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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):
May 11, 2015

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

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

1211 Avenue of the Americas
New York, New York 10036
(Address of principal executive offices) (Zip Code)

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

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

Check the appropriate box below if the Form 8-kflis intended to simultaneously satisfy the §liobligation of the registrant under any of thédwing provisions:
{1 Written communications pursuant to Rule 425 uriderSecurities Act (17 CFR 230.425)

[ Soliciting material pursuant to Rule 14a-12 urttierExchange Act (17 CFR 240.14a-12)

[l Pre-commencement communications pursuant to Ride2{b) under the Exchange Act (17 CFR 240.14d}2(b)

[ Pre-commencement communications pursuant to Rdet{c) under the Exchange Act (17 CFR 240.13e14(c)




Iltem 2.02. Results of Operations and Financialdam

On May 11, 2015, the registrant issued a presaselannouncing its financial results for the quateled March 31, 2015. A copy of the press reléafurnished as
Exhibit 99.1 to this report.

On May 11, 2015, the registrant posted suppleméngatcial information on the Investor Relationstien of its website (www.chimerareit.com). A copfythe
supplemental financial information is furnishedgashibit 99.2 to this report and incorporated hetgjireference.

Iltem 9.01 Financial Statements and Exhibits
(d)  Exhibits
99.1 Press Release, dated May 11, 2015, isgu€timera Investment Corporation

99.2 Supplemental Financial Information for therter ended March 31, 2015.




SIGNATURES

Pursuant to the requirements of the Securities &xg& Act of 1934, the registrant has duly causisdéport to be signed on its behalf by the undeesil hereunto duly
authorized.

Chimera Investment Corporation

By: /s/ Rob Colligan

Name: Rob Colligan
Title: Chief Financial Officer

Date: May 11, 2015



Exhibit 99.1

Chimera I nvestment Corporation Reports Net Income of $67 Million or $0.33 Per Share, Core Earnings of $120 Million or $0.59 Per Share
and GAAP Book Value of $17.14 Per Sharefor the First Quarter of 2015

NEW YORK--(BUSINESS WIRE)--May 11, 2015--Chimera Investm€atrporation (NYSE:CIM) today announced its finahecesults for the first quarter of 2015 as follows
1% Quarter 2015 Financial Highlights

e Average earning assets grew to $15.2 billion fergbarter ended March 31, 2015 from $10.0 billioaverage assets for the year ended December B4 h2@ed on
amortized cost

o Net income of $67 million, up from $6 million eathim the 4" quarter of 2014

e Core earnings of $0.59 per share consistent witithquarter of 20149

o Net interest income of $183 million, up from $17ilion in the 41 quarter of 2014

e GAAP book value of $17.14 per share, down from %8 fier share for thequarter of 2014

e Economic book value of $15.70 per share, down #4590 per share for théquarter of 2014

The Company declared a common stock dividend efgsper share for the quarter ended March 31, 2Z¥i® annualized dividend yield on the Comparggsmon stock for th
quarter ended March 31, 2015 was 12%.

Leverage was 3.7:1 and recourse leverage was & 64arch 31, 2015.

(1) Core earnings is a non-GAAP measure and ineéfas GAAP net income excluding unrealized gamthe aggregate portfolio, impairment losses, zedligains on sales of
investments, gain on deconsolidation, extinguisttroédebt and certain other non-recurring gainsses. Core earnings includes interest income=gpense as well as
realized gains or losses on derivatives used tgénederest rate risk, management fees and gesmedahdministrative expenses. Core earnings is gedvior purposes of
comparability to other peer issuers, but has ingmdimitations. Therefore, core earnings shouldb®viewed in isolation and is not a substituterfet income or net income
basic share computed in accordance with GAAP.

Other Information

Chimera Investment Corporation invests in resid¢mtiortgage loans, residential mortgage-backed siesy real estate-related securities and varagher asset classes. The
Company'’s principal business objective is to getesrecome from the spread between yields on itestments and its cost of borrowing and hedgingyities. The Company is
a Maryland corporation that has elected to be taseal real estate investment trust (“REIT”).




