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UNITED STATES
SECURITIES AND EXCHANGE COMMISSION
Washington, D.C. 20549

FORM 12b-25

NOTIFICATION OF LATE FILING

(Check one): Form 10-K O Form20-F O Form11-K O Form10-Q O Form 10-D O Form N-SAR O
Form N-CSR

For Period Ended: December281,1
Transition Report on Form 10-K
Transition Report on Form 20-F
Transition Report on Form 11-K

Transition Report on Form 10-Q

O Oo o o O

Transition Report on Form N-SAR

For the Transition Period Ended:

Read Instruction (on back page) Before Preparing Form. Please Print or Type.
Nothing in this form shall be construed to imply that the Commission has verified any information cordined herein.

If the notification relates to a portion of thari) checked above, identify the Item(s) to whicé tiotification relates:

PART | — REGISTRANT INFORMATION

Chimera Investment Corporatis

Full Name of Registrar

Former Name if Applicabl

1211 Avenue of the Americas, Suite 2¢

Address of Principal Executive Offi(Street and Number)

New York, New York 1003(

City, State and Zip Coc




PART Il — RULES 12b-25(b) AND (c)

If the subject report could not be filed withoutreasonable effort or expense and the registraksgeéef pursuant to Rule 12b-25(b), the
following should be completed. (Check box if appraie)

(a) The reason described in reasonable detailrinlPaf this form could not be eliminated withouhreasonable effort or
expense

(b) The subject annual report, semi-annual repr@msition report on Form 10-K, Form 20-F, FormK,1Form N-SAR or Forn
N-CSR, or portion thereof, will be filed on or befdhe fifteenth calendar day following the presedlolue date; or the subject
quarterly report or transition report on Form 1@Gubject distribution report on Form DQ-or portion thereof, will be filed ¢
or before the fifth calendar day following the prnélsed due date; ar

(c) The accounta’s statement or other exhibit required by Rule-25(c) has been attached if applical
PART Il — NARRATIVE

State below in reasonable detail why Forms 10-KF201-K, 10-Q,10-D, N-SAR, NGSR, or the transition report or portion thereoljld no
be filed within the prescribed time period.

Chimera Investment Corporation (the “Company”)daspleting the preparation of its financial statetadar the year ended December 31,
2011 and the Annual Report on Form 10-K. Additidirae is required in order for the Company to esvithe application of GAAP guidance
to certain of its non-Agency assets. The Annualdreon Form 10-K for the year ended December 8112vill be filed within the extension
period provided under Rule 12b-25.

This review may result in a non-cash change inGAAP accounting results of the Company that will affect the Company’s previously
announced GAAP or economic book values, actual flagls, dividends and taxable income for any peridthe Company’s previously
announced third quarter 2011 GAAP book value o2%3er share and economic book value of $3.01imeswill not change as a result of
this analysis. The Company has determined that Becember 31, 2011, its GAAP book value was $p&7share, its economic book value
was $2.82 per share, and its taxable income fofotineh quarter 2011 was $0.11 per share. The Cogipaividend distributions are based
on taxable income, not GAAP income, and the resdlthis analysis will have no impact on the Compsauprior or future dividend
distributions.




PART IV — OTHER INFORMATION

Q) Name and telephone number of person to contaegard to this notificatio
A. Alexandra Denaha (212) 69€-0100
(Name) (Area Code’ (Telephone Numbei!

2 Have all other periodic reports required un8lection 13 or 15(d) of the Securities Exchangeohd934 or Section 30 of the
Investment Company Act of 1940 during the precedignonths or for such shorter period that thestegmt was required to file
such report(s) been filed ? If answer is no, idgmgport(s).XI Yes O No

3) Is it anticipated that any significant charmgeesults of operations from the correspondinggaefor the last fiscal year will be
reflected by the earnings statements to be incliniéue subject report or portion thereoxXI  Yes O No

If so, attach an explanation of the anticipatednge, both narratively and quantitatively, ahdppropriate, state the reasons why a
reasonable estimate of the results cannot be r

As described in Part Il above, the Company hascootpleted the preparation of its financial statetméor the year ended Decem
31, 2011 as it is reviewing the application of GAdiHdance to certain of its non-Agency assets.réfbee, the Company is currently unable
to provide a reasonable estimate of whether thdldevany significant changes in the Company’sitissof operations for the quarter and
year ended December 31, 2011 as compared to thesponding periods in 201

Cautionary Statement Regarding Forward-Looking Information

This filing contains “forward-looking statementsithin the meaning of the Private Securities Litiga Reform Act of 1995, relatir
to the Company’s expected financial results andrfaial statements. The Company intends forwardihmpterminology such as “believes,”
“expects,” “may,” “will,” “should,” “anticipates,™plans,” or similar expressions to identify forwal@bking statements. Such statements are
subject to certain risks and uncertainties, whiwhld cause the Company’s actual results to diffatemally from those anticipated by the
forward-looking statements. These risks and uniteiga include, but are not limited to, the risktladditional information may arise during
the course of the Company'’s review of the applicatf GAAP guidance to certain of its négency assets that would further delay the fi
of the Company’s Form 10-K and other factors as pexnjodically be described in the Company’s filivgsh the SEC.

” i,

Chimera Investment Corporation
(Name of Registrant as Specified in Charter)

has caused this natification to be signed on itelidoy the undersigned hereunto duly authorized.

Date March 1, 2012 By /s/ A. Alexandra Denahe
A. Alexandra Denaha
Chief Financial Officel




