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Item 7.01 Regulation FD Disclosure.

On June 21, 2021, William Greenberg, President and Chief Executive Officer of Two Harbors Investment Corp. (the “Company”), participated in a virtual fireside chat with
analysts and investors hosted by BTIG. During the question and answer session, Mr. Greenberg indicated that the Company currently holds approximately $6 billion in
residential mortgage-backed security (“RMBS”) pools and approximately $6 billion in Agency to-be-announced securities (“TBAs”). The Company is filing this Current
Report on Form 8-K to clarify that it currently holds approximately $8 billion in available-for-sale securities, inclusive of RMBS pools and other available-for-sale securities,
and approximately $7 billion in TBAs.

The information in this Current Report is furnished pursuant to Item 7.01 of Form 8-K and shall not be deemed to be “filed” for any other purpose, including for purposes of
Section 18 of the Securities Exchange Act of 1934, as amended, or otherwise subject to the liabilities of that Section. The information in Item 7.01 of this Current Report shall
not be deemed incorporated by reference into any filing of the registrant under the Securities Act of 1933 or the Exchange Act, whether made before or after the date hereof,
regardless of any general incorporation language in such filings (unless the registrant specifically states that the information or exhibit in this Item 7.01 is incorporated by
reference).
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