Conference Call

The Company will hold the first quarter 2015 eagsiconference call on Tuesday, May 12, 2015, &018:m. EDT. The number to call is 888-317-6003dfmmestic calls and
412-317-6061 for international calls and the pasieds 7533428. The replay number is 877-344-76R8dmestic calls and 412-317-0088 for internaticadls and the pass
code is 10064861. The replay is available for oreknafter the earnings call. There will be a wedi othe call on www.chimerareit.conff you would like to be added to the
email distribution list, please visit www.chimeréureom, click on Email Alerts, complete the email notifion form and click the Submit button. For furti@&ormation, please
contact Investor Relations at 1-866-315-9930 dt wi&/w.chimerareit.com

This news release and our public documents to wiiiehefer contain or incorporate by reference @eftaward-looking statements within the meaningsettion 27A of the
Securities Act of 1933 and Section 21E of the SgearExchange Act of 1934. Forward-looking statateevhich are based on various assumptions (somioh are beyond
our control) may be identified by reference to tufe period or periods or by the use of forwardklag terminology, such as “believe,” “expect,” “aipate,” “estimate,” “plan,”
“continue,” “intend,” “should,” “may,” “would,” “wil” or similar expressions, or variations on thdeems or the negative of those terms. Actual resuduld differ materially
from those set forth in forward-looking statemeshie to a variety of factors, including, but notitied to, our business and investment strategypmjected financial and
operating results; our ability to maintain existfitrtancing arrangements, obtain future financimg@gements and the terms of such arrangements;adi@néatility of the
securities markets in which we invest; the impletaton, timing and impact of, and changes to, warigovernment programs, our expected investmemsiges in the value of
our investments; interest rate mismatches betwaemoestments and our borrowings used to fund gucbhases; changes in interest rates and morfgapayment rates;
effects of interest rate caps on our adjustabkeiratestments; rates of default or decreased regoates on our investments; prepayments of thegage and other loans
underlying our mortgage-backed or other asset-lshs&eurities; the degree to which our hedgingeggias may or may not protect us from interestvatatility; impact of and
changes in governmental regulations, tax law atebraccounting guidance, and similar mattersjatvitity of investment opportunities in real estatéated and other securitie
availability of qualified personnel; estimates tielg to our ability to make distributions to ouoekholders in the future; our understanding of @ampetition; market trends in
our industry, interest rates, the debt securitiaskets or the general economy; our ability to membur exemption from registration under the Inwest Company Act of 194
as amended; and our ability to maintain our quaifon as a REIT for federal income tax purposes.aidiscussion of the risks and uncertainties whauld cause actual results
to differ from those contained in the forward-laogistatements, see “Risk Factors” in our Annuald®Repn Form 10-K, and any subsequent Quarterly Repm Form 10-Q.
We do not undertake, and specifically disclaimpaligations, to publicly release the result of agyisions which may be made to any forward-loolstafements to reflect the
occurrence of anticipated or unanticipated eventsroumstances after the date of such statements.




CONSOLIDATED STATEMENTS OF OPERATIONS AND COMPREHENSIVE INCOME

Net Interest Income:

CHIMERA INVESTMENT CORPORATION

(dollarsin thousands, except share and per sharedata)

