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Item 1. Proxy Voting Record.

The registrant did not hold any portfolio securities with respect to which the registrant was entitled to vote during the
period from July 1, 2004 through June 30, 2005.
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SIGNATURES

Pursuant to the requirements of the Investment Company Act of 1940, the registrant has duly caused this report to be
signed on its behalf by the undersigned, thereunto duly authorized.

(Registrant) Lehman Brothers First Trust Income Opportunity Fund

By (Signature and Title)

/s/ Bradley Tank
Bradley Tank, President

Date August 25, 2005
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