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000 A000000 04/30/2016
000 C000000 0001494530
000 DO0O0O0O0OO N
000 E000000 NF
000 F0O00000
000 G0O0000O0
000 HOO00000
000 I000000
000 J000000 A
001 A000000 FIRST TRUST HIGH INCOME LONG/SHORT FUND
001 BOOOOOO 811-22442
001 C000000 6307658000
002 A000000 120 E. Liberty Drive, Suite 400
002 BO0O0000O Wheaton
002 C000000 IL
002 D010000 60187
003 000000 N

oz =z

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 MACKAY SHIELDS LLC
008 B0O0OO0O0O2 S
008 C000002 801-5594
008 D010002 NEW YORK
008 D020002 NY
008 D030002 10105
010 A000001 BNY MELLON INVESTMENT SERVICING (US) INC.
010 BOOOOO1 84-1761
010 C010001 WILMINGTON
010 C020001 DE
010 C030001 19809
011 A000001 WELLS FARGO SECURITIES, LLC
011 BOOOOO1 8-22947
011 C010001 San Francisco
011 C020001 cA
011 C030001 94108
012 A000001 BNY MELLON INVESTMENT SERVICING (US) 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
015 A000001 THE BANK OF NEW YORK MELLON
015 B0OOOOO1 C
015 C010001 NEW YORK
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015 C020001 NY

015 C030001 10286

015 E010001 X

018 000000 Y

019 A000000 Y

019 BO0O0O0O0OO 124

019 C000000 FIRSTDEFIN

020 A000001 CANTOR FITZGERALD & CO.
020 B0O0O0O0O01 13-3680184

020 C000001 1

020 A000002 JEFFERIES & CO., INC.
020 B000002 95-2622900

020 C000002 1

020 A000003 PERSHING, LLC

020 BO0O0O003 13-2741729

020 C000003 1

021 000000 3

022 A000001 JPMORGAN CHASE & CO.
022 B0O00O001 13-2624428

022 C000001 14808

022 D0O00001 4611

022 A000002 BANK OF AMERICA

022 B000002 13-4078651

022 C000002 13806

022 D000002 2342

022 A000003 BARCLAYS CAPITAL, INC.
022 B0O0O0O003 06-1031656

022 C000003 5836

022 D000003 741

022 A000004 CITIGROUP, INC.

022 B0O00004 52-1568099

022 C000004 4594

022 D000004 70

022 A000005 CREDIT SUISSE FIRST BOSTON CORP.
022 B0O0O0O005 13-5659485

022 C000005 3241

022 D0O00O0OS 562

022 A000006 DEUTSCHE BANK

022 B000O006 13-6124068

022 C000006 3712

022 D0O00006 46

022 A000007 WELLS FARGO

022 B0O0O0O0O07 41-0449260

022 C000007 3355
022 D0O000O07 0
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022 A000008 JEFFERIES & CO., INC.

022 B000O008 95-2622900

022 C000008 3303

022 D0000O08 0

022 A000009 MORGAN STANLEY & CO., INC.
022 B0O00O009 13-2655998

022 C000009 2884

022 D0O00O00S 163

022 A000010 CITIBANK, N.A.

022 B0O00010 13-5266470

022 C000010 0
022 D000010 2924
023 C000000 62683
023 D0O00O0O0O 13090

024 000000 Y
025 A000001 CITIGROUP, INC.
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025 B0O00001 52-1568099

025 C000001 E

025 D0O00001 6574

025 A000002 WELLS FARGO

025 B000002 41-0449260

025 C000002 E

025 D000002 3058

025 A000003 MORGAN STANLEY & CO., INC.

025 B0O00O003 36-3145972

025 C000003 D

025 D000003 824

025 A000004 WELLS FARGO

025 B0O00O004 41-0449260

025 C000004 D

025 D000004 656

026 A000000

026 B0O000OO

026 C000000

026 D0O0O0O0OO

026 E000000

026 F000000

026 G010000

026 G020000

026 HO00000

027 000000

028 A010000

028 A020000

028 A030000

028 A040000

028 B01000O

028 B020000

028 B030000

028 B040000

028 C010000

028 C020000
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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 B0OO0O0OOO

