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UNITED STATES

SECURITIES AND EXCHANGE
COMMISSION

Washington, D.C. 2054¢

FORM 12b-25

NOTIFICATION OF LATE FILING

SEC FILE NUMBEHR

001-33796

CUSIP NUMBER

16934Q

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

For Period Ended: December 31, 2012

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 0o o o

Transition Report on Form N-SAR

For the Transition Period Ended:

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

If the notification relates to a portion of tharfi) checked above, identify the Item(s) to which 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 Numbe

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 registrakssesef pursuant to Rule 12b-25(b), the
following should be completed. (Check box if appiate)

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

O (b) The subject annual report, semi-annual rep@msition report on Form 10-K, Form 20-F, FormK,1Form N-
SAR or Form N-CSR, or portion thereof, will be @len or before the fifteenth calendar day followthg prescribed
due date; or the subject quarterly report or ttarsreport on Form 10-Q or subject distributiopag on Form 10-D,
or portion thereof, will be filed on or before tfith calendar day following the prescribed dueejand

(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, NESR, or the transition report or portion thereofjld no
be filed within the prescribed time period.

On August 7, 2012, Chimera Investment Corporatiba {Company”, “our” or “we”) disclosed in a CurrteReport on Form 8-K (the “ltem
4.02 Form 8-K”") that we were undergoing an evahratif our accounting policy related to the applmaf generally accepted accounting
principles (“GAAP”) to our non-Agency residentiabmgage-backed securities portfolio. Our evaluatiglated to the accounting for our non-
Agency residential mortgage-backed securities pliotiinder Financial Accounting Standards Boardduoting Standards Codification
(ASC) Subtopic 320-10, Investments — Debt and Fdsktcurities, ASC Subtopic 325-48yestments — Other — Beneficial Interests in
Securitized Financial Assets, and ASC SubtopicZ)l Receivables — Loans and Debt Securities Acgjuvith Deteriorated Credit Quality

We have completed this review and are preparingdonual Report on Form 10-K for the year ended Ddwer 31, 2011 (the “2011 10-
K™). As a result, we will not be able to file oAnnual Report on Form 10-K for the year ended Ddmam31, 2012 within the extension
period provided under Rule 12b-25.

As disclosed in the Item 4.02 Form 8-K, on Augus?2d12, our Audit Committee concluded, after distmss with management and Deloitte
& Touche, LLP (“Deloitte”), our independent registd public accounting firm since our inception amdto and including for the fiscal year
ended December 31, 2011, that each of our preyigsmsled (i) consolidated financial statementsudet in our Annual Reports on Form 10-
K for the years ended December 31, 2010, 2009 @68,2nd (ii) interim consolidated financial sta@nts included in our Quarterly Reports
on Form 10Q for the quarter ended September 30, 2008 anallfsubsequent quarters through the quarter endpteiber 30, 2011, need
be restated (the “Restatement”). In this Form 28pthe years and interim periods included in teet®ement are collectively referred to as
the “Restatement Period.”

In light of the need for a Restatement, our presfipissued consolidated financial statements ferRstatement Period and the correspor
audit opinions of Deloitte on the consolidated fioial statements and the reports on our internatirots over financial reporting included or
described in our previously filed Annual ReportsFamm 10-K for the years ended December 31, 20009 2nd 2008 should no longer be
relied upon.

We intend to present the Restatement in our 201K, Mhich we expect to file as soon as practicatée expect to file our Quarterly Report
on Form 10-Q for the quarterly period ending MaBah 2012 within 60 days of filing the 2011 10-K aatly subsequent unfiled Quarterly
Reports and Annual Reports will be filed as sooprasticable, including our Annual Report on For@KL for the year ended December 31,
2012 to which this Form 12b-25 relates.




We refer you to the Iltem 4.02 Form 8-K for moreoimfiation related to the Restatement, includingheuit limitation, the nature of the
accounting error giving rise to the Restatementthrcestimate of the cumulative anticipated impdi¢he Restatement on our previously
issued consolidated financial statements for thetd&ement Period.

The above statements and those contained in teeerefed Item 4.02 Form 8-K regarding the expeatgubict and amounts of the
Restatement and the anticipated timing of our SE®@$ constitute forwar-looking statements that are based on our curregpeetations.
The actual impact and amounts and the detailedgursion of the Restatement will be included in@peoming filings after we have
completed our work on the Restatement and Deloitsecompleted its audit of our consolidated finahstatements for the year ended
December 31, 2011. There can be no assuranceftedinal impact and the amounts of the Restatémiimot differ materially frorr
estimates that are described or are referred tthis Form 12b-25 or that any other information &&th herein will not change materially
before we file our restated consolidated finansiaitements.




PART IV — OTHER INFORMATION

Q) Name and telephone number of pers@ontact in regard to this notification
A. Alexandra Denaha (212) 69€-0100
(Name) (Area Code’ (Telephone Numbe

(2) Have all other periodic reports required unglection 13 or 15(d) of the Securities Exchangedhd934 or Section 30 of the
Investment Company Act of 1940 during the precedignonths or for such shorter period that thestegt was required to file
such report(s) been filed ? If answer is no, idgméport(s).d YesXl No

Annual Report on Form 1R for the year ended December 31, 2011, QuarteglydR on Form 1@ for the quarter ended March 31, 2012,
Quarterly Report on Form 10 for the quarter ended June 30, 2012, and QuaReport on Form 3@ for the quarter ended September 30,
2012

3) Is it anticipated that any significant chamgeesults of operations from the correspondingqaefor the last fiscal year will be
reflected by the earnings statements to be incliéuke subject report or portion thereofxI YesO 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, we will present Restatement in our 2011 10-K, which we expeciléoals soon as practicable. As a
result of the time required to prepare the 201K10r« have a substantial amount of work to compléth respect to our annual report for
year ended December 31, 2012. Therefore, we arertlyr unable to provide a reasonable estimatepfsignificant changes in our results
operations for the year ended December 31, 20t@rapared to the corresponding period in 2011. deleefer to the Item 4.02 Form 8-K for
the estimate of the cumulative anticipated impdithe Restatement on our previously issued cona@ilfinancial statements for the
Restatement Period.

Cautionary Statement Regarding Forward-Looking Information

This Form 12b-25 contains forward-looking stateraemithin the meaning of the Private Securitiesgation Reform Act of 1995.
These statements are based on the current beliéfsx@ectations of the Company’s management ansufiject to significant risks and
uncertainties. Because these forward-looking staigs involve risks and uncertainties, there agomant factors that could cause our actual
results, as well as our expectations regardingngnather things, materiality or significance, thesRitement’s quantitative effects, the
effectiveness of our disclosure controls and proocesi material weaknesses in internal control éimancial reporting and the filing of our
untimely SEC reports, to differ materially from #win the forwardeoking statements. These factors include, amohgrdhings, the risk th
additional information may arise from the prepamatof our restated consolidated financial statesiantl that our internal control over
financial reporting may be inadequate or have wes&es of which we are not currently aware or whake not been detected. The Company
does not undertake to update the forward-lookiatestents to reflect the impact of circumstancesvents that may arise after the date of the
forward-looking statements. For a discussion o&idety of risk factors affecting our business anaspects, see “ltem 1A — Risk Factors” in
our Annual Report on Form 10-K for the year ended¢@nber 31, 2010 (the “2010 10-K&s supplemented by the reports we have filed
the 2010 10-K.




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

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

DateMarch 1, 2013 By /s/ A. Alexandra Denahan

A. Alexandra Denaha
Chief Financial Office



