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ITEM 1. PROXY VOTING RECORD

During the period covered by this report, the Registrant held no voting securities.
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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) HELIOS STRATEGIC MORTGAGE INCOME FUND, INC.

By: /s/ Seth Gelman
Seth Gelman, Chief Compliance Officer
Date: August 31, 2011



