SOUTHERN FINANCIAL, LLC ACCT. m
For the Period 7/1/13 to 731713

Adjusted Cost Unrealized  Est Annual Income
Price Quantity Value Original Cost Gain/Loss Accrued Interest Yield
US Fixed Income
BARCLAYS BANK PLC 102.97 300,000.00 308,895.00 300.000.00 B.B95.00 23,250.00 7.32%
7.750% 04/10/2023 OTD 0410/2013 7,168.50
DET38F-HK-0 BB+ /NR
HOMEBANC MORTGAGE TRUST 60.50 a71,761.27 587 1557 546 61572 41,2939 85 10,725.32 419%
20041 CL 1M1 VAR RT 08/25/2028 1748
DTD 07 /302004
437389E-AC-1 CCC /CA
SEQUOIA MORTGAGE TRUST 74,98 1,032.001.29 T73,862.05 TE61,167.33 12,684.72 17,062.53 5.57%
11 CL B1 VAR RT 12/20/2032 93.92
DTD 10/30v2002
8174448-2B-4 CCC /CAA
COUNTRYWIDE HOME LOANS 94 52 1,334 646 92 1,261 561 .65 1,274 587 .81 {13,026.16) 7674219 5.01%
2003-1 CL B1 5.750% 03/25/2033 6,384.29
DTD 01/01/2003
126690-¥5-1
STRUCTURED ASSET SECURITIES CO 94,12 961,768,893 8905,197.27 961,788.93 (96,591.66) 57, 707.33 T.63%
2003-10 CL B2 6.000% 04/25/2033 4 80894
DTD 03/28/2003
BEISSA-QW-6 CCC /
COUNTRYWIDE HOME LOANS 2003-26 CL B4 60.40 1,377.374.58 B31,89282 1,080,578.42 (228,685.50) 735281 6.48%
5.33884% 08/25/2033 OTD 0&/01/2003 611,55
12669E-RR-8
IMPAC CMB TRUST 71.88 1,552,704 .83 1,115,835.80 1,083,011.62 3282418 1440910 T14%
2005-2 CL 1M2 VAR RT 04/25/2035 43 47
DTD 031032005
45254N-NC-7 CC /CA
CHASE MORTGAGE FINANCE CORPORATION 95.07 1.937.113.84 1,841 536.64 1,714,345.75 12718089 57 858.25 3121%
REMIC 2007-A1 CL 284 2.99199% 4,829.22
0272572037 DTD 02/01/2007
161630-Ak-4 CCC /CA
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