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PAGE 1
000 BO0O00O0OO 10/31/2009
000 C000000 1319183
000 DO0O0O0O0O0O N
000 E000000 NF
000 F000000
000 G000000
000 H000000
000 1000000
000 J000000
001 A000000 First Trust/FIDAC Mortgage Income Fund
001 BO0OO0O0OO 811-21727
001 C000000 6307658000
002 A000000 120 E. LIBERTY DRIVE, SUITE 400
002 BO0O0O00O WHEATON
002 C000000 IL
002 D010000 60187
003 000000 N

Doy 22

004 000000 N
005 000000 N
006 000000 N
007 A000000 N

007 B0O0OOOOO O
007 Cc010100 1
008 A000001 FIRST TRUST ADVISORS L.P.
008 BOOOOO1 A
008 C000001 801-39950
008 D010001 Wheaton
008 D020001 IL
008 D030001 60187
008 A000002 FIXED INCOME DISCOUNT ADVISORY COMPANY
008 B0O0OO0O0O2 S
008 C000002 801-46034
008 D010002 NEW YORK
008 D020002 NY
008 D030002 10036
010 A000001 PNC GLOBAL INVESTMENT SERVICING (U.S.) INC
010 BOOOOO1 84-1761
010 C010001 WILMINGTON
010 C020001 DE
010 C030001 19809
011 A000001 MERRILL LYNCH, PIERCE, FENNER & SMITH INC.
011 BOOOOO1 8-007221
011 C010001 NEW YORK
011 C020001 NY
011 C030001 10281
012 A000001 PNC GLOBAL INVESTMENT SERVICING (U.S.) INC.
012 BO0000O1 84-1761
012 C010001 WILMINGTON
012 C020001 DE
012 C030001 19809
013 A000001 DELOITTE & TOUCHE LLP
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013 B010001 CHICAGO
013 B020001 IL
013 B030001 60606
013 B040001 4301
015 A000001 PFPC TRUST COMPANY
015 B0OOOOO1 C



Edgar Filing: FIRST TRUST/FIDAC MORTGAGE INCOME FUND - Form NSAR-B

015 C010001 PHILADELPHIA
015 C020001 PA

015 C030001 19153

015 E010001 X

018 000000 Y

019 A000000 Y

019 B0O0OOOOO 61

019 C000000 FIRSTDEFIN

021 000000 0

022 A000001 Braver Stern
022 B0O00001 00-0000000

022 C000001 10665

022 D0000OO1 2686

022 A000002 CS FIRST BOSTON CORP.
022 B000002 13-9659485

022 C000002 7724

022 D000002 787

022 A000003 CITIGROUP

022 B000003 13-5266470

022 C000003 0

022 D0000OO03 4822

022 A000004 Mesirow

022 B0O00004 00-0000000

022 C000004 4815

022 D000004 0

022 A000005 KEEFE, BRUYETTE & WOODS, INC.
022 B0O00O0O0O5 13-1964616

022 C000005 4609

022 D0000OOS5 0

022 A000006 R.W. BAIRD

022 B0O00006 00-0000000

022 C000006 2701

022 D0000OO6 0

022 A000007 BANK OF AMERICA SECURITIES, LLC
022 B0O000OO07 13-4078651

022 C000007 2214

022 D000007 0

022 A000008 MAXIM GROUP LLC
022 B0O00008 00-0000000

022 C000008 1776

022 D0000OO8 0

022 A000009 Cohen and Company Securities, LLC
022 B0O00009 84-1673144

022 C000009 1444

022 D0O00O00S 0
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023 C000000 35948

023 D0O00O0O0O 16295

024 000000 Y

025 A000001 BANK OF AMERICA SECURITIES, LLC
025 B0O00O001 13-4078651

025 C000001 D

025 D0O00001 3504

026 A000000
026 B0O0O00OO
026 C000000
026 D0O00O0OO
026 E000000
026 F000000
026 G010000
026 G020000
026 HO00000
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027 000000 N

028 A010000

028 A020000

028 A030000

028 A040000

028 B01000O

028 B020000

028 B030000

028 B040000

028 C010000

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 HO00000

030 A000000 0

030 BO0O0O0OOO 0.00

030 C000000 0.00

031 A000000

031 B0O0O0O0OOO
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032 000000

033 000000

035 000000

036 B0000OO

038 000000

042 A000000

042 B0000OO

042 C000000

042 D0O00O0OO

042 E000000

042 F000000

042 G00000O

042 HO00000

043 000000 0

044 000000 0

045 000000 Y

046 000000

047 000000 Y

048 000000 1.000
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048 A010000 0
048 A020000 0.000
048 B01000O 0
048 B020000 0.000
048 C010000 0

