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Table II - Derivative Securities Acquired, Disposed of, or Beneficially Owned
(e.g., puts, calls, warrants, options, convertible securities)
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$17.97 08/04/2004 08/04/2013
$17.39 04/20/2005 04/20/2014
$17.07 07/07/2006 07/07/2015
$15.7 01/30/2012 M 6,369 05/17/2008 05/17/2017
$ 16.46 05/08/2009 05/08/2018
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Reporting Owners

. Relationships
Reporting Owner Name / Address
Director 10% Owner Officer Other

FAGAN KATHRYN

C/O: ANNALY CAPITAL MANAGEMENT, INC.

1211 AVENUE OF THE AMERICAS, SUITE 2902 USRI EAG0 E L0l
NEW YORK, NY 10036
Signatures

/s/ Kathryn

Fagan 01/31/2012

**Signature of Date

Reporting Person

Explanation of Responses:

*  If the form is filed by more than one reporting person, see Instruction 4(b)(v).

*%  Intentional misstatements or omissions of facts constitute Federal Criminal Violations. See 18 U.S.C. 1001 and 15 U.S.C. 78ff(a).

(1) Options previously granted.

Note: File three copies of this Form, one of which must be manually signed. If space is insufficient, see Instruction 6 for procedure.
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