mREIT kerncijfers

Naam

NLY: ANNALY CAPITAL INVESTMENT
CIM: CHIMERA INVESTMENT CORP.
AGNC: AMERICAN CAPITAL AG.CRP.
EFC: ELLINGTON FINANCIAL LLC
CYS: CYS INVESTMENTS INC.

MTGE: AMERICAN CAP MORTG INV
AMTG: APOLLO RES. MORTGAGE
TWO: TWO HARBOURS INV CORP
IVR: INVESCO MORTGAGE CAPITAL
DX: DYNEX CAPITAL INC.

MITT: AG MORTGAGE INV TRUST
WMC: WESTERN ASSET MORT CAP
HTS: HATTERAS FINANCIAL CORP.
Al: ARLINGTON ASS. INV. CORP.
MFA: MFA FINANCIAL INC.
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4-3-2015

koers
10,60

3,18
21,34
20,16
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25,08
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R SR V2 Vo U ¥ ¥ S ¥ Y R Y RV SR V SR V2 S VA Vo S V2

31-12-2014

koers
10,81

3,18
21,83
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18,43
26,61

7,99
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31-12-2013

koers
9,97
3,10
19,29
22,67
7,41
17,64
14,78
9,28
14,68
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15,64
14,88
16,34
26,39
7,06

2014+2015

koers
ontwikkeling

6,3%
2,6%
10,6%
-11,1%
22,0%
3,9%
6,8%
11,9%
9,1%
4,3%
20,7%
1,6%
11,4%
-5,0%
12,7%
7,2%

YTD 2015
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ontwikkeling

-1,9%
0,0%
-2,2%
1,0%
3,7%
-2,7%
0,1%
3,6%
3,6%
1,1%
1,6%
2,9%
-1,2%
-5,7%
-0,4%
0,2%

2014
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ontwikkeling

8,4%
2,6%
13,2%
-12,0%
17,7%
6,8%
6,7%
8,0%
5,3%
3,1%
18,7%
-1,2%
12,8%
0,8%
13,2%
6,9%
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-1,7%
-6,4%
3,7%
-9,1%
8,4%
1,9%
2,1%
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4,3%
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15,5%
3,8%
8,8%
11,0%
12,1%
4,0%

Koersontw Boekw.groei
2014-15 t/m Q4-2014

+ dividend
17,6%
13,9%
22,9%

7,4%
35,7%
18,1%
17,9%
21,9%
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16,2%
33,4%
19,7%
22,4%

9,1%
22,8%
20,0%

+ dividend
19,3%
20,3%
19,2%
16,5%
27,4%
16,2%
15,9%
17,3%
16,0%
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17,9%
16,0%
13,5%
-1,9%
10,7%
16,0%
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4-3-2015
Q3 2014
price/book
80,9%
100,0%
83,4%
85,7%
86,1%
83,7%
82,5%
93,5%
85,1%
92,5%
93,7%
101,2%
82,5%
89,7%
98,0%
89,2%

31-12-2014

Q4 2014
bookvalue

$

$
$
$
$
$
$
$
$
$
$
$
$
$
$

13,10

3,18
25,58
23,52
10,50
21,91
19,12
11,10
18,82

9,02
20,13
14,94
22,05
27,95

8,12

31-12-2014

Q42014
t.o.v. Q4-13

108,0%
109,0%
106,9%

98,0%
113,6%
102,0%
104,7%
107,2%
104,7%
103,8%
105,2%

97,8%
102,6%

84,1%
100,6%
103,2%



mREIT kerncijfers

Naam

NLY: ANNALY CAPITAL INVESTMENT
CIM: CHIMERA INVESTMENT CORP.
AGNC: AMERICAN CAPITAL AG.CRP.
EFC: ELLINGTON FINANCIAL LLC
CYS: CYS INVESTMENTS INC.

MTGE: AMERICAN CAP MORTG INV
AMTG: APOLLO RES. MORTGAGE
TWO: TWO HARBOURS INV CORP
IVR: INVESCO MORTGAGE CAPITAL
DX: DYNEX CAPITAL INC.

MITT: AG MORTGAGE INV TRUST
WMC: WESTERN ASSET MORT CAP
HTS: HATTERAS FINANCIAL CORP.
Al: ARLINGTON ASS. INV. CORP.
MFA: MFA FINANCIAL INC.

30-9-2014

Q3 2014
bookvalue

$

$
$
$
$
$
$
$
$
$
$
$
$
$
$

12,87

3,15
25,54
23,79
10,14
22,24
19,27
11,25
19,16

9,14
20,33
15,26
22,30
30,43

8,28

30-9-2014

Q3 2014 BV
t.o.v. Q4-13

106,1%
108,0%
106,8%

99,2%
109,7%
103,6%
105,5%
108,7%
106,6%
105,2%
106,2%

99,9%
103,7%

91,5%
102,6%
104,2%

30-6-2014

Q2 2014
bookvalue

$

$
$
$
$
$
$
$
$
$
$
$
$
$
$

13,23

3,09
26,26
24,14
10,31
22,73
19,49
11,09
19,80

9,12
20,26
15,31
22,23
31,51

8,37

30-6-2014

Q2 2014 BV
t.o.v. Q4-13

109,1%
105,9%
109,8%
100,6%
111,6%
105,9%
106,7%
107,1%
110,2%
104,9%
105,9%
100,3%
103,4%

94,8%
103,7%
105,3%

30-3-2014

Q12014
bookvalue

$
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12,30

2,98
24,49
24,10

9,68
21,78
18,64
10,71
18,53

8,87
19,53
14,19
21,81
31,50

8,20

30-3-2014

Q1 2014 BV
t.o.v. Q4-13

101,4%
102,0%
102,4%
100,5%
104,8%
101,4%
102,1%
103,5%
103,1%
102,1%
102,0%

92,9%
101,4%

94,8%
101,6%
101,1%

31-12-2013

Q42013
bookvalue

$

$
$
$
$
$
$
$
$
$
$
$
$
$
$

12,13

2,92
23,92
23,99

9,24
21,47
18,26
10,35
17,97

8,69
19,14
15,27
21,50
33,24

8,07

4-3-2015
Dividend

11,3%
11,3%
12,3%
18,5%
13,7%
14,2%
11,2%
10,0%
11,2%
12,0%
12,7%
18,1%
11,0%
14,0%
10,1%
12,8%
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4-3-2015
Dividend
totaal

1,200
0,360
2,620
3,730
1,240
2,600
1,760
1,040
1,800
1,000
2,400
2,740
2,000
3,520
0,800
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Q4-YYYY

0,300
0,090
0,660
0,770
0,300
0,650
0,450
0,260
0,450
0,250
0,600
0,700
0,500
0,880
0,200
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Q3-YYYy
0,300
0,090
0,650
0,770
0,300
0,650
0,440
0,260
0,450
0,250
0,600
0,700
0,500
0,880
0,200

R ¥ ¥ ¥ Y Y Y Y Y R VR VR " V2 V2

Q2-YYYY
0,300
0,090
0,650
0,770
0,320
0,650
0,420
0,260
0,450
0,250
0,600
0,670
0,500
0,880
0,200
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Q1-YYYy
0,300
0,090
0,660
1,420
0,320
0,650
0,450
0,260
0,450
0,250
0,600
0,670
0,500
0,880
0,200



