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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):
October 16, 2013

CHIMERA INVESTMENT CORPORATION

(Exact name of registrant as specified in its @wart

Maryland 1-33796 26-0630461
(State or Other Jurisdictic (Commissior (IRS Employel
of Incorporation File Number) Identification No.)

1211 Avenue of the Americi

Suite 290z
New York, New York 10036
(Address of principal executive office (Zip Code)

Registrant’s telephone number, including area co(&16) 454-3759

No Change
(Former Name or Former Address, if Changed Sinest 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 425emithe Securities Act (17 CFR 230.425)

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

[ 1 Pre-commencement communications pursuant te Rat-2(b) under the Exchange Act (17 CFR 240.1#%3)-2

[ 1 Pre-commencement communications pursuant te RBe-4(c) under the Exchange Act (17 CFR 240.18p-4




Item 7.01. Regulation FD Disclosure

On October 16, 2013 the registrant posted supplehfémancial information on the Investor Relatiaection of its website (www.chimerareit.com). dpg
of the supplemental financial information is futrésl as Exhibit 99.1 to this report and incorporédteckin by reference.

Item 9.01 Financial Statements and Exhibits
(d) Exhibits

99.1 Supplemental Financial Information




SIGNATURES

Pursuant to the requirements of theuBtees Exchange Act of 1934, the registrant halg daused this report to be signed on its behathk undersigned hereunto duly
authorized.

Chimera Investment Corporatit

By: /s/ Rob Colligan

Name:Rob Colligan
Title: Chief Financial Office

Date: October 16, 201



Exhibit 99.1

Financial Update

October 2013
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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,
including the impact of the transition to a new independent registered public accounting
firm and the Company’s ability to timely complete the process necessary to file its quarterly
and annual reports for the quarters and year subsequent to March 31, 2012. Furthermore,
none of the financial information contained in this material has been audited or approved
by the Company’s independent registered public accounting firm.

rrii

QHIN{ERA Information is unaudited, estimated and subject to change.




Chimera GAAP Asset Allocation: Year Over Year Comparison

June 30, 2013 June 30, 2012

W Consolidated EMBS & Loans ®m Agency EMBS ® Consolidated EMBS & Loans @ Agency EMBS
M Non-Agency RMBS ® Non-Agency Senior 10 | Non-Agency RMBS | Non-Agency Senior 10
1 Cash and Cash Equivalents 4 Cash and Cash Equivalents

Total Portfolio: $7.1 Billion Total Portfolio: $8.2 Billion

(1) Consists of RMBS and loans transferred to variable interest entities which are consolidated under GAAP.

2 _ . _ .
CHI'\AE.[\A Information is unaudited, estimated and subject to change.




GAAP Financing Sources: Year Over Year Comparison

June 30, 2013 June 30, 2012

| Repurchase Agreements, Agency RMEBS W Fepurchase Agreements, Agency EMBS

# Non-Fecourse Liabilities of Consolidated EMBS and Loans (1 # Non-Recourse Liabilities of Consolidated RMBS and Loans (1)

Total Financing: $3.5 Billion Total Financing: $4.9 Billion

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

‘ Information is unaudited, estimated and subject to change.




Agency & Repo Summary

(S in thousands)

Agency Pass-Throughs - As of June 30, 2013 Agency Pass-Throughs - As of June 30, 2012
) C e \'\'l‘lg}lll'-d .-\'I-'l'l'.lgt‘ 'l"\rl'ighl("d .-\'I.'t’l'.l;_,'t‘. _ : - ‘."\l'l—*ighlpgl .-'\,I-'l,"ﬁlj_‘rl' '.-\"L‘ightl'd -'\\I'l'l’.-lj._;l-‘
GRS Fece Price CPR CatieatTace Price CPR
3.50 $292,038 106.42 3.60 4.00 $285,792 103.25 12.20
4.00 604,552 107.85 14.48 450 1,414,025 102.50 15.65
% 252 2

50 2124 102,92 ikl 5.00 603,940 103.59 26.64
5.00 329,195 103.68 2294

5.50 173,455 103,16 34.60
5.50 99,695 103.14 4057
6.00 26,227 104,54 3892 6.00 79,051 104.02 27.98
7.00 14,652 103.26 46.09 7.00 24217 103.26 16.85
Totals 51,931,482 Totals 52,580,479

