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Item 8.01 Other Events

On September 17, 2008, First Trust Strategic High Income Fund
(NYSE: FHI), First Trust Strategic High Income Fund II (NYSE: FHY) and
First Trust Strategic High Income Fund III (NYSE: FHO) (collectively, the
"Funds") announced that their Boards of Trustees have approved a change
in the Funds' temporary defensive policy. The Funds issued a press
release on September 17, 2008 relating to the change in temporary
defensive policy, a copy of which is filed herewith as Exhibit 99.1.

Item 9.01 Financial Statements and Exhibits

(d) Exhibits

Exhibit No. Description
99.1 Press release dated September 17, 2008.
_2_
SIGNATURES

Pursuant to the requirements of the Securities Exchange Act of
1934, the registrant has duly caused this report to be signed on its
behalf by the undersigned hereunto duly authorized.

Date: September 18, 2008 FIRST TRUST STRATEGIC HIGH INCOME FUND
By: /s/ James A. Bowen
Name: James A. Bowen
Title: Chairman of the Board, President

and Chief Executive Officer
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Exhibit No. Description

99.1 Press release dated September 17, 2008.
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