032 000000

033 000000
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056 000000
057 000000
058 A000000
059 000000
060 A000000
060 B0O0O0O0OO
061 000000 2000
062 A000000
062 B0O000OO
062 C000000
062 D0O00O0O0O
062 E000000
062 F000000
062 G000000
062 HO00000
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062 1000000
062 J000000
062 K000000
062 L0O0O0O0OO
062 M0O0000O
062 NOOOOOO
062 0000000
062 P00000O
062 Q000000
062 R0O0000O
063 A000000
063 B0000OO
064 A000000
064 B0O000OO
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065 000000
066 A000000
067 000000

068 A000000
068 B0000OO
069 000000
070 A010000
070 A020000
070 B01000O
070 B020000
070 C010000
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
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070 L0O1000O
070 L020000
070 M010000
070 M020000
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070 N0O1000O
070 N020000
070 0010000
070 0020000
070 P01000O
PAGE
070 P020000
070 Q010000
070 Q020000
070 R010000
070 R020000
071 A000000 139354
071 B0OO0O0OOO 143639
071 C000000 630240
071 DOO0O0OOO 11
072 A000000 6

KK ZKZ O 2K 2K

072 B0O0O0O0OO 21943
072 C000000 12
072 D0O0O0O0OO 0
072 E000000 217
072 F000000 2898
072 G00000O 153
072 HO00000 0
072 1000000 13
072 J000000 43
072 K000000 0
072 L0OO0O0OO 65
072 M0O00000 11
072 NOOOOOO 0
072 0000000 0
072 P000O00O 1081
072 Q000000 0
072 R0O0000O 29
072 sS000000 10
072 TO00000 0
072 U000000 0
072 v000000 0
072 wWw000000 212
072 X000000 4515
072 Y000000 0
072 7000000 17467
072AA000000 0
072BB000000O 25040
072CC010000 16683
072CC020000 0
072DD010000 20253
072DD020000 0
072EE000000 0
073 A010000 0.5700
073 A020000 0.0000
073 B0O0O0O0OO 0.0000
073 C000000 0.0000
074 A000000 3315
074 B0O0O0O0OO 0
074 C000000 0
074 DO0O0O0OO 570833
074 E000000 52134
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074 F000000 0
074 G0O0O000O 0
074 HO00000 0
074 1000000 38659
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074 J00000O 676

074 K000000 0

074 L0O0O0O0OO 10457

074 M0O00000 677

074 NOOOOOO 676751

074 0000000 11188

074 P00000O 485

074 Q000000 4014

074 R010000 0

074 R020000 59974

074 R030000 0

074 R040000 647

074 sS000000 0

074 TOO000O 600443

074 U010000 35273

074 U020000 0

074 v010000 17.02

074 v020000 0.00

074 wWw000000 0.0000

074 X000000 5

074 Y000000 129012

075 A000000 0

075 B0O0O0O0OO 582778

076 000000 14.90

077 A000000 Y

077 BO0O0O0O0OO N

077 C000000 Y

077 DO0OOO0OO N

077 E000000 N

077 FO00000 N

077 GO0O0O000 N

077 HO00000 N

077 1000000 N

077 J000000 N

077 KO00000 N

077 LOOO0O0OO N

077 MO00000 N

077 NOOOOOO N

077 0000000 N

077 PO00O0O0O0 N

077 Q010000 N

077 Q020000 N

077 Q030000 N

078 000000 N

080 C000000 0

081 B0O0O0O0OO 0

082 B0O000OO 0
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083 B0000OO 0

084 B0O00O0OO 0

086 A010000
086 A020000
086 B01000O
086 B020000
086 C010000
086 C020000
086 D01000O
086 D020000
086 E010000
086 E020000
086 F010000
086 F020000
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087 A010000 COMMON STOCK
087 A020000 33738E109

087 A030000 FSD

088 A000000 N

088 B0O0O0O0O0OO N

088 C000000 N

088 D0O0O0O0O0OO N

SIGNATURE DONALD P. SWADE
TITLE TREASURER



