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000 A000000 05/31/2011
000 C000000 0001173788
000 DOOOO0OO N
000 E000000 NF
000 F0O00000
000 G0O0O000O
000 HO0000O
000 1000000
000 J000000
001 A000000 HELIOS STRATEGIC MORTGAGE INCOME FUND, INC.
001 BOOOOOO 811-21102
001 C000000 2125498400
002 A000000 THREE WORLD FIN CTR 200 VESEY ST 10TH FL
002 BO0O0O0O0OO NEW YORK
002 C000000 NY
002 D010000 10281
002 D020000 1010
003 000000 N

Doy 22

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

007 BOOOOOO O
007 C010100 1
008 A000001 BROOKFIELD INVESTMENT MANAGEMENT INC.
008 BOO0O0OO1 A
008 C000001 801-34605
008 D010001 NEW YORK
008 D020001 NY
008 D030001 10281
008 D040001 1010
010 A000001 BROOKFIELD INVESTMENT MANAGEMENT INC.
010 BOOO0O0O1 801-34605
010 C010001 NEW YORK
010 C020001 NY
010 C030001 10281
010 C040001 1010
012 A000001 AMERICAN STOCK TRANSFER & TRUST CO.
012 B0O0O0O0O01 85-19250
012 C010001 NEW YORK
012 C020001 NY
012 C030001 10038
013 A000001 BBD, LLP
013 B010001 PHILADELPHIA
013 B020001 PA
013 B030001 19103
015 A000001 STATE STREET BANK AND TRUST COMPANY
015 B0O0O0O0OO1 C
015 C010001 BOSTON
015 C020001 MA
015 C030001 02116
PAGE 2
015 E010001 X
018 000000 Y
019 A000000 Y
019 B0O0O0O0OOO 7
019 C000000 HYPERIONXX
020 A000001 JPMORGAN CHASE & CO
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020 BO0O0O001 13-2624428
020 C000001 7
021 000000 7
022 A000001 BANK OF AMERICA SECURITIES LLC
022 B0O00O001 13-4078651
022 C000001 8364
022 D000001 8386
022 A000002 CREDIT SUISSE SECURITIES (USA) LLC
022 B000002 13-5659485
022 C000002 8140
022 D000002 1215
022 A000003 CITIGROUP GLOBAL MARKETS INC.
022 B0O00O0O03 11-2418191
022 C000003 4148
022 D000003 2392
022 A000004 MORGAN STANLEY CO INCORPORATED
022 B000O004 13-2665598
022 C000004 1827
022 D000004 2360
022 A000005 DEUTSCHE BANK SECURITIES INC
022 B0O0O0O0O05 13-6124068
022 C000005 1172
022 D0O00O0O0S 1637
022 A000006 JPMORGAN CHASE & CO
022 B0O00O006 13-2624428
022 C000006 1194
022 D000006 991
022 A000007 PERSHING SECURITIES INC.
022 B0O0O0O007 13-2441729
022 C000007 1850
022 D0O000O07 0
022 A000008 WELLS FARGO
022 B000008 56-2326000
022 C000008 0
022 D0000O08 1654
022 A000009 NOMURA SECURITIES
022 B0O0O000Y9 13-2642206
022 C000009 1197
022 D0O00O00S 108
022 A000010 GOLDMAN SACHS & CO.
022 B0O00O010 13-5108880
022 C000010 617
022 D000010 505
023 C000000 30187
023 D0O00O0O0O 20109
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024 000000
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
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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

032 000000

033 000000

035 000000

036 B00000OO

038 000000

042 A000000 0
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042 B0O000OO

042 C000000

042 D0O0O0O0OO

042 E000000

042 F000000

042 G00000O0

042 HO00000

043 000000 0

044 000000 0

045 000000 Y

046 000000

047 000000 Y

048 000000 0.650
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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
048 D020000 0.000
048 E010000 0
048 E020000 0.000
048 F010000 0

048 F020000 0.000
048 G010000 0
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048
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G020000
HO010000
HO020000
1010000
1020000
J010000
J020000
K010000
K020000

000000

000000

000000

000000
A000000
A000000
B0O000OO
C000000
D0O0000O0
E000000
F000000
G000000
HO00000
1000000
Jo0o0000
K000000
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L0O00000
M000000
NOO000OO
0000000
A000000
B0O000OO

000000

000000
A000000

000000
A000000
B0O000OO

000000
A000000
B0O000OO
C000000
D0O00000
E000000
F000000
G000000
HO00000
I000000
Joo0000
K000000
L0O00000
MO000000
NOO000OO
0000000
P0O00000
Q000000
RO00000
A000000
B0O000OO
A000000
B0O000OO
A000000
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067 000000
068 A000000
068 B0O000OO
069 000000
070 A010000
070 A020000
070 B01000O
070 B020000
070 C010000
070 C020000
070 D01000O
070 D020000
070 E010000
070 E020000
070 F010000

PAGE
070 F020000
070 G010000
070 G020000
070 HO010000
070 H020000
070 1010000
070 1020000
070 J010000
070 J020000
070 K010000
070 K020000
070 L0O10000
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
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071 A000000 18988
071 B0OO0O0OOO 18386
071 C000000 99160

071 DOO0O0OOO 19
072 A000000 6

072 B0O0O0O0OO 2850
072 C000000 0
072 D0O0O0O0OO 0
072 E000000 0
072 F000000 230
072 G00000O 71
072 HO00000 0
072 1000000 17
072 J000000 30
072 K000000 0
072 L0OO0O0OO 20
072 M0O00000 39
072 NOOOOOO 12
072 0000000 0
072 P00000O 152

072 Q000000 0
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072 R0O0000O 32
072 s000000 34
072 TO0000O 0
072 U000000 0
072 v000000 0

PAGE 7
072 wWw000000 26
072 X000000 663
072 Y000000 0
072 7000000 2187
072AA000000 0
072BB00000O 1448
072CC010000 7904
072CC020000 0
072DD010000 3204
072DD020000 0
072EE000000 0
073 A010000 0.3150
073 A020000 0.0000
073 B0O0O0O0OO 0.0000
073 C000000 0.0000
074 A000000 3876
074 B0O0O0O0OO 0
074 C000000 250
074 DO0O0O0OO 101242
074 E000000 0
074 F000000 0
074 G0O0O000O 0
074 HO00000 0
074 1000000 0
074 J00000O 0
074 K00000O 0
074 L0O0O0O0OO 588
074 M0O00000 28
074 NOOOOOO 105984
074 0000000 0
074 P00000O 53
074 Q000000 0
074 R010000 31330
074 R020000 0
074 R030000 0
074 R040000 2259
074 sS000000 0
074 TOO000O 72342
074 U010000 10171435
074 U020000 0
074 v010000 7.11
074 v020000 0.00
074 wWw000000 0.0000
074 X000000 18
074 Y000000 38038
075 A000000 0
075 B0O0O0O0OO 70298
076 000000 6.58
077 A000000 Y
077 C000000 Y
078 000000 N
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080 C000000 0
081 B0O0O0O0OO 0
082 B0O000OO 0

083 B0000OO 0
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084 B0O000OO 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
087 A010000 COMMON STOCK
087 A020000 42327M109

087 A030000 HSM

088 A000000 N

088 B0O0O0O0O0OO N

088 C000000 N

088 D0O0O0O0O0OO N

SIGNATURE STEVEN M PIRES
TITLE TREASURER

O O O OO O oo o oo

(@]



