TWO HARBORS

Two Harbors Investment Corp. to Present
At the 11" Annual JMP Securities Research Conference

NEW YORK, May 7, 2012 — Two Harbors Investment Corp. (NYSE: TWO; NYSE Amex:
TWO.WS), is scheduled to present at an upcoming investor conference sponsored by JMP Securities.
Two Harbors’ President and Chief Executive Officer, Thomas Siering, and Co-Chief Investment Officer,
William Roth, will speak at the 11" Annual JMP Securities Research Conference being held May 14-186,
2012 at The Ritz-Carlton Hotel in San Francisco, California. The presentation will include a discussion of
the company’s business fundamentals and investment strategy.

Messrs. Siering and Roth’s presentation is scheduled to begin at 10:30 a.m. PDT on Tuesday, May 15,
2012. The audio of the presentation will be webcast live and made available on Two Harbors’ website at
www.twoharborsinvestment.com in the Investor Relations section under the Events and Presentations
link. The replay will be available for 90 days.

Two Harbors Investment Corp.

Two Harbors Investment Corp., a Maryland corporation, is a real estate investment trust that invests in
residential mortgage-backed securities, residential mortgage loans, residential real properties and other
financial assets. Two Harbors is headquartered in Minnetonka, Minnesota, and is externally managed and
advised by PRCM Advisers LLC, a wholly-owned subsidiary of Pine River Capital Management L.P.
Additional information is available at www.twoharborsinvestment.com.

Additional Information

Stockholders and warrant holders of Two Harbors, and other interested persons, may find additional
information regarding the company at the Securities and Exchange Commission’s Internet site at
www.sec.gov or by directing requests to: Two Harbors Investment Corp., 601 Carlson Parkway, Suite
150, Minnetonka, MN 55305, telephone 612-629-2500.

Contact

Christine Battist, Investor Relations, Two Harbors Investment Corp., 612-629-2507,
Christine.Battist@twoharborsinvestment.com.
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