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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):
November 14, 2011

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

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

1211 Avenue of the Americas

Suite 2902
New York, New York 10036
(Address of principal executive offices) (Zip Code)

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

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

Check the appropriate box below if the Form 8-flis intended to simultaneously satisfy the §liobligation of the registrant under any of
the following provisions:

[ Written communications pursuant to Rule 425 uriderSecurities Act (17 CFR 230.425)
[ Soliciting material pursuant to Rule 14a-12 untierExchange Act (17 CFR 240.14a-12)
[ Pre-commencement communications pursuant to Rude2{b) under the Exchange Act (17 CFR 240.14d)2(b)

[0 Pre-commencement communications pursuant to Raded{c) under the Exchange Act (17 CFR 240.13e}4(c)




Item 7.01. Regulation FD Disclosure

On November 14, 2011 the registrantadsa press release announcing a delay in thg flirits Form 10-Q for the period ended
September 30, 2011. A copy of the press reledserished as Exhibit 99.1 to this report.

Iltem 9.01 Financial Statements and Exhibits
(c) Exhibits

99.1 Press Release, dated November 14, 28xifed by Chimera Investment Corporation.




SIGNATURES

Pursuant to the requirements of the Securities &xgh Act of 1934, the registrant has duly causisdréport to be signed on its behalf
by the undersigned hereunto duly authorized.

Chimera Investment Corporation
By: /s/ A. Alexandra Denahan

Name: A. Alexandra Denahan
Title:  Chief Financial Officer

Date: November 14, 201



Exhibit 99.1

Chimera Investment Cor poration Updates Status of 10-Q Filing; Announces No M aterial Changesto Historical
Financial Statements; No Impact on Taxable EPS and Dividends; September 30, 2011 GAAP Book Value of
$3.27

NEW YORK--(BUSINESS WIRE)--November 14, 201CGhimera Investment Corporation (NYSE: CIM) annouhtmay that it would dele
the filing of its Form 10-Q for the period endech&amber 30, 2011.

As previously disclosed, on November 10, 2011 Gbenpany, in conjunction with the review by its adésindependent accounting firm, is
conducting an analysis of the treatment under GAA&ther-than-temporary impairments (OTTI) relatedhe Company’s investments in
securities rated less than AA, non-rated non-Agessoyirities and other subordinate securities. Roi@eptember 30, 2011, the Company
evaluated certain of its investments in securfiieOTTI under ASC 320nvestments-Debt and Equity Securitid$e Company had
determined that its investments in securities rées than AA, as well as non-rated non-Agency rséesl and other subordinate securities,
should be evaluated for impairment under ASC 325h#8stments-Other — Beneficial Interest in Seagdi Transactions

While the Company has not completed its analysesQompany expects that it will make immaterialiatipents to its historical financial
statements in prior comparable periods. “It is im@at to recognize that the effect of this analygisbe a non-cash change in the GAAP
accounting results of the Company that will noeaffthe Company’s previously announced GAAP or enva book values, actual cash
flows, dividends and taxable income for any petiedjd Matthew Lambiase, the Company’s chief exieeufficer. “Accordingly, the
Company'’s previously announced second quarter GB@dk value of $3.35 per share and economic boakevad $3.08 per share will not
change as a result of this analysis. We have deteththat as of September 30, 2011, our GAAP and@uic book value was $3.27 and
$3.01 per share, respectively, and our taxablenmecfor the third quarter was $0.13 per share. Tomganys dividend distributions are bas
on taxable income, not GAAP income, and the resilthis analysis will have no impact on the Comparprior or future dividend
distributions.”




The Company expects to file its 2011 third quaFem 10-Q as soon as practicable.

Chimera Investment Corporation invests in resi@gmtiortgage loans, residential mortgage-backedriiesy real estate-related securities and
various other asset classes. The Company’s princisiness objective is to generate income fronstiread between yields on its
investments and its cost of borrowing and hedgutiyiéies. The Company, a Maryland corporation thas elected to be taxed as a real estate
investment trust (“REIT").

This news release and our public documents to wiiiehefer contain or incorporate by reference @eftaward-looking statements within
the meaning of Section 27A of the Securities Act®83 and Section 21E of the Securities Exchand®ft934. Forwardeoking statemen
which are based on various assumptions (some afhwdrie beyond our control) may be identified berefice to a future period or periods or
by the use of forward-looking terminology, sucHlaalieve,” “expect,” “anticipate,” “estimate,” “pta” “continue,” “intend,” “should,”
“may,” “would,” “will" or similar expressions, or variations on those teomthe negative of those terms. Actual resultdccdiffer materially
from those set forth in forward-looking statemethtie to a variety of factors, including, but notitied to, our business and investment
strategy; our projected financial and operatingiitesour ability to maintain existing financingrangements, obtain future financing
arrangements and the terms of such arrangememistajerolatility of the securities markets in whigle invest; the implementation, timing
and impact of, and changes to, various governnm@grams, our expected investments; changes inalue wf our investments; interest rate
mismatches between our investments and our borgsaised to fund such purchases; changes in intatestand mortgage prepayment
rates; effects of interest rate caps on our adjlestia@te investments; rates of default or decreasealvery rates on our investments;
prepayments of the mortgage and other loans uridgrbur mortgage-backed or other asset-backedisesuthe degree to which our
hedging strategies may or may not protect us fraerést rate volatility; impact of and changesangrnmental regulations, tax law and ra
accounting guidance, and similar matters; availglof investment opportunities in real estate-®tband other securities; availability of
qualified personnel; estimates relating to ourighib make distributions to our stockholders ie fature; our understanding of our
competition; market trends in our industry, intémeges, the debt securities markets or the geeemalomy; our ability to maintain our
exemption from registration under the Investmentn@any Act of 1940, as amended; our ability to nambur qualification as a REIT for
federal income tax purposes; and the risk thattaadil information may arise during the course of analysis that would require the
Company to make additional adjustments, and fudleéy the filing of our third quarter Form 10-Qarfa discussion of the risks and
uncertainties which could cause actual resultsfferdrom those contained in the forward-lookingtements, see “Risk Factors” in our
Annual Report on Form 10-K, and any subsequent @ugaiReports on Form 10-Q. We do not undertakd, sppecifically disclaim all
obligations, to publicly release the result of aayisions which may be made to any forward-loolstafements to reflect the occurrence of
anticipated or unanticipated events or circumstaiafeer the date of such statements.

CONTACT:

Chimera Investment Corporation
Investor Relations, 646-454-3759
www.chimerareit.con