048 C020000 0.000
048 D01000O 0
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048 D020000 0.000
048 E010000 0
048 E020000 0.000
048 F010000 0
048 F020000 0.000
048 G010000 0
048 G020000 0.000
048 H010000 0
048 H020000 0.000
048 1010000 0
048 1020000 0.000
048 J010000 0
048 J020000 0.000
048 K010000 0
048 K020000 0.000
049 000000
050 000000
051 000000
052 000000
053 A000000
054 A000000
054 B0O0O0O0OO
054 C000000
054 D0O0O0O0OO
054 E000000
PAGE
054 F000000
054 G000000
054 HO00000
054 1000000
054 J000000
054 K000000
054 L0O0O0O0OO
054 M000000
054 NOOOOOO
054 0000000
055 AQ00000
055 B0000OO

056 000000
057 000000
058 A000000
059 000000

060 A000000
060 B0O0O0O0OO
061 000000 2000
062 A000000
062 B0O000OO
062 C000000
062 D0O0O0O0OO
062 E000000
062 F000000
062 G000000
062 HO00000
062 I000000
062 J000000
062 K00000O
062 L0O0O0O0OO
062 M0O0O000O
062 NOOOOOO
062 0000000
062 P00000O
062 Q000000
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062 R0O0000O 0.0
063 A000000
063 B0000OO
064 A000000
064 B0O0O0O0OO
066 A000000
067 000000
068 A000000
068 B0000OO
069 000000
070 A010000
070 A020000
070 B01000O
070 B020000
070 C010000
PAGE
070 C020000
070 D01000O
070 D020000
070 E010000
070 E020000
070 F010000
070 F020000
070 G010000
070 G020000
070 HO010000
070 H020000
070 1010000
070 1020000
070 J010000
070 J020000
070 K010000
070 K020000
070 L0O1000O0
070 L020000
070 M010000
070 M020000
070 N0O1000O
070 N020000
070 0010000
070 0020000
070 P01000O
070 P020000
070 Q010000
070 Q020000
070 R010000
070 R020000
071 A000000 41893
071 B0OO0O0OOO 35048
071 C000000 89254
071 DOO0O0OOO 39
072 A000000 12
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072 B0O0O0O0OO 7824
072 C000000 0
072 D0O0O0O0OO 0
072 E000000 0
072 F000000 917
072 G00000O 100
072 HO00000 0
072 1000000 31
072 J000000 12

072 K000000 0
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072 L0O0O0O0OO 38
072 M0O00000 40
072 NOOOOOO 0
072 0000000 106
072 P00000O 61
PAGE 7
072 Q000000 0
072 R0O0000O 53
072 s000000 53
072 TO0000O 0
072 U000000 0
072 v000000 0
072 wWw000000 54
072 X000000 1465
072 Y000000 0
072 7000000 6359
072AA000000 0
072BB00000O 1849
072CC010000 7481
072CC020000 0
072DD010000 5546
072DD020000 0
072EE000000 0
073 A010000 1.3700
073 A020000 0.0000
073 B0O0O0O0OO 0.0000
073 C000000 0.0000
074 A000000 4764
074 B0O0O0O0OO 0
074 C000000 0
074 DO0O0O0OO 99285
074 E000000 67
074 F000000 0
074 G0O0O000O 0
074 HO00000 0
074 1000000 0
074 J00000O 0
074 K00000O 0
074 L0O0O0O0OO 814
074 M000000 10
074 NOOOOOO 104940
074 0000000 0
074 P00000O 88
074 Q000000 0
074 R010000 25118
074 R020000 0
074 R030000 0
074 R040000 272
074 sS000000 0
074 TOO000O 79462
074 U010000 4049
074 U020000 0
074 v010000 19.63
074 v020000 0.00
074 wWw000000 0.0000
074 X000000 6
074 Y000000 0
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075 A000000 0
075 B0O0O0O0OO 70601
076 000000 17.91

077 A000000 Y
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077 B0O0000O
077 C000000
077 D0O0000O
077 E000000
077 F000000
077 G000000
077 H000000
077 1000000
077 J000000
077 K000000
077 1000000
077 M000000
077 N00000O
077 0000000
077 P00000O
077 Q010000
077 Q020000
077 Q030000
078 000000
080 A000000 ICI Mutual Insurance Company
080 B0O0O0000O NA

080 C000000 11000

081 A000000 Y

081 BO0O000OO 62

082 A000000 Y

HZZ2zZ2Z2 222222222222 2KK

082 B0O000OO 50
083 A000000 N
083 B0000OO 0
084 A000000 N
084 B0O000OO 0

085 A000000 Y
085 B0O00O0O0OO N
086 A010000
086 A020000
086 B01000O
086 B020000
086 C010000
086 C020000
086 D01000O
086 D020000
086 E010000
086 E020000
086 F010000
086 F020000
087 A010000 COMMON STOCK
087 A020000 33734E103
087 A030000 FMY

PAGE
088 A000000
088 B0O0O0O0OO
088 C000000
088 D0O000OO
SIGNATURE MARK R. BRADLEY
TITLE CHIEF FINANCIAL OFFICER
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