For the Quarter Ended
March 31, 2014

March 31, 2015

Interest incomé?) 243,14! $ 120,66°
Interest expens@) 60,45¢€ 22,42¢
Net interest incom 182,68 98,24
Other-than-temporary impair ments:
Total other-than-temporary impairment losses (1,05%) (40C)
Portion of loss recognized in other comprehensigeine (6,767) (1,139
Net othe-than-temporary credit impairment losses (7,815) (1,539
Other investment gains (losses):
Net unrealized gains (losses) on derivati 4,05¢ (2,19)
Realized gains (losses) on terminations of intest swaps (68,579 -
Net realized gains (losses) on derivati (42,08¢6) (5,74¢)
Net gains (losses) on derivatives (106,61() (7,94¢)
Net unrealized gains (losses) on financial instmitmat fair value (10,425 15,01(
Net realized gains (losses) on sales of investrr 29,56¢ 8,371
Loss on Extinguishment of Debt - (2,18¢)
Total other gains (losses) (87,47() 13,257
Other expenses:
Management fees 10,32¢ 6,221
Expense recoveries from Manager (1,11%) (681)
Net management fe: 9,21: 5,54(
General and administrative expenses 11,14¢ 4,05¢
Total other expenses 20,36: 9,59t
Income befor eincome taxes 67,04: 100,37(
Income taxes 1 2
Net income 67,04. $ 100,36¢
Net income per shar e available to common shar eholders:
Basic 0.32 $ 0.5C
Diluted 0.32 $ 0.5C
Weighted average number of common shar es outstanding:
Basic 205,527,47 205,452,52
Diluted 205,566,95 205,517,75
Compr ehensive income (l0ss):
Net income 67,04. $ 100,36¢
Other comprehensive income:
Unrealized gains (losses) on available-for-saleisges, net (19,919 37,50%
Reclassification adjustment for net losses includeaet income for other-than-
temporary credit impairment losses 7,81¢ 1,53¢
Reclassification adjustment for net realized loggeins) included in net income (29,076¢) (8,377)
Other comprehensive income (loss) (41,179 30,66(
Comprehensive income 25,86¢ $ 131,02¢

(1) Includes interest income of consolidated VIE$150,618 and $85,211 for the quarters ended M3i¢t2015 and 2014 respectively.
(2) Includes interest expense of consolidated \6iE546,753 and $20,699 for the quarters ended Mat¢l2015 and 2014 respectively.




The following table provides a reconciliation ofe®arnings for the quarters ended March 31, 26852814.

For the Quarter Ended

March 31, 2015

March 31, 2014
(dollars in thousands, except per share data)

