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000 A000000 06/30/2015
000 C000000 0001317080
000 DO0O0O0O0OO N
000 E000000 NF
000 F0O00000
000 G0O0000O0
000 HOO00000
000 I000000
000 J00000O0
001 A000000 Madison Strategic Sector Premium Fund
001 BOOO0O0OO 811-21713
001 C000000 8007670300
002 A000000 550 Science Drive
002 BO0O0000 Madison
002 C000000 WI
002 D010000 53711
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 MADISON ASSET MANAGEMENT, LLC

008 BOO0O0OO1 A

008 C000001 801-62992

008 D010001 MADISON

008 D020001 WI

008 D030001 53711

010 A000001 STATE STREET BANK AND TRUST COMPANY
010 BO0OO0O0O1 85-05003

010 C010001 KANSAS CITY

010 C020001 MO

010 C030001 64105

012 A000001 COMPUTERSHARE INVESTOR SERVICES, LLC
012 BO0OO0O0O1 84-05849

012 C010001 CANTON

012 C020001 MA

012 C030001 02021

013 A000001 DELOITTE & TOUCHE LLP

013 B010001 MILWAUKEE

013 B020001 WI

013 B030001 60604

015 A000001 STATE STREET BANK AND TRUST, INC.
015 B0O0O0O0OO1 C

015 C010001 QUINCY

015 C020001 MA

015 C030001 02171

015 E010001 X

018 000000 Y
019 A000000 Y
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019 B0O0O0O0OOO 26

019 C000000 MEMBERSMUT

020 A000001 SANFORD C. BERNSTEIN
020 BO0O0O0O01 13-4132953

020 C000001 9

020 A000002 WILLIAM BLAIR
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020 B000002 36-2214610

020 C000002 5

020 A000003 CAPITAL INSTITUTIONAL SERVICES
020 B0O0O0O0O03 75-1565705

020 C000003 3

020 A000004 ROBERT W. BAIRD & CO. INC.
020 B0O00O004 39-6037917

020 C000004 2

020 A000005 MORGAN STANLEY & CO. INC.

020 BO0O0O0O0O5 13-2655998

020 C000005 2

020 A000006 LIQUIDNET, INC.

020 B0O0O0O0O06 13-4095933

020 C000006 1

020 A000007 RAYMOND JAMