Annaly Capital Management (USA): Merger with MTGE Investment (USA)
(FTSE NAREIT US Real Estate Indices) - Amendment

14 September 2018

Further to the FTSE notice released on 07 September 2018 in relation to the merger between Annaly Capital
Management and MTGE Investment, Annaly Capital Management (USA, 2113456) was inadvertently deleted
from the FTSE Nareit Composite Index and FTSE Nareit Mortgage REITs Index effective from the open of 12
September 2018. As a result, Annaly Capital Management will be added back into the above indexes, as
detailed in the 07 September 2018 notice, effective from the open of 24 September 2018.
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