GAAP Net income $ 67,04: $ 100,36t
Adjustments:
Net other-than-temporary credit impairment losses 7,81% 1,53¢
Net unrealized (gains) losses on derivatives (4,05%) 2,19¢
Net unrealized (gains) losses on financial instmiwat fair value 10,42¢ (15,01()
Net realized (gains) losses on sales of investments (29,56%) (8,377%)
Other (gains) losses - 2,18¢
Realized (gains) losses on terminations of inteast swaps 68,57¢ -
Core Earnings $ 120,24 $ 82,89
GAAP net income per basic common share $ 0.3t $ 0.5C
Core earnings per basic common share $ 0.5¢ $ 0.4C
The following tables provide a summary of the ConyRMBS portfolio at March 31, 2015 and Decem®gr2014.
March 31, 2015
Principal or Principal
Notional Value at ~ Weighted Weighted Weighted Weighted Writedowns
Period-End Average Weighted Weighted Average Yield Average 3 Montt  Average 12  Weighted Average Weighted = Weighted Averag During Period
(dollars in Amortized Cost Average Fair Average  atPeriod-End CPR at Period- Month CPR at Delinquency Average Loss Credit (dollars in
thousands) Basis Value Coupon (1) End Period-End Pipeline 60+ Severity (2) Enhancement thousands)
Non-Agency
Mortgage-Backed
Securities
Senior $ 710,15¢ $ 56.7¢ $ 78.6¢ 3¢ % 14.€ % 9.7 % 10.C % 29.2 % 64.5 % 9E % $ 7,87¢
Senior, interest
only $ 6,133,601 $ 484 $ 4.6( 1.7 % 13.C % 11.¢ % 125 % 216 % 53.¢ % 0.C % $ -
Subordinated $ 711,44 $ 53.61 $ 68.5¢ 31 % 132 % 14 % 151 % 166 % 445 % 112 % $ 5,04(
Subordinated,
interest only $ 214,35( $ 43¢ $ 298 08 % 94 % 9.1 % 104 % 132 % 45.1 % 0L % $ -
RMBS transferred
to consolidated
VIEs $ 3,054,59. $ 53.9¢ $ 80.3( 45 % 178 % 9.2 % 102 % 22€ % 60. % 12 % $ 22,24;
Agency Mortgage-
Backed Securities
Residential $ 6,060,501 $ 105.17 $ 106.3¢ 3¢ % 24 % 132 % 125 % NA NA NA $ -
Commercial $ 432,04: $ 102.6¢ $ 104.6( 4C % 41 % 0.C % 0.C % NA NA NA § -
Interest-only $ 5,888,22. $ 451 $ 44¢  1C % 55 % 9.3 % 100 % NA NA NA § -
Securitized loans ~ $ 5,073,69' $ 99.2¢ $ 101.4% 6.2 % 4.8 % 9.8 % 82 % 10.5 % 46.C % 36.E % $ 6,11(
(1) Bond Equivalent Yield at period end. Weightedefage Yield is calculated using each investmeespective amortized cost.
(2) Calculated based on reported losses to daliging widest data set available (i.e., life-tifusses, 12-month loss, etc.)
December 31, 2014
Principal or Principal
Notional Value at ~ Weighted Weighted Weighted Weighted Writedowns
Period-End Average Weighted Weighted Average Yield Average 3 Montt  Average 12  Weighted Average Weighted = Weighted Averag During Period
(dollars in Amortized Cost Average Fair Average  atPeriod-End CPR at Period- Month CPR at Delinquency Average Loss Credit (dollars in
thousands) Basis Value Coupon (1) End Period-End Pipeline 60+ Severity (2) Enhancement thousands)
Non-Agency
Mortgage-Backed
Securities
Senior $ 344,95. $ 55.0¢ $ 79.6% 432 % 15.¢ % 10.8 % 116 % 30 % 68.€ % 104 % $ 2,19(
Senior, interest
only $ 5,178,73 $ 4.3t $ 3.91 1€ % 144 % 122 % 13.0 % 21z % 51.€ % 0C % $ -
Subordinated $ 690,59¢ $ 50.1¢ $ 65.7¢ 31 % 10.€ % 13.¢ % 148 % 1586 % 45.5 % 117 % $ 5,66¢
Subordinated,
interest only $ 216,40 $ 44 $ 314 0E % 9.2 % 7.C % 112 % 132 % 46.1 % 0L % $ -
RMBS transferred
to consolidated
VIEs $ 3,133,611 $ 53.51 $ 80.0¢ 45 % 174 % 102 % 107 % 21 % 59.5 % 12 % $ 25,60¢
Agency Mortgage-
Backed Securities
Residential $ 7,774,261 $ 104.9¢ $ 106.1¢ 4C % 32 % 9.7 % 10.6 % NA NA NA $ -
Interest-only $ 3,884,52 $ 4.8¢ $ 4.7¢ 0S¢ % 31 % 117 % 9.8 % NA NA NA § -
Securitized loans ~ $ 5,241,100 $ 99.1° $ 101.7¢ 6.6 % 6.2 % 9.8 % 82 % 102 % 46.C % 36.5 % $ 3,642

(1) Bond Equivalent Yield at period end. Weightedefage Yield is calculated using each investmeespective amortized cost.

(2) Calculated based on reported losses to daliging widest data set available (i.e., life-tifusses, 12-month loss, etc.)




The following table summarizes certain charactesssf our non-agency portfolio at March 31, 2008 ®ecember 31, 2014.

