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Item 12. Results of Operations and Financial Condition

     On July 23, 2004, Annaly Mortgage Management, Inc. issued a press release
announcing its financial results for the quarter and six month months ended June
30, 2004. A copy of the press release is furnished as Exhibit 99.1 to this
report.
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SIGNATURES

     Pursuant to the requirements of the Securities Exchange Act of 1934, the
Registrant has duly caused this report to be signed on its behalf by the
undersigned hereunto duly authorized.

                                              ANNALY MORTGAGE MANAGEMENT, INC.

                                              By: /s/ Kathryn Fagan
                                                  ------------------------------
                                                  Name:  Kathryn Fagan
                                                  Title: Chief Financial Officer

Dated: July 23, 2004

                                  EXHIBIT INDEX

Exhibit No.         Description
-----------         -----------

99.1                Press Release, dated July 23, 2004 issued by Annaly Mortgage
                    Management, Inc.
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(Instr. 3)2. Transaction Date (Month/Day/Year)2A. Deemed Execution Date, if any (Month/Day/Year)3. Transaction Code
(Instr. 8)4. Securities Acquired (A) or Disposed of (D)
(Instr. 3, 4 and 5)5. Amount of Securities Beneficially Owned Following Reported Transaction(s)
(Instr. 3 and 4)6. Ownership Form: Direct (D) or Indirect (I)
(Instr. 4)7. Nature of Indirect Beneficial Ownership
(Instr. 4)CodeVAmount(A) or (D)Price Common Stock $0.01 par value12/04/2015  P   1,200 A $ 5.83 399,652 D   Common
Stock $0.01 par value12/04/2015  P   2,000 A $ 5.84 401,652 D   Common Stock $0.01 par value12/04/2015  P  
5,000 A $ 5.85 406,652 D  

Reminder: Report on a separate line for each class of securities beneficially owned directly or indirectly.

Persons who respond to the collection of
information contained in this form are not
required to respond unless the form
displays a currently valid OMB control
number.
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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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10.
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Form of
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Security:
Direct (D)
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(I)
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Code V (A) (D)

Date
Exercisable

Expiration
Date Title

Amount
or
Number
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Shares

Reporting Owners

Reporting Owner Name / Address
Relationships

Director 10% Owner Officer Other

WATSON STEVEN L
5430 LBJ FREEWAY SUITE 1700
DALLAS, TX 75240

  X   Chairman of the Board

Signatures
 Steven L.
Watson   12/07/2015

**Signature of
Reporting Person

Date

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).

Note: File three copies of this Form, one of which must be manually signed. If space is insufficient, see Instruction 6 for procedure.
Potential persons who are to respond to the collection of information contained in this form are not required to respond unless the form displays
a currently valid OMB number.
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