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Item 1.02. Termination of a Material Definitive Agreement.
           ----------------------------------------------

     On July 29, 2008, Chimera Investment Corporation (the "Company"),
terminated the master repurchase agreement, dated as of January 31, 2008, by and
among the Company, DB Structured Products, Inc. and Deutsche Bank Securities
Inc.

     On July 29, 2008, the Company terminated the master repurchase agreement,
dated as of January 18, 2008, between the Company and Credit Suisse First Boston
Mortgage Capital LLC.

     The Company has no amounts outstanding under each of these agreements.
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