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000 A000000 06/30/2006
000 C000000 809559
000 D0O0O0OO0OO N
000 E0O00000 NF
000 F0O00000
000 GO0000O
000 HO00000
000 I000000
000 J000000
001 A000000 TCW STRATEGIC INCOME FUND, INC.
001 BOOOOOO 811-4980
001 C000000 8778294768
002 A000000 865 SOUTH FIGUEROA STREET
002 BOOOO0OO LOS ANGELES
002 C000000 cA
002 D0O1000O0O 90017
003 000000 N
004 000000
005 000000
006 000000
007 A000000
007 BO0O0OOOO
007 C010100
007 C010200
007 C010300
007 C010400
007 C010500
007 C010600
007 C010700
007 C010800
007 C010900
007 C011000 10
008 A000001 TCW INVESTMENT MANAGEMENT COMPANY
008 BOO0OOO1 A
008 C0O000001 801-29075
008 D010001 LOS ANGELES
008 D020001 CcA
008 D0O30001 90017
010 A000001 INVESTORS BANK & TRUST COMPANY
010 BOOOO0O1 85-720
010 C010001 BOSTON
010 C020001 MA
010 C030001 02116
012 A000001 THE BANK OF NEW YORK
012 BO0OOO0O1 84-3161670
012 C010001 NEW YORK
012 C020001 NY
012 C030001 10277
012 C040001 0770
013 A000001 DELOITTE & TOUCHE LLP
013 B010001 LOS ANGELES
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013 B020001 CA
013 B0O30001 90071
013 B040001 2472
014 A000001 TCW BROKERAGE SERVICES
014 BOOOOO1 8-31114
014 A000002 SG COWEN SECURITIES CORP., INC.

Doy 22

N
N
N
N

O J oy U b WP O

e



Edgar Filing: TCW STRATEGIC INCOME FUND INC - Form NSAR-A

014 B000O002 8-022522

014 AQ000003 FIMAT USA, INC.

014 B0O0OO0O0O3 8-047023

015 A000001 INVESTORS BANK & TRUST COMPANY
015 B0O0O0O0OO1 C

015 C010001 BOSTON

015 C020001 MA

015 C030001 02116

015 E010001 X

015 A000002 EUROCLEAR

015 B0O0O0O0O0OZ2 s

015 C010002 BRUSSELS

015 D010002 EUROCLEAR

015 E040002 X

018 000000 Y

019 A000000 N

019 B0O0O0O0OO 0

020 A000001 INSTINET GROUP, INC.

020 BO0O0O0O01 13-4134098

020 C000001 34

020 A000002 GOLDMAN SACHS GROUP, INC.
020 B0O00O002 13-5108880

020 C000002 217

020 A000003 MERRILL LYNCH PIERCE FENNER & SMITH, INC.
020 BO0O0O0O03 13-5674085

020 C000003 21

020 A000004 BANK OF AMERICA SECURITIES LLC
020 B0O0O0O0O04 56-2058405

020 C000004 7

020 A000005 LEHMAN BROTHERS

020 BOO0O0O0OS5 13-2518466

020 C000005 7

020 A000006 CANTOR FITZERALD & CO.
020 B0O0O0O0O06 13-3680184

020 C000006 5

020 A000007 MORGAN STANLEY

020 B0O0O0O0O07 13-2655998

020 C000007 4

020 A000008 CITIGROUP GLOBAL MARKETS, INC.
020 B0O0O0O0O0O8 11-2418191

020 C000008 3

020 A000009 OSCAR GRUSS & SON, INC.
020 B0O0O0O00S 13-2913779

020 C000009 2

020 A000010 LIQUIDNET, INC.
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020 BO0O0O010 13-4095933

020 C000010 2

021 000000 128

022 A000001 J.P. MORGAN CHASE & CO., INC.
022 B0O00001 13-3224016

022 C000001 298097

022 D0O0000O1 2504

022 A000002 LEHMAN BROTHERS

022 B0O00002 13-2518466

022 C000002 219359

022 D000002 55261

022 A000003 DEUTSCHE BANK AG

022 B0O0O0O0O03 13-2730828

022 C000003 127248

022 D000003 76419

022 A000004 GOLDMAN SACHS GROUP, INC.
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B000004
c000004
D000004
A000005
B0O0000O5
C000005
D0O00005
A000006
B00000O6
C000006
D0O00006
A000007
B0O000O7
Cc000007
D0O00007
A000008
B0O000O8
c000008
D0O00008
A000009
B0O00009
C000009
D0O00009
A000010
B000010
c000010
D0O00010
C000000
D0O0000O0

000000
A000001
B0O000OO1
Cc000001
D0O00001
A000002
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B000002
Cc000002
D000002
A000003
B0O0000O3
C000003
D0O00003
A000004
B000004
c000004
D000004
D0O00005
D000006
D0O00007
D0O00008
A000000
B0O000OO
C000000
D0O00000
E000000
F000000
G010000
G020000
HO00000

000000
A010000

13-5108880

126067

21148
MERRILL LYNCH PIERCE FENNER & SMITH,
13-5674085

83721

18233
BARCLAYS CAPITAL INC.
06-1031656

78977

0

CITIGROUP GLOBAL MARKETS, INC.
11-2418191

47343
19515
BANK OF AMERICA SECURITIES LLC
56-2058405
41801
5057
MORGAN STANLEY
13-2655998
3575
27323
CREDIT SUISSE FIRST BOSTON
13-2853402
6865
14656
1094722
277635
Y
CITIGROUP GLOBAL MARKETS, INC.