Repo Days to Maturity - As of June 30, 2013 Repo Days to Maturity - As of June 30, 2012
Natatity Principal Weighted Weighted T Principal Weighted Weighted
L Y Balance Average Rate Average Days : Balance Average Rate Average Days

2 to 30 days $753,743 0.42% 2 to 30 days 51,084,286 01.39%
31 to 59 days 332,985 0.41% 31 to 59 days 642,041 0.40%
60 to 89 days 205,962 0.40% 6l to 89 days 63,482 042%

90 to 119 days 279,968 047%
120 to 360 days 185,451 0.58%

120 to 360 d:l}-'s 292,311 063 %
Total 51,478,141 0.43% 71 Total 52,362,088 0.43% 77

CH “\AERA Information is unaudited, estimated and subject to change.
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Interest Rate Sensitivity

(% in thousands)

Agency Pass-Through Portfolio and Swap Book

Immediate Rate Shock

Description -50 bp Unchanged +50 bp +100 bp
Agency Current Face 51,931,482 $1,931,482 $1,931,482 $1,931,482
MTM Gain 38,961 0 (51.407) (108,186)
Percentage Change 2.0% 0.0% -2.7% -5.6%
Swaps Current Face $1,355,000 $1,355,000 $1,355,000 $1,355,000
MTM Gain (13,764) 0 17,489 34,700
Percentage Change -1.0% 0.0% 1.3% 2.6%

Note: As of June 30, 2013

CHIJ\AERA Information is unaudited, estimated and subject to change.




Consolidated Securitizations

(S in thousands)

At Origination

Total of Tranches Hemaining Face of Bemaining Face of
Vintage Dheal Type Total Orginal Face  Total of Tranches Sold Retained I'otal Remai Face Tranches Sold Tranches Retained
2002 Whole Loan Secunitization  CSMC - 2012-CIM] $741,939 S707,810 534,120 31097 SIT7 A0 $33425
mz Whale Loan Secunitization  CSMC - 2012-CIM2 425,09 4,261 20,830 192,467 171,972 20459
2mz2 Whole Loan Securitization  CSMC - 2012-CIM3 329,886 303,804 24,082 267097 244,172 22,925
200 RMBS Securitization CSMC - 2010-1R 1,730,581 691,630 1,088,931 1,024,019 168,790 855,229
2000 RMBS Secuntization CSMC - 20010-1 2K 1.238.170 435,177 803,999 SI1AT 92,404 713,958
2010 RMES Secuntization CEMC - 2010-11R 560,571 193,490 373,081 400,726 173,129 277 587
2009 RMBS Secuntization CEMIC - 200121 1,730,698 915,566 815,132 932,595 200,606 641,959
2009 RMBS Securitization IPMRR. - 2009-7 1522474 856,935 665,539 843,547 263,568 4FOa78
2000 FMBS Securitization PWEAC - 2000-R2 281,563 192,500 89,353 13507 79,256 78,781
2008 Whaole Loan Secunitization PHH - 2008-CIM1 619,710 548,142 70,508 145,839 112,653 32,986
$ 9,187,991 55,252,316 53,935,606 55,086, 618 51,973,339 £3.112,309
% of origination 55% 38% 9%

Information is unaudited, estimated and subject to change.




Consolidated RMBS - Retained Tranche Performance

Weighted Average Loan To Value % Weighted Average FICO Score
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CH]J\'IER{{\ Information is unaudited, estimated and subject to change.




Weighted Average 12M Severity vs. Severity al Purchase

Weighted Average Delinquency Pipeline

40%

Consolidated RMBS - Retained Tranches Performance
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Cumulative Dividend History

Dividends Per Quarter "

$2,200 =
$2,041
51,948 |
51,556 i
51,763
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o $1.579 §
$1,4%
51,373 |
%1,260 |

E S 7 ( M B BB |
‘. K
E i 1
w [

& $675 | 1 Il i

5516 |
5386
5272 |
$158 |
$200 — X
£ $11 %17 $23 0S40 ‘
—m wm 1

4007 1Q08 2Q08 3008 4Q08 1Q09 2009 3Q09 4009 1010 2Q103Q1040Q10 1Q11 2Q113Q11 4011 1Q1220123Q12 4012 10132013 30134013
B Cumulative Dividends @ Dividends Per Quarter

1) 402 13 Dividend has been annonnced but not declared

Information is unaudited, estimated and subject to change.




