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000 B000000 12/31/2011
000 C000000 0001317080
000 D000000 N
000 E000000 NF
000 F000000 Y
000 G000000 N
000 H000000 N
000 I000000 6.1
000 J000000 A
001 A000000 MADISON STRATEGIC SECTOR PREMIUM FUND
001 B000000 811-21713
001 C000000 4804439537
002 A000000 550 SCIENCE DRIVE
002 B000000 MADISON
002 C000000 WI
002 D010000 53711
003  000000 Y
004  000000 N
005  000000 N
006  000000 N
007 A000000 N
007 B000000  0
007 C010100  1
007 C010200  2
007 C010300  3
007 C010400  4
007 C010500  5
007 C010600  6
007 C010700  7
007 C010800  8
007 C010900  9
007 C011000 10
008 A000001 MADISON ASSET MANAGEMENT, LLC
008 B000001 A
008 C000001 801-62992
008 D010001 MADISON
008 D020001 WI
008 D030001 53711
010 A000001 MADISON INVESTMENT ADVISORS, LLC
010 B000001 801-52751
010 C010001 MADISON
010 C020001 WI
010 C030001 53711
012 A000001 COMPUTERSHARE INVESTOR SERVICES, LLC
012 B000001 84-05849
012 C010001 CHICAGO
012 C020001 IL
012 C030001 60602
013 A000001 GRANT THORNTON LLP
013 B010001 CHICAGO
013 B020001 IL
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013 B030001 60604
014 A000001 MOSAIC FUNDS DISTRIBUTOR, LLC
014 B000001 8-50894
015 A000001 US BANK, NA
015 B000001 C
015 C010001 MILWAUKEE
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015 C020001 WI
015 C030001 53212
015 E010001 X
018  000000 Y
019 A000000 Y
019 B000000   14
019 C000000 MOSAICFUND
020 A000001 CAPITAL INSTITUTIONAL SERVICES
020 B000001 75-1565705
020 C000001     44
020 A000002 SPEAR LEEDS
020 B000002 13-5515160
020 C000002      6
020 A000003 LIQUIDNET
020 B000003 13-4095933
020 C000003      5
020 A000004 INSTINET
020 B000004 13-2625132
020 C000004      4
020 A000005 SANFORD BERNSTEIN
020 B000005 13-4132953
020 C000005      3
020 A000006 COWEN
020 B000006 13-5616116
020 C000006      3
020 A000007 MORGAN STANLEY SMITH BARNEY
020 B000007 13-2838881
020 C000007      1
020 A000008 GOLDMAN SACHS
020 B000008 13-5108880
020 C000008      1
020 A000009 CREDIT SUISSE
020 B000009 13-2741729
020 C000009      1
020 A000010 ROBERT W BAIRD
020 B000010 39-6037917
020 C000010      0
021  000000       67
022 A000001 US BANK
022 B000001 39-0281260
022 C000001   3946164
022 D000001         0
022 A000002 GX CLARKE
022 B000002 13-2969143
022 C000002      1104
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022 D000002         0
022 A000003 BARCLAYS CAPITAL
022 B000003 13-3551367
022 C000003       705
022 D000003         0
022 C000004         0
022 D000004         0
022 C000005         0
022 D000005         0
022 C000006         0
022 D000006         0
022 C000007         0
022 D000007         0
022 C000008         0
022 D000008         0
022 C000009         0
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022 D000009         0
022 C000010         0
022 D000010         0
023 C000000    3947973
023 D000000          0
024  000000 Y
025 A000001 GOLDMAN SACHS
025 B000001 13-5108880
025 C000001 E
025 D000001    1266
025 A000002 MORGAN STANLEY
025 B000002 13-2838811
025 C000002 E
025 D000002    1513
025 D000003       0
025 D000004       0
025 D000005       0
025 D000006       0
025 D000007       0
025 D000008       0
026 A000000 N
026 B000000 Y
026 C000000 N
026 D000000 Y
026 E000000 N
026 F000000 N
026 G010000 N
026 G020000 N
026 H000000 N
027  000000 N
028 A010000         0
028 A020000         0
028 A030000         0
028 A040000         0
028 B010000         0
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028 B020000         0
028 B030000         0
028 B040000         0
028 C010000         0
028 C020000         0
028 C030000         0
028 C040000         0
028 D010000         0
028 D020000         0
028 D030000         0
028 D040000         0
028 E010000         0
028 E020000         0
028 E030000         0
028 E040000         0
028 F010000         0
028 F020000         0
028 F030000         0
028 F040000         0
028 G010000         0
028 G020000         0
028 G030000         0
028 G040000         0
028 H000000         0
030 A000000      0
030 B000000  0.00
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030 C000000  0.00
031 A000000      0
031 B000000      0
032  000000      0
033  000000      0
035  000000      0
036 B000000      0
038  000000      0
042 A000000   0
042 B000000   0
042 C000000   0
042 D000000   0
042 E000000   0
042 F000000   0
042 G000000   0
042 H000000   0
043  000000      0
044  000000      0
045  000000 Y
046  000000 N
047  000000 Y
048  000000  0.000
048 A010000   500000
048 A020000 0.800
048 B010000        0
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048 B020000 0.000
048 C010000        0
048 C020000 0.000
048 D010000        0
048 D020000 0.000
048 E010000        0
048 E020000 0.000
048 F010000        0
048 F020000 0.000
048 G010000        0
048 G020000 0.000
048 H010000        0
048 H020000 0.000
048 I010000        0
048 I020000 0.000
048 J010000        0
048 J020000 0.000
048 K010000   500000
048 K020000 0.600
049  000000 N
050  000000 N
051  000000 N
052  000000 N
053 A000000 Y
053 B000000 N
053 C000000 N
054 A000000 Y
054 B000000 Y
054 C000000 N
054 D000000 N
054 E000000 N
054 F000000 N
054 G000000 Y
054 H000000 Y
054 I000000 N
054 J000000 Y

Edgar Filing: Madison Strategic Sector Premium Fund - Form NSAR-B

4



054 K000000 N
054 L000000 N
054 M000000 Y
054 N000000 N
054 O000000 Y
055 A000000 N
055 B000000 N
056  000000 Y
057  000000 N
058 A000000 N
059  000000 Y
060 A000000 Y
060 B000000 Y
061  000000        0
062 A000000 N
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062 B000000   0.0
062 C000000   0.0
062 D000000   0.0
062 E000000   0.0
062 F000000   0.0
062 G000000   0.0
062 H000000   0.0
062 I000000   0.0
062 J000000   0.0
062 K000000   0.0
062 L000000   0.0
062 M000000   0.0
062 N000000   0.0
062 O000000   0.0
062 P000000   0.0
062 Q000000   0.0
062 R000000   0.0
063 A000000   0
063 B000000  0.0
066 A000000 Y
066 B000000 N
066 C000000 N
066 D000000 N
066 E000000 Y
066 F000000 N
066 G000000 N
067  000000 N
068 A000000 N
068 B000000 N
069  000000 N
070 A010000 Y
070 A020000 Y
070 B010000 Y
070 B020000 Y
070 C010000 Y
070 C020000 N
070 D010000 Y
070 D020000 N
070 E010000 Y
070 E020000 N
070 F010000 Y
070 F020000 N
070 G010000 Y
070 G020000 N
070 H010000 Y
070 H020000 N
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070 I010000 Y
070 I020000 N
070 J010000 Y
070 J020000 N
070 K010000 Y
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070 K020000 Y
070 L010000 Y
070 L020000 Y
070 M010000 N
070 M020000 N
070 N010000 Y
070 N020000 N
070 O010000 Y
070 O020000 N
070 P010000 Y
070 P020000 N
070 Q010000 N
070 Q020000 N
070 R010000 N
070 R020000 N
071 A000000     58271
071 B000000     53661
071 C000000     64766
071 D000000   83
072 A000000 12
072 B000000        4
072 C000000      764
072 D000000        0
072 E000000        1
072 F000000      621
072 G000000       19
072 H000000        0
072 I000000        0
072 J000000        0
072 K000000        0
072 L000000        0
072 M000000       18
072 N000000        0
072 O000000        0
072 P000000        0
072 Q000000        0
072 R000000       20
072 S000000        0
072 T000000        0
072 U000000        0
072 V000000        0
072 W000000       83
072 X000000      761
072 Y000000        0
072 Z000000        8
072AA000000     8123
072BB000000     2899
072CC010000        0
072CC020000     7561
072DD010000        8
072DD020000        0
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072EE000000     5463
073 A010000   0.0014
073 A020000   0.0000
073 B000000   0.9421
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073 C000000   0.0965
074 A000000        0
074 B000000     5840
074 C000000     1256
074 D000000        0
074 E000000        0
074 F000000    69688
074 G000000        0
074 H000000        0
074 I000000        0
074 J000000      200
074 K000000        0
074 L000000       87
074 M000000        0
074 N000000    77071
074 O000000      514
074 P000000        0
074 Q000000        0
074 R010000        0
074 R020000        0
074 R030000     3331
074 R040000       14
074 S000000        0
074 T000000    73212
074 U010000     5793
074 U020000        0
074 V010000    12.63
074 V020000     0.00
074 W000000   0.0000
074 X000000     3136
074 Y000000        0
075 A000000        0
075 B000000    77595
076  000000    10.64
077 A000000 Y
077 B000000 Y
078  000000 N
080 A000000 ICI MUTUAL INSURANCE COMPANY
080 C000000     6500
081 A000000 Y
081 B000000  51
082 A000000 N
082 B000000        0
083 A000000 N
083 B000000        0
084 A000000 N
084 B000000        0
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085 A000000 Y
085 B000000 N
086 A010000      0
086 A020000      0
086 B010000      0
086 B020000      0
086 C010000      0
086 C020000      0
086 D010000      0
086 D020000      0
086 E010000      0
086 E020000      0
086 F010000      0
086 F020000      0
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087 A010000 COMMON STOCK
087 A020000 558268108
087 A030000 XMSPX
088 A000000 N
088 B000000 N
088 C000000 N
088 D000000 N
SIGNATURE   RICHARD MASON
TITLE       CCO
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