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The reporting person has elected to defer the shares under the Company's Stock Deferral Plan until the earlier of January 31, 2026 or
separation of service.

2) Represents the average daily VWARP for the Company's common stock for the 20 consecutive trading days ending on the trading day
immediately prior to the grant date, May 31, 2018.

Represents shares of Chimera common stock underlying restricted stock units ("RSUs"). The RSUs are scheduled to vest on the first
(3) anniversary of the grant date and shall be settled 100% in shares of Chimera common stock. The reporting person does not intend to
report the vesting of the RSUs nor the delivery of the shares of common stock.

(4) Each RSU has the economic equivalent of one share of Chimera common stock.

Mr. Donlin is the managing member of Donlin Financial LLC and retains a 2% ownership interest. The remaining interests are owned by
a grantor trust for the benefit of his children.
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Potential persons who are to respond to the collection of information contained in this form are not required to respond unless the form displays
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