March 31, 2015 December 31, 2014
Weighted average maturity (yea 241 22.t
Weighted average amortized loan to value 71.4% 67.5%
Weighted average FICO ( 692 67¢
Weighted average loan balance (in thousa $ 328 $ 33z
Weighted average percentage owner occu 81.7% 83.0%
Weighted average percentage single family resid 75.6% 65.5%
Weighted average current credit enhancer 1.7% 1.7%
Weighted average geographic concentration of tap $tates CA 32.1% CA 31.7%
FL 8.3% FL 8.4%
NY 7.4% NY 7.8%
NJ 2.2% NJ 2.9%

(1) Value represents appraised value of the collate the time of loan origination.
(2) FICO as determined at the time of loan origovat

At March 31, 2015 and December 31, 2014, the rém@mse agreements collateralized by RMBS had theviiolly remaining maturities.

March 31, 201 December 31, 201
(dollars in thousands)

Overnight $ - $ -
1to 29 days 5,614,64' 2,652,71
30 to 59 days 688,171 1,371,851
60 to 89 days 774,52 656,91!
90 to 119 days - 2,068,741
Greater than or equal to 120 days 1,218,87 1,705,15:
Total $ 8,296,22 $ 8,455,38

The table below shows our average earning assklsihierest earned on assets, yield on averageesitearning assets, average debt balance, eaoimyenest expense,
economic average cost of funds, economic net istténeome, and net interest rate spread for thegepresented.

For the Quarter Ended

March 31, 2015 March 31, 2014
(dollars in thousands)
Average Average Average Average
Balance Interest Yield/Cost Balance Interest Yield/Cost
Assets:
Interest-earning assets (1):

Agency RMBS $ 7,491,390 $ 67,78¢ 3.6% $ 197791 $ 16,04 3.2%

Non-Agency RMBS 999,06 24,42: 9.8% 779,92 19,410 10.0%

Non-Agency RMBS transferred to consolidated VIEs 1,639,96. 68,18 16.6% 2,055,20! 77,41 15.1%

Jumbo Prime securitized residential mortgage |deahd for investment 610,83t 8,00 5.2% 774,85: 7,80 4.0%

Seasoned sub-prime securitized residential mortlysges held for investment 4,499,93! 74,43 6.6% - - 0.0%
Total $ 1524120 $ 242,82 6.4% $ 5,587,890 $ 120,66 8.6%
Liabilities and stockholders' equity:

Interest-bearing liabilities:

Agency repurchase agreements (2) $ 7,198,681 $ 22,66 13% $ 161024 $ 7,37¢ 1.8%

Non-Agency repurchase agreements 1,116,67 6,20¢ 2.2% - - 0.0%

Securitized debt, collateralized by Non-Agency RMBS 688,26( 7,941 4.6% 881,19¢ 15,15« 6.9%

Securitized debt, collateralized by jumbo primedestial mortgage loans 499,07! 5,341 4.3% 653,58¢ 5,54t 3.4%

Securitized debt, collateralized by seasoned sirhepresidential mortgage loans 3,808,60 33,46¢ 3.5% - - 0.0%
Total $ 1331129 $ 75,62¢ 23% $ 3,145,02' $ 28,07t 3.6%
Net economic interest income/net interest rate spread $ 167,20 4.0% $ 92,58t 5.1%
Net inter est-ear ning assets/net interest margin $ 1,929,90 44% $ 2,442,87 6.6%
Ratio of interest-earning assetsto interest bearing liabilities 1.1 1.7¢

(1) Interest-earning assets at amortized cost
(2) Interest includes cash paid on swaps

CONTACT:

Chimera Investment Corporation
Investor Relations
1-866-315-9930
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Disclaimer

This material is not intended to be exhaustive, is preliminary in nature and may be subject
to change. In addition, much of the information contained herein is based on various
assumptions (some of which are beyond the control of Chimera Investment Corporation,
the “Company”) and may be identified by reference to a future period or periods or by the
use of forward-looking terminology, such as “believe,” “expect,” “anticipate,” “estimate,”
“plan,” “continue,” “intend,” “should,” “may,” “would,” “projected,” “will” or similar
expressions, or variations on those terms or the negative of those terms. The Company’s
forward-looking statements are subject to numerous risks, uncertainties and other factors.
Furthermore, none of the financial information contained in this material has been audited
or approved by the Company’s independent registered public accounting firm.

