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___ Form filed by More than One Reporting
Person
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Reporting Owner Name / Address

Director 10% Owner Officer Other

Cohen Louis N.

MACKAY SHIELDS LLC

1345 AVENUE OF THE AMERICAS
NEW YORK, NY 10105

Signatures

Member of Investment Team

/s/ Louis N. 07/20/2017
Cohen
**Signature of Date

Reporting Person

Explanatlon of Responses:
If the form is filed by more than one reporting person, see Instruction 4(b)(v).
*%  Intentional misstatements or omissions of facts constitute Federal Criminal Violations. See 18 U.S.C. 1001 and 15 U.S.C. 78ff(a).

The amount reported represents the number of common shares tendered to and purchased by First Trust High Income Long Short Fund
(the "Fund") in connection with the tender offer by the Fund pursuant to the Tender Offer Statement on Schedule TO filed with the
Securities and Exchange Commission on June 14, 2017 (the "Tender Offer"). The Fund purchased only a prorated portion of the common
shares properly tendered by each tendering shareholder and announced a proration factor for the Tender Offer of 41.42%.

(1)

The amount reported reflects the number of common shares beneficially owned after taking into account the number of common shares
(2) purchased by the Fund in the Tender Offer as well as a reduction of 400 common shares representing common shares for which the
reporting person no longer has any shared investment discretion.

Note: File three copies of this Form, one of which must be manually signed. If space is insufficient, see Instruction 6 for procedure.
Potential persons who are to respond to the collection of information contained in this form are not required to respond unless the form displays
a currently valid OMB number.
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