Edgar Filing: FIRST TRUST MORTGAGE INCOME FUND - Form NSAR-A

FIRST TRUST MORTGAGE INCOME FUND
Form NSAR-A
June 28, 2011

000
000
000
000
000
000
000
000
000
001
001
001
002
002
002
002
003
004
005
006
007
007
007
008
008
008
008
008
008
008
008
008
008
008
008
008
008
008
008
008
008
008
010
010
010
010
010
011
011
011
011

011
012
012
012
012
012

PAGE
A000000
C000000
D0O0000O0
E000000
F000000
G000000
HO00000
I000000
Joo0000
A000000
B0O000OO
C000000
A000000
B0O000OO
C000000
D010000

000000

000000

000000

000000
A000000
B0O000OO
C010100
A000001
B0O000OO1
c000001
D010001
D020001
D030001
A000002
B000002
c000002
D010002
D020002
D030002
A000003
B0O0000O3
C000003
D010003
D020003
D030003
D040003
A000001
B0O000OO1
Cc010001
c020001
Cc030001
A000001
B0O000OO1
c010001
c020001

PAGE
Cc030001
A000001
B0O000OO1
c010001
c020001
Cc030001

1
04/30/2011
1319183

N

NF

oz =z

A

FIRST TRUST MORTGAGE INCOME FUND
811-21727

6307658000

120 E. LIBERTY DRIVE, SUITE 400
WHEATON

IL

60187

N

zZ =z zZ =z

0
1
FIRST TRUST ADVISORS L.P.
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013 A000001 DELOITTE & TOUCHE LLP
013 B010001 CHICAGO

013 B020001 IL

013 B030001 60606

013 B040001 4301

015 A000001 PFPC TRUST COMPANY
015 B0O0O0O0OO1 C

015 C010001 PHILADELPHIA

015 C020001 PA

015 C030001 19153

015 E010001 X

018 000000 Y

019 A000000 Y

019 B0O0O0O0OOO 82

019 C000000 FIRSTDEFIN

021 000000 0

022 A000001 JEFFERIES & CO., INC.
022 B000001 95-2622900

022 C000001 4826

022 D0O00001 0

022 A000002 BRAVER STERN

022 B000002 13-3604537

022 C000002 3285

022 D000002 0

022 A000003 BANK OF AMERICA

022 B0O0O0O0O03 13-4078651

022 C000003 2822

022 D000003 0

022 A000004 MORGAN STANLEY & CO., INC.
022 B0O00004 36-3145972

022 C000004 1565

022 D000004 0

022 A000005 JPMORGAN CHASE & CO
022 B0O0O0O005 13-3224016

022 C000005 0

022 D0O00O0OS 744

022 A000006 CREDIT SUISSE FIRST BOSTON CORP.
022 B000O006 13-5659485

022 C000006 731
022 D000006 0
023 C000000 13229
023 D0O00O0O0O 744

024 000000 Y
025 A000001 CREDIT SUISSE FIRST BOSTON CORP.
025 B0O00O001 13-5659485
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028 B01000O
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028 B030000

028 B040000
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028 C020000

028 C030000

028 C040000

028 D01000O

028 D020000

028 D030000

028 D040000

028 E010000

028 E020000

028 E030000

028 E040000

028 F010000

028 F020000

028 F030000

028 F040000

028 G010000

028 G020000

028 G030000

028 G040000

028 HO000000

030 A000000 0

030 BO0O0O0OOO 0.00

030 C000000 0.00

031 A000000

031 B0O0O0O0OOO

032 000000

033 000000

035 000000

036 B0000OO

038 000000
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042 C000000
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042 E000000

042 F000000

042 G00000O
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043 000000 0

044 000000 0

045 000000 Y

046 000000

047 000000 Y

048 000000 1.000
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048 D01000O 0
048 D020000 0.000
048 E010000 0
048 E020000 0.000
048 F010000 0

048 F020000 0.000



Edgar Filing: FIRST TRUST MORTGAGE INCOME FUND - Form NSAR-A

048 G010000 0
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071 A000000 53131
071 B0OO0O0OOO 55258
071 C000000 92771

071 DOO0O0OOO 59
072 A000000 6

072 B0O0O0O0OO 4158
072 C000000 0
072 D0O0O0O0OO 0
072 E000000 0
072 F000000 471
072 G00000O 50
072 HO00000 0
072 1000000 17
072 J000000 7
072 K000000 0
072 L0OO0O0OO 18
072 M0O00000 20
072 NOOOOOO 0

072 0000000 237
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072 P00000O 20
072 Q000000 0
072 R0O0000O 22
072 sS000000 7
072 TO0000O0 0
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072 U000000 0
072 v000000 0
072 wWw000000 32
072 X000000 901
072 Y000000 0
072 7000000 3257
072AA000000 0
072BB00000O 119
072CC010000 1561
072CC020000 0
072DD010000 4342
072DD020000 0
072EE000000 0
073 A010000 1.0700
073 A020000 0.0000
073 B0O0O0O0OO 0.0000
073 C000000 0.0000
074 A000000 3006
074 B0O0O0O0OO 0
074 C000000 0
074 DO0O0O0OO 88010
074 E000000 0
074 F000000 0
074 G00O000O 0
074 HO00000 0
074 1000000 0
074 J00000O 0
074 K000000 0
074 L0O0O0O0OO 758
074 M0O00000 21
074 NOOOOOO 91795
074 0000000 0
074 P0000O0O 75
074 Q000000 0
074 R010000 11705
074 R020000 0
074 R030000 0
074 R040000 65
074 sS000000 0
074 TOO000O 79950
074 U010000 4061922
074 U020000 0
074 v010000 19.68
074 v020000 0.00
074 wWw000000 0.0000
074 X000000 8
074 Y000000 0
075 A000000 0
075 B0O0O0O0OO 79752
076 000000 20.78
077 A000000
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SIGNATURE JAMES M. DYKAS
TITLE ASSISTANT TREASURER
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