Froai

LM,

ESTAMENT T'i

RA Information is unaudited, estimated and subject to change.




Portfolio Composition as of March 31, 2015

Total Portfolio: $16.0 Billion Total Capital: $3.5 Billion

Total Leverage: 3.7:1

$10 Residential Mortgage ‘
Credit Portfolio Net Investment Analysis

59 Total Assets: $8.8 Billion™"

Agency MBS Portfolio

5‘3 — FatlAsowie S Hillor Residential Mortgage | Agency MBS
- Credit Portfolio Portfolio
. MNon-
i 56 Recourse
E e
$4.9 Billic .
= = Gross Asset Yield; 9.0% 3.6%
ol 35
4 e ,__ ‘
inancing Cost): 3.5% 1.3%
Recourse
3
@ ettt e 6% 4%
Faquity '
51 52.6Billion
qui
50.9 Billion S i set 6.3% 24%
50 Margin:
& Equity ®Recourse & Non-Recourse
(1) Financing excludes unsettled trades

(2) Includes Agency Pass-Through, Agency CMBS and Agency 1Gand includes unsettled tradesat quarter end

(3) Financing cost includes the interest incurred on interest rate swaps.

C.H }”Vt RA ‘ Information is unaudited, estimated and subject to change.




GAAP Asset Allocation: Quarter Over Quarter Comparison)
March 31, 2015 December 31, 2014

8 Agency RMBS 8 Non-Agency RMBS 8 Securitized Loan Portfolio & Agency RMBS @ Non-Agency RMBS @ Securitized Loan Portfolio

Total Portfolio: $16.0 Billion Total Portfolio: $17.2 Billion

{1} Based on Fair Value.

CrH }”VlERA Information is unaudited, estimated and subject to change.




GAAP Financing Sources: Quarter Over Quarter Comparison

March 31, 2015 December 31, 2014

# Repurchase Agreements, RMBS & Repurchase Agreements, RMBS
# Non-Recourse Debt; Securitized RMBS and Loans (1) & Non-Recourse Debt, Securitized RMBS and Loans (1)

Total Financing: $13.2 Billion Total Financing: $13.6 Billion

(1) Consists of tranches of RMBS and loan securitizations sold to third parties:

N C.l._lplleM Information is unaudited, estimated and subject to change.




Agency & Repo Summary

(5 in thousands)

Agency Pass-Throughs - As of March 31, 2015

Agency Pass-Throughs- As of December 31, 2014

Alal - . - 7
Current Face W EIghl‘Et? Average | Weighted Average
Price CPR

Cu

Weighted Average | Weighted Average
Price CPR

3.50% $1,904,145 105.0 3.50% 51,355,112 104.2 8.3
4.00% 3,682,424 106.7 13.3 4.00% 5,669,598 106.6 8.2
4.50% 473,931 109.0 187 4.50% 504,498 108.3 15.4
Total $6,060,500 Total $7,529,208

Repo Days to Maturity - As of March 31, 2015

Repo Dayﬁ to Maturit}-‘ - As of December 31, 2014

Within 30 days  $5,026,200 0.38% Within 30 days =~ $2,415,223 0.38%
30to 59 days 515,164 0.43% 30 0 59 days 1,193,190 0.39%
60 to 89 days 683,197 0.46% 60 to 89 days 638,470 0.39%
120t0 360 days 299,398 0.52% 90to119days 1,841,673 0.42%
Over 360 days 300,000 1.00% Ower 120 days 1,204,063 0.62%
[rotal $6,823,959 0.43% 58 | frotal $7,292,619 0.43% 94

(1) Repo financing not adjusted for the impact of unsettled trades

CHFIJ}AE RA ‘ Information is unaudited, estimated and subject to change.




