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FIRST TRUST ADVISORS

L.P., 120 EAST LIBERTY DRIVE,
SUITE 400

(Street)

WHEATON, IL 60187

2. Issuer Name and Ticker or Trading

Section 17(a) of the Public Utility Holding Company Act of 1935 or Section
30(h) of the Investment Company Act of 1940
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Symbol Issuer

FIRST TRUST MORTGAGE .

INCOME FUND [FMY] (Check all applicable)

3. Date of Earliest Transaction Director —____10% Owner
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06/09/2014 Assistant Vice President
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Filed(Month/Day/Year)

6. Individual or Joint/Group Filing(Check
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___ Form filed by More than One Reporting
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Derivative Conversion (Month/Day/Year) Execution Date, if
Security or Exercise any
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Reporting Owners

Reporting Owner Name / Address

LYNCH COLEEN D

FIRST TRUST ADVISORS L.P.
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WHEATON, IL 60187
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Explanation of Responses:
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4. 5. 6. Date Exercisable and 7. Title and
TransactioNumber Expiration Date Amount of
Code of (Month/Day/Year) Underlying
(Instr. 8) Derivative Securities
Securities (Instr. 3 and 4)
Acquired
(A) or
Disposed
of (D)
(Instr. 3,
4, and 5)
Code V (A) (D) Date Expiration Title Amount
Exercisable Date or
Number
of
Shares
Relationships
10% Owner Officer Other
Assistant
Vice
President

*  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).
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Individual's position reclassified and is not a Section 16 officer.

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.

Reporting Owners

8. Price of 9. Nu
Derivative Derix
Security Secus
(Instr. 5) Bene
Owng
Follo
Repo
Tran:s
(Instr



