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Item 7.01. Regulation FD Disclosure.

A
copy
of
the
Company’s
press
release
(the
“Press Release”)
is
attached
hereto
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furnished
as
Exhibit
99.1.
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Press
Release
is
being
furnished
pursuant
to
Item
7.01,
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“filed”
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of
Section
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the
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Exchange
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the
liabilities
of
that
section,
nor
shall
it
be
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except
as
shall
be
expressly
set
forth
by
specific
reference
in
such
filing.

Item 9.01. Financial Statements and Exhibits.


(d) Exhibits.


Exhibit No. 
 Description

 
 

99.1 
 Press
Release,
dated
April
29,
2021.

 
 

104 
 Cover
Page
Interactive
Data
File
(embedded
within
the
Inline
XBRL
document)



SIGNATURE



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




 CHIMERA
INVESTMENT
CORPORATION

 

Date:
April
29,
2021 By: /s/
Phillip
J.
Kardis
II

 Name:Phillip
J.
Kardis
II

 Title: Chief
Legal
Officer
and
Secretary



Exhibit 99.1


Chimera Investment Corporation Sponsors Two Residential Mortgage
Loan Securitizations
NEW
YORK--(BUSINESS
WIRE)--April
29,
2021--On
April
26,
2021,
Chimera
Investment
Corporation
(NYSE:CIM)
sponsored
two
securitizations
totaling
$977.1
million,
$859.7
million
CIM
2021-R3
and
$117.4
million
CIM
2021-NR3
of
seasoned
residential
mortgage
loans.
The
mortgage
loans
for
both
securitizations
were
from
the
termination
of
Chimera’s
CIM
2017-1,
CIM
2017-5,
and
CIM
2017-6
securitizations
(the
“Prior
Securitizations”).

Securities
issued
by
CIM
2021-R3,
with
an
aggregate
balance
of
approximately
$730.8
million,
were
sold
in
a
private
placement
to
institutional
investors.
These
senior
securities
represented
approximately
85%
of
the
capital
structure.
Chimera
retained
subordinate
interests
in
securities
with
an
aggregate
balance
of
approximately
$128.9
million
and
certain
interest-only
securities.
Chimera
also
retained
an
option
to
call
the
securitized
mortgage
loans
at
any
time
beginning
in
April
2024.

Securities
issued
by
CIM
2021-NR3,
with
an
aggregate
balance
of
approximately
$82.1
million,
were
sold
in
a
private
placement
to
institutional
investors.
These
senior
securities
represented
approximately
70%
of
the
capital
structure.
Chimera
retained
subordinate
interests
in
securities
with
an
aggregate
balance
of
approximately
$35.2
million.
Chimera
also
retained
an
option
to
call
the
securitized
mortgage
loans
at
any
time
beginning
in
April
2022.

Chimera’s
expected
weighted
average
cost
of
debt
of
these
two
securitizations
is
2.12%
compared
to
a
weighted
average
cost
of
debt
of
4.14%
for
the
Prior
Securitizations.

Disclaimer

This
press
release
includes
“forward-looking
statements”
within
the
meaning
of
the
safe
harbor
provisions
of
the
United
States
Private
Securities
Litigation
Reform
Act
of
1995.
Actual
results
may
differ
from
expectations,
estimates
and
projections
and,
consequently,
readers
should
not
rely
on
these
forward-looking
statements
as
predictions
of
future
events.
Words
such
as
“expect,”
“target,”
“assume,”
“estimate,”
“project,”
“budget,”
“forecast,”
“anticipate,”
“intend,”
“plan,”
“may,”
“will,”
“could,”
“should,”
“believe,”
“predicts,”
“potential,”
“continue,”
and
similar
expressions
are
intended
to
identify
such
forward-looking
statements.
Readers
are
cautioned
not
to
place
undue
reliance
upon
any
forward-looking
statements,
which
speak
only
as
of
the
date
made.
Chimera
does
not
undertake
or
accept
any
obligation
to
release
publicly
any
updates
or
revisions
to
any
forward-looking
statement
to
reflect
any
change
in
its
expectations
or
any
change
in
events,
conditions
or
circumstances
on
which
any
such
statement
is
based.
Additional
information
concerning
these
and
other
risk
factors
is
contained
in
Chimera’s
most
recent
filings
with
the
Securities
and
Exchange
Commission
(SEC).
All
subsequent
written
and
oral
forward-looking
statements
concerning
Chimera
or
matters
attributable
to
Chimera
or
any
person
acting
on
its
behalf
are
expressly
qualified
in
their
entirety
by
the
cautionary
statements
above.

About Chimera Investment Corporation

We
are
a
publicly
traded
REIT
that
is
primarily
engaged
in
the
business
of
investing,
on
a
leveraged
basis,
in
a
diversified
portfolio
of
real
estate
assets,
including
mortgage
loans,
Non-Agency
RMBS,
Agency
CMBS,
Agency
RMBS,
and
other
real
estate
assets.

Please
visit
www.chimerareit.com
for
additional
information
about
the
Company.

Contacts

Investor
Relations

888-895-6557

www.chimerareit.com


