Consolidated Loan Securitizations

ORIGINAL FACE ($ Thousands) REMAINING FACE ($ Thousands) WEIGHTED AVERAGE COUPON (WAC)

VINTAGE DEAL SOLD RETAINED TOTAL SOLD RETAINED Outstanding Bonds Sold Underlying Collateral FIRST CALL DATE
2026 CIM 2026-R1 287,174 243,854 43,319 287,174 243,854 43,319 4.75% 6.02% May-28
2026 CIM 2026-NR1 103,834 139,252 54,582 103,834 139,252 54,582 5.00% 5.99% May-27
2025 CIM 2025-R1 391,790 333,021 58,769 350,107 201,278 58,734 5.00% 6.16% Mar-27
2025 CIM 2025-11 287,674 275,735 11,939 202,550 190,608 11,939 5.99% 7.79% Feb-28
2024 CIM 2024-R1 468,148 351,813 116,335 346,715 308,310 38,375 4.83% 5.50% Clean-up Call
2023 CIM 2023-12 238,530 202,750 35,780 152,429 129,409 23,019 6.71% 7.05% Jul-26
2023 CIM 2023-R4 393.997 343,368 50,629 288,729 254,164 34,565 5.01% 5.59% Apr-28
2023 CIM 2023-11 236,161 205,578 30,583 149,223 130,647 18,576 6.45% 7.32% Apr-26
2023 CIM 2023-R2 447,384 364,841 82,543 314,204 231,901 82,303 5.50% 6.22% Mar-28
2022 CIM 2022-R3 369,801 327,168 42,723 242,912 213,895 20,017 4.56% 5.36% Sep-27
2022 CIM 2022-R2 508,202 440,865 67.337 358,164 310,553 47,611 3.82% 4.71% May-27
2022 CIM 2022-R1 328,226 294,090 34,136 212,624 104,974 17,639 3.14% 4.49% Feb-27
2021 CIM 2021-R6 353,797 336,284 17,513 155,137 143,280 11,852 1.87% 5.57% Sep-26
2021 CIM 2021-R5 450,396 382,836 67,560 279,425 212,797 66,628 2.00% 5.54% Currently Callable
2021 CIM 2021-R4 545,684 463,831 81,853 268,719 188,026 80,692 2.00% 6.48% Currently Callable
2021 CIM 2021-R3 859,735 730,775 128,960 373,959 246,694 127,265 1.95% 6.62% Currently Callable
2021 CIM 2021-R2 1,497,213 1,272,631 224,582 552,977 330,613 222,623 2.07% 6.97% Currently Callable
2021 CIM 2021-R1 2,008,584 1,783,797 314,787 845,816 533,722 312,004 1.94% 7.19% Currently Callable
2020 CIM 2020-R7 653,102 562,023 01,169 301,393 212,326 890,068 2.43% 6.01% Currently Callable
2020 CIM 2020-R6 418,390 334,151 84,239 218,503 136,057 82,536 2.25% 5.31% Currently Callable
2020 CIM 2020-R5 338,416 257,027 81,389 137,165 80,636 56,530 3.27% 5.43% Clean-up Call
2020 CIM 2020-R2 492,347 416,761 75,586 252,742 106,447 56,295 2.73% 4.30% Clean-up Call
2020 CIM 2020-R1 390,761 317,608 73,153 207,596 136,373 71,223 2.01% 5.81% Currently Callable
2019 SLST 2019-1 1,217,441 041,719 275,722 658,245 460,228 185,819 3.50% 4.46% Currently Callable
2019 CIM 2019-R5 315,039 252,224 62,815 127,142 82,328 44,347 3.96% 5.74% Clean-up Call
2019 CIM 2019-R2 464,327 358,172 106,155 243,822 170,866 72,940 3.60% 5.35% Clean-up Call
2008 PHHMC 2008-CIM1 619,710 549,142 70,568 5,146 3,786 1,338 5.00% 5.56% Do Not Hold Call Rights

$14,866,043 $12,481,316 $2,384,727 $7.726,542 $5,773,024 $1,940,929

CHIMERA ‘ Information unaudited, estimated, and subject to change.




	Blank Page



