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UNITED STATES
SECURITIES AND EXCHANGE COMMISSION
Washington, DC 20549

FORM 8-K

CURRENT REPORT
PURSUANT TO SECTION 13 OR 15(d) OF THE
SECURITIES EXCHANGE ACT OF 1934

Date of Report (Date of earliest event reported):
September 13, 2012

CHIMERA INVESTMENT CORPORATION
(Exact name of registrant as specified in its @art

Maryland 1-33796 26-0630461
(State or Other Jurisdiction (Commission (IRS Employer
of Incorporation) File Number) Identification No.)

1211 Avenue of the Americas

Suite 2902
New York, New York 10036
(Address of principal executive offices) (Zip Code)

Registrant’s telephone number, including area cd@d6) 454-3759

No Change
(Former Name or Former Address, if Changed Sinet Raport)

Check the appropriate box below if the Form 8-flis intended to simultaneously satisfy the §liobligation of the registrant under any of
the following provisions:

[ Written communications pursuant to Rule 425 uriderSecurities Act (17 CFR 230.425)
[ Soliciting material pursuant to Rule 14a-12 untierExchange Act (17 CFR 240.14a-12)
[ Pre-commencement communications pursuant to Rude2{b) under the Exchange Act (17 CFR 240.14d)2(b)

[0 Pre-commencement communications pursuant to Raded{c) under the Exchange Act (17 CFR 240.13e}4(c)




Item 3.01 Notice of Delisting or Failure to Satisfy a ContatliListing Rule or Standard; Transfer of Listi

As previously disclosed by Chimera Investment Caapion (the “Company”), as a result of the Compamending restatement of
certain of its previously filed consolidated fin@lstatements, the Company has been unable tisfifnnual Report on Form 10-K for the
fiscal year ended December 31, 2011 (the “2011 Fd+K”). Therefore, the Company is subject to e York Stock Exchange’s (the
“NYSE” or the “Exchange”) late filing procedures they pertain to annual reports, as set forth ictiSe 802.01E of the NYSE Listed
Company Manual. On September 13, 2012, the Compagynotified by the NYSE that the NYSE had grartedCompany an extension for
continued listing and trading on the Exchange, itbstanding that the Company has not yet filed20&1 Form 10K. The extension grante
by the NYSE provides the Company until January208,3 to file the 2011 Form 10-K with the U.S. Sétoes and Exchange Commission,
subject to reassessment on an ongoing basis.

In granting the extension, the NYSE noted thatduid closely monitor the Company’s progress in @mtion with the milestones
and timing for filing the 2011 Form 10-K and thatlfire to make progress could result in suspensighe Company’s listing privileges prior
to January 15, 2013. The NYSE stated in its ndtiag in the event that the Company does notliige2011 Form 1@ in accordance with tt
terms of the NYSE'’s extension, the NYSE will moeevard with the initiation of suspension and déligtprocedures.

Although the Company is working diligently to coraf@d the 2011 Form 10-K, no assurance can be dghante 2011 Form 10-K
will be filed by January 15, 2013.

ltem 9.01 Financial Statements and Exhibits.
(c) Exhibits

99.1 Press Release, dated September 14, 2012] isg@&himera Investment Corporation.




SIGNATURES

Pursuant to the requirements of the Securities &xgh Act of 1934, the registrant has duly causisdréport to be signed on its behalf
by the undersigned hereunto duly authorized.

Chimera Investment Corporation
By: /s/ A. Alexandra Denahan

Name: A. Alexandra Denahan
Title:  Chief Financial Officer

Date: September 14, 2012



Exhibit 99.1
Chimera Investment Corporation Obtains New York Stock Exchange Listing Extension

NEW YORK--(BUSINESS WIRE)--September 14, 201Qkhimera Investment Corporation (NYSE: CIM) annouhttelay that it has receiv
a four-month extension for continued listing aratling of the Company’s stock on the New York StBgkhange (NYSE).

The extension granted by the NYSE, which is sulifpceview by the NYSE on an ongoing basis, providiee Company until January 15,
2013 to file its 2011 Annual Report on Form 10-Khathe Securities and Exchange Commission. Duhiegektension period, trading of the
Company’s shares on the NYSE will remain unaffected

The Company previously announced that it wouldyd&e filing of its Form 10-K for the year endedd@enber 31, 2011 (“2011 10-K”), and
its Form 10-Q for the quarters ended March 31 ame B0, 2012, due to the evaluation of its non-Ageesidential mortgage-backed
securities portfolio to determine the appropriagatment under GAAP according to ASC 320-1ftiyestments — Debt and Equity Securities
ASC 325-40,Investments — Other — Beneficial Interests in Sézad Financial Asset&ind ASC 310-30Receivables — Loans and Debt
Securities Acquired with Deteriorated Credit Quglit

Separately, the Company announced that the Company'solidated financial statements included ipiieviously filed Annual Reports on
Form 10-K for the years ended December 31, 20109 2&id 2008, and its Quarterly Reports on Form 1#@inning with the quarter ended
September 30, 2008, and for all subsequent quaherggh the quarter ended September 30, 2011, todexirestated and can no longer be
relied upon.

The restatement is not expected to affect the Cagipgreviously reported GAAP or economic book ealpactual cash flows, dividends and
taxable income for any previous period. The Comgamyrrently unable to estimate the timing foinfil its 2011 10-K, and expects to file its
Quarterly Report on Form 10-Q for the quarterlyipeiending March 31, 2012 within 60 days of filitige 2011 10-K and any subsequent
unfiled Quarterly Reports will be filed as soonpaacticable. The Company continues to work diligetd complete the ongoing work on the
restatement and expects to be in regular contdhbttive NYSE concerning its progress.

Chimera Investment Corporation invests in resiéggmtiortgage loans, residential mortgage-backedritiesy real estate-related securities and
various other asset classes. The Company’s prinoifsness objective is to generate income fronsgitead between yields on its
investments and its cost of borrowing and hedgutiyiéies. The Company is a Maryland corporatioatthas elected to be taxed as a real
estate investment trust (“REIT”).

Disclosures About Forward-Looking Statements

This press release contains forward-looking statésneithin the meaning of the Private Securitigigation Reform Act of 1995. These
statements are based on the current beliefs aret&tipns of the Company’s management and areubjsignificant risks and
uncertainties. Because these forward-looking stemsninvolve risks and uncertainties, there areoitigmt factors that could cause the
Company’s actual results, as well as the Compaexpectations regarding materiality or significartbe, restatement’s quantitative effects,
the effectiveness of the Company'’s disclosure atstind procedures, material weaknesses in inteamdtol over financial reporting, the
filing of the Company’s untimely SEC reports anahtioued trading of the Company’s common stock @nNlY SE, to differ materially from
those in the forward-looking statements. Theseofadhclude, among other things, the risk that galutl information may arise from the
preparation of the Company’s restated consolidéaahcial statements and that the Company’s interoiatrol over financial reporting may
be inadequate or have weaknesses of which the Gonipaot currently aware or which have not beetected. The Company does not
undertake to update the forward-looking statementeflect the impact of circumstances or everds thay arise after the date of the forward-
looking statements. For a discussion of a variétyst factors affecting the Company’s business pruspects, see “ltem 1A — Risk Factors”
in the Company’s Annual Report on Form 10-K for ylear ended December 31, 2010 (the “2010 10-K"sugplemented by the reports the
Company has filed since the 2010 10-K.

CONTACT:

Chimera Investment Corporation
Investor Relations, 646-454-3759
www.chimerareit.con