Interest Rate Sensitivity as of March 31, 2015

Agency, Swap and Derivative Portfolio

Market Value §6,166,378 $6,328,016  $6466,732  $6,585,758  $6,691,122 HEdge Buok

Agency Maturities
Pass-Through Percentage Change (4:6%) (2:1%) - 1.9% 3.5%

Market Value 16,937 (46,029) (112,410) (182,449 (256,409)
Swap :

Percentage Change 2.0% 1.0% - (1.1%) (2.2%) 28%

Market Value 44,503 22,462 (12,136) (23,050) (46,707) \
Futures

Percentage Change 0.7% 0.3% - (0.4%) (07 %)
Net Gaing(Loss) ($126,504) ($49,874) 50 526,937 533,684

E Near Term (-3 ® Short Term 3-5

Percentage # Medium Term 5-10 u Long Term 10-30
Change in (2.0%) {0.8%) - 0.4% 0.5%)
Portfolio Valuel!
(KM Projected Percentage Change in Portfolio Value is based on instantanecus moves in interest rates

Information is unaudited, estimated and subject to changﬁ-.




Consolidated RMBS & Loan Securitizations

Taotal of
Tranches
Retained

Rcmaining Rl.-maim'ng Face
Face of of Tranches
Tranches Sold Retained

Total of
Tranches Sold

- Total Remaining
lintage [Deal £ B

)
2)

3)

2014 Whole Loan Securitization!  CSMC 2014-CIM1 £333,865 5290656 $43,209 5296036 $251,933 544,123
2011-2013 Whole Loan Securitization®™  SLEMT 2012-1A 365,112 269,157 95,955 333,956 230,683 103,273
2011-2013 Whole Loan Securitization SLFMT 2012-24 792,347 615,210 177,137 734,649 542,290 192,406
2011-2013 Whole Loan Securitization SLFMT 2012-3A 876,160 673,660 202,500 808,812 585,996 222,815
2011-2013. Whaole Loan Securitization SLFMT 2013-1A 903,620 862,851 40,769 835,212 781,449 53,763
2011-2013 Whole Loan Securitization SLEMT 2013-2A 1,060,813 1,034,495 26,317 1,003,476 969,139 34,338
2011-2013 Whole Loan Securitization SLFMT 2013-3A 483,410 477 486 5924 465,700 458,338 7.361
2014 RMBS Securitization( CSMC - 2014-4R 367,271 ] 367,271 325,108 ] 325,108
am2 Whole Loan Securitization CSMC - 2012-CIM1 741,939 707,810 34129 162,384 130,366 32,018
2m2 Whole Loan Securitization CSMC - 2012-CIM2 425,091 404,261 20,830 116,991 97,156 19,835
2m2 Whole Loan Securitization CSMC - 2012-CIM3 329,886 303,804 24,082 24,305 182,953 21,352
2010 RMBS Securitization CSMC - 2010-1R 1,730,581 691,630 1,038,951 811,785 71,829 739,956
2010 RMBS Securitization CSMC - 2010-T1R 566,571 332,299 234,272 343,809 126,347 217 462
2009 RMBS Securitization CSMC - 2009-12R 1,730,698 915,566 815,132 740,417 187,362 553,055
2000 RMBS Securitization JPMRR - 2000-7 1,522,474 856,935 665,530 669,893 249,402 420,491
2000 RMBS Securitization JMAC - 2009-R2 281,863 192,500 89,363 119,730 57,730 61,999
2008 Whole Loan Securitization PHH - 2008-CIM1 619,710 549,142 70,568 91,174 66,132 25,041
|TDTAL §13,131,411  $9,179.463 $3,951,948 $8,063,503 $4,989,105 53,074,398
% of origination remaining 61% 4% 78%

Collateral for this deal was originally part of Springleaf 2011-1A,
This deal was called and the loan collateral was securitized in April 2015, the new deal s CIM Trust 2015240 and had an onginal face of $267 million . The Company alse ssued CIM Trust 2015-
1EC wn April 2005 with an original face of 5269 million

Collateral for this deal was originally part of CSMC 2010-12K

|CHIMERA

VESTMENT

Information is unaudited, estimated and subject to changﬁ-.
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