 1,160,000.00 1,158,318.35
BXHPP 2021-FILM A FRN 8/15/2036 2,265,000.00 2,168,737.50
CFMT 2023-HB12 M1 FRN 4/25/2033 300,000.00 294,989.04
CGCMT 2014-GC25 D 3.548 10/10/2047 527,310.00 286,592.99
CGCMT 2016-C2 C FRN 8/10/2049 1,200,000.00 1,131,501.36
CGCMT 2016-C2 D FRN 8/10/2049 300,000.00 276,319.41
CGCMT 2017-P8 D 3 9/15/2050 219,000.00 134,535.95
CGCMT 2018-C5 XA FRN 6/10/2051 47,135,939.02 818,143.21
CHASE-CD 4.93 3/31/99 2,263,142.49 1,992,075.28
CMLTI 2021-J1 A4A FRN 4/25/2051 1,852,728.48 1,497,504.85
COIN 2017-1A A2 5.216 4/25/2047 662,400.00 612,726.62
COLT 2022-6 A1 STEP-CPN 6/27/2067 1,318,422.95 1,313,333.71
CSAIL 2016-C5 C FRN 11/15/2048 275,000.00 269,436.39
CSAIL 2016-C6 B FRN 1/15/2049 1,500,000.00 1,432,483.65
CSMC 2014-SAF1 B3 FRN 3/25/2044 1,164,896.81 1,124,391.84
CSMC 2017-CALI E FRN 11/10/2032 360,000.00 57,628.80
CSMC 2017-TIME A 3.6463 11/13/2039 2,300,000.00 2,166,298.01
CSMC 2017-TIME B FRN 11/13/2039 700,000.00 519,308.09
DB MASTER FINANCE LLC 859,815.00 749,659.46
DREYFUS GOV CASH 9,032,698.64 9,032,698.64
ESA 2021-ESH C FRN 7/15/2038 578,966.28 579,328.13
FHMS K736 X1 FRN 7/25/2026 4,787,269.75 46,929.13
FIRST MARYLAND CAP | FRN 1/15/2027 300,000.00 295,540.09
FLAT 2021-2A DR FRN 10/15/2034 1,845,000.00 1,835,466.89
FOCUS 2017-1A A2Il 5.093 4/30/2047 2,530,000.00 2,513,427.74
FOCUS 2023-2 A2 8.241 10/30/2053 492,500.00 519,695.90
FRESB 2021-SB88 X1 FRN 5/25/2041 8,682,099.69 216,231.17
FRESB 2021-SB90 X1 FRN 6/25/2041 7,632,762.36 140,893.92
GALXY 2016-22A BRRR FRN 4/16/2034 2,250,000.00 2,240,982.00
GALXY 2016-22A DRRR FRN 4/16/2034 1,300,000.00 1,300,930.80
GLM 2019-5A DRR FRN 10/20/2032 1,500,000.00 1,501,110.00
GNR 2016-70 10 FRN 4/16/2058 6,948,691.37 276,724.69
GOCAP 2021-51A BR FRN 5/5/2036 2,257,000.00 2,258,843.97
GSMBS 2019-SL1 B1 FRN 1/25/2059 350,000.00 328,655.11
GSMBS 2020-PJ3 B2A FRN 10/25/2050 1,396,337.72 1,219,341.44
GSMBS 2021-MM1 A6 FRN 4/25/2052 1,499,664.08 1,321,714.24
GSMS 2016-GS2 C FRN 5/10/2049 1,914,000.00 1,848,879.40
GSMS 2016-GS3 B FRN 10/10/2049 45,000.00 42,978.49
GSMS 2017-GS6 XA FRN 5/10/2050 14,407,978.49 227,702.25
GSMS 2018-GS9 XA FRN 3/10/2051 42,153,926.43 393,738.75
HENDR 2015-2A A 3.87 3/15/2058 204,252.40 186,744.23
HENDR 2017-2A A 3.53 9/15/2072 159,187.16 140,975.91
HENDR 2017-2A B 5.09 9/17/2074 534,048.12 481,221.79
HENDR 2018-2A B 4.7 10/15/2077 830,349.97 752,085.75
HONK 2024-1A A2 6.372 10/20/2054 2,977,500.00 3,081,301.61
HONO 2021-LULU A FRN 10/15/2036 400,000.00 397,000.00
IVYH 21A B FRN 7/18/2035 300,000.00 301,185.90
JACK 2022-1A A2ll 4.136 2/26/2052 935,000.00 832,518.86
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JIMMY 2017-1A A2Il 4.846 7/30/2047 1,290,118.15 1,277,861.64
JMIKE 2019-1A A2 4.433 2/15/2050 325,875.00 322,947.63
JPMBB 2014-C25 AS 4.0651 11/15/2047 1,000,000.00 963,420.00
JPMBB 2015-C28 B 3.986 10/15/2048 292,142.89 289,770.69
JPMMT 2019-1 B1 FRN 5/25/2049 1,016,991.40 960,965.24
JPMMT 2019-9 B4 FRN 5/25/2050 2,681,678.94 2,395,975.55
JPMMT 2020-1 B4 FRN 6/25/2050 1,307,374.05 1,154,241.59
JPMMT 2020-LTV2 B4 FRN 11/25/2050 1,134,431.94 999,765.68
KSL 2024-HT2 C FRN 12/15/2039 1,150,000.00 1,146,406.25
LADAR 2021-1A D 3.99 11/15/2029 420,000.00 418,084.84
LNSTR 2016-4 C FRN 3/10/2049 710,000.00 686,320.15
LNSTR 2016-4 D FRN 3/10/2049 300,000.00 261,746.70
MAD 2015-11MD B FRN 9/10/2035 500,000.00 486,033.30
MCMLT 2016-1 B3 FRN 4/25/2057 287,245.00 257,079.88
MCMLT 2017-1 B2 FRN 11/25/2058 1,210,000.00 1,091,305.78
MCMLT 2017-2 B2 FRN 7/25/2059 294,480.00 264,568.37
MCMLT 2018-2 B2 FRN 5/25/2058 293,864.33 245,821.48
MDPK 2019-35A CR FRN 4/20/2032 390,000.00 390,294.84
MSBAM 2015-C26 AS FRN 10/15/2048 650,000.00 641,543.89
MSC 2016-UB11 XA FRN 8/15/2049 5,587,388.44 55,857.68
MSC 2018-BOP E FRN 6/15/2035 445,104.00 51,284.88
MSC 2019-NUGS E FRN 12/15/2036 236,820.00 10,372.72
NBLY 2021-1A A2 3.584 4/30/2051 1,934,400.00 1,808,766.14
NBLY 2022-1A A2 3.695 1/30/2052 663,705.00 615,382.36
NEUB 2020-36A BR2 FRN 4/20/2033 1,800,000.00 1,801,528.20
OBX 2022-J1 B1A FRN 2/25/2052 1,244,821.45 1,051,710.43
OCT39 2018-3A BR FRN 10/20/2030 1,000,000.00 1,002,018.00
OXFINF 2024-A B 7.548 1/14/2032 750,000.00 756,925.05
OXFINF 2025-A B 7.194 8/14/2034 2,100,000.00 2,123,370.90
PLMRS 2021-4A D FRN 10/15/2034 300,000.00 300,000.00
PLNT 2024-1A A2ll 6.237 6/5/2054 2,947,725.00 2,995,167.16
PSTAT 2025-2A C FRN 7/15/2033 1,000,000.00 1,000,000.00
PUTNM 2021-1A CR FRN 10/15/2034 1,410,000.00 1,410,255.21
RAD 2019-4A B1R FRN 4/25/2032 1,500,000.00 1,500,958.50
SCFET 2022-1A D 3.79 11/20/2031 115,000.00 112,231.18
SEMT 2019-4 B3 FRN 11/25/2049 1,366,555.83 1,248,030.48
SEMT 2021-1 A19 FRN 3/25/2051 1,889,340.68 1,531,820.74
SERV 2020-1 A2l 2.841 1/30/2051 1,072,124.28 995,847.57
SERV 2020-1 A2Il 3.337 1/30/2051 568,943.94 494,202.34
SERV 2021-1 A2l 3.113 7/30/2051 740,212.34 621,638.84
SPRO 2019-1A A2 3.882 10/25/2049 340,200.00 334,567.07
STRUCTURED ASSET SECURITIES CORP 266,802.67 259,020.84
TPMT 2015-2 1B3 FRN 11/25/2060 875,140.00 792,975.12
TPMT 2017-3 B3 FRN 7/25/2057 1,250,000.00 1,076,288.25
TPMT 2019-MH1 B1 FRN 11/25/2058 550,000.00 539,821.21
TPRK 2021-1A CR FRN 4/15/2034 2,300,000.00 2,297,187.10
TROP 2024-1A A2 6.291 8/20/2054 845,750.00 834,561.32
UBSCM 2018-C12 XA FRN 8/15/2051 5,154,727.92 114,949.40
WEN 2019-1A A2l 3.783 6/15/2049 983,108.92 969,726.94
WFCM 2020-C57 XA FRN 8/15/2053 11,313,351.93 887,336.74
WFMBS 2022-2 B1 FRN 12/25/2051 2,290,588.24 1,910,531.78
WLAKE 2021-2A F 3.66 12/15/2027 1,665,000.00 1,659,389.78
ZAXBY 2021-1A A2 3.238 7/30/2051 1,116,500.00 1,031,712.54
TOTAL TSN SECURITIZED INCM ETF 297,211,691.53 114,300,134.17

Report Timestamp: Thu Jul 10 2025 04:07:40 AM
P P Page 2 of 2



	TS Securitized Income ETF

