sOUTHERN FINANCIAL, LLc AccT. [ NG
For the Period 8/1/13 to 8/31/13

Adjusted Cost Unrealized  Est Annual Income

Price Cuantity Value Original Cost Gain'Loss Accrued Interest Yield
US Fixed Income
BARCLAYS BANK PLC 10222 300,000.00 306 ,651.00 300,000.00 &,651.00 23,250.00 7.42%
7.750% 041002023 DTD 041072013 8,106.20
D6TIOF-HK-D BB+ /MR
HOMEBANC MORTGAGE TRUST 61.55 950,981.70 531 455 41 540,552 21 50,903.20 10,606 35 369%
2004-1 CL 1M1 VAR RT 08/25/2029 17.28
DTD 07/30/2004
43739E-AC-1 CCC /CA
SEQUOIA MORTGAGE TRUST 7453 1,027, 32775 T65,626.28 TS7,654.23 797205 16,983.78 5.81%
11 CL B1 VAR RT 12/20/2032 89348
DTD 10v30/2002
B1744A-AB-4 CCC /CAA
COUNTRYWIDE HOME LOANS 94.04 1,258,961 92 1,183,864 84 1.202,308.63 (18 443.79) F2.390.31 B.19%
2003-1 CL B1 5.750% 03/252033 6,031.68
DTD 01/01/2003
1266890-Y5-1
STRUCTURED ASSET SECURITIES CO 63.34 936,183.76 B73,805.84 936,183.76 (62 377.82) 56,171.02 7.BE%
2003-10 CL B2 6.000% 04/25/2033 4,680.91
DTD 03728/2003
BE3I59A-QW-6 CCC/
COUNTRYWIDE HOME LOANS 2003-2E CL B1 6258 1,347,212 B42 B16.02 1.037.353.47 (194 537 .45) 718179 5.60%
5.33584% (08/25/2033 DTD 06/01/2003 588,16
126689E-RR-9
IMPAC CMB TRUST 8293 1,542 B57.02 1,279,420 .61 1,076,142.77 203,286,864 14317 M 4 44%
2005-2 CL 1M2 VAR RT 04/25/2035 41,65
DTD 0303/2005
45254N-NC-7 CC /CA
CHASE MORTGAGE FINANCE CORPORATION 9521 1,828,51297 1.741,000.34 1,618,233.98 122 766.36 54,708 92 3.39%
REMIC 2007-A1 CL 2484 2.99199% 4558 48

02/25/2037 DTD 02/01/2007
1616830-AK-4 CCC /CA
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