11-2418191
E
902
J.P. MORGAN CHASE & CO., INC.
4
13-3224016
D
1795
J.P. MORGAN CHASE & CO., INC.
13-3224016
E
1016
MERRILL LYNCH PIERCE FENNER & SMITH,
13-5674085

E
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028 A020000
028 A030000
028 A040000
028 B01000O
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
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028 G030000
028 G040000 0
028 HO00000 0
030 A000000 0

030 BO0O0O0OOO 0.00
030 C000000 0.00
031 A000000
031 B0O0O0O0OOO
032 000000
033 000000
035 000000
036 B0000OO
038 000000
042 A000000
042 B0000OO
042 C000000
042 D0O00O0OO
042 E000000
042 F000000
042 G00000O
042 HO00000
043 000000 0
044 000000 0
045 000000 Y

046 000000 N

047 000000 Y

048 000000 0.000
048 A010000 100000
048 A020000 0.750
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048 B01000O 0
048 B020000 0.000
048 C010000 0
048 C020000 0.000
048 D01000O 0

048 D020000 0.000
048 E010000 0
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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 1010000 0
048 1020000 0.000
048 J010000 0

048 J020000 0.000
048 K010000 100000

048 K020000 0.500
049 000000
050 000000
PAGE
051 000000
052 000000

053 A000000
054 A000000
054 B0O0O0O0OO
054 C000000
054 D0O0O0O0OO
054 E000000
054 F000000
054 G000000
054 HO00000
054 1000000
054 J000000
054 K000000
054 L0O0O0O0OO
054 M000000
054 NOOOOOO
054 0000000
055 A000000
055 B0000OO

056 000000
057 000000
058 A000000
059 000000

060 A000000
060 B0O0O0O0OO
061 000000 0
062 A000000
062 B0O000OO
062 C000000
062 D0O00O0O0O
062 E000000
062 F000000
062 G000000
062 HO00000
062 I000000
062 J000000
062 K00000O
062 L0O0O0O0OO
062 M0O0O000O
062 NOOOOOO
062 0000000
062 P00000O
062 Q000000
062 R0O0000O
063 A000000
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063 BO0O0O0O0OO 7.4
064 A000000
064 B0O000OO
066 A000000
066 B0000OO

PAGE
066 C000000
066 D0000OO
066 E000000
066 F000000
066 G000000
067 000000
068 A000000
068 B0000OO
069 000000
070 A010000
070 A020000
070 B01000O
070 B020000
070 C010000
070 C020000
070 D01000O
070 D020000
070 E010000
070 E020000
070 F010000
070 F020000
070 G010000
070 G020000
070 HO010000
070 H020000
070 1010000
070 1020000
070 J010000
070 J020000
070 K010000
070 K020000
070 L0O1000O0
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

ZKZZZZKKAKKKZZKKIKIKZZZZ22Z22KIZ2222222KIZIKZ2222<K2Z222232<2=2

071 A000000 319003
071 B0OO0O0OOO 288083
071 C000000 213589

071 DOOO0O0OO 135
072 A000000 6

072 B0O0O0O0OO 5353
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072 C000000 1641

072 D0O0O0O0OO 0

072 E000000 0

072 F000000 771
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072 G00000O 35
072 HO00000 0
072 1000000 30
072 J000000 11
072 K000000 0
072 L0OO0O0OO 21
072 M000000 40
072 NOOOOOO 0
072 0000000 0
072 P00000O 124
072 Q000000 19
072 R0O0000O 26
072 s000000 43
072 TO0000O 0
072 U000000 0
072 v000000 0
072 w000000 88
072 X000000 1208
072 Y000000 0
072 7000000 5786
072AA000000 17462
072BB00000O 10093
072CC010000 0
072CC020000 11653
072DD010000 8951
072DD020000 0
072EE000000 0
073 A010000 0.1880
073 A020000 0.0000
073 B0O0O0O0OO 0.0000
073 C000000 0.0000
074 A000000 594
074 B0O0O0O0OO 0
074 C000000 0
074 DO0O0O0OO 198132
074 E000000 30064
074 F000000 52619
074 G0O0O000O 0
074 HO00000 0
074 1000000 0
074 J00000O 584
074 K000000 0
074 L0O0O0O0OO 767
074 M000000 0
074 NOOOOOO 282760
074 0000000 1325
074 P0000O0O 136
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074 Q000000 0
074 R010000 0
074 R020000 0
074 R030000 0
074 R040000 33823
074 sS000000 0
074 TOO000O 247476
074 U010000 47610
074 U020000 0
074 v010000 5.20
074 v020000 0.00
074 w000000 0.0000
074 X000000 1623

074 Y000000 0
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075 A000000 0
075 B0O0O0O0OO 255528
076 000000 4.66

077 A000000 Y

077 0000000 Y

078 000000 N

080 A00000O0 NATIONAL UNION FIRE INSURANCE CO.
080 C000000 8000

081 A000000 Y

081 BOO0O0O0OO 26

082 A000000 Y

082 B0O000OO 10
083 A000000 N
083 B00O00OO 0
084 A000000 N
084 B0O000OO 0

085 A000000 Y
085 B0O0O0O0O0OO N
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 872340104
087 A030000 TSI
088 A000000 N
088 B0O0O0O0O0OO N
088 C000000 N
088 D0O0O0O0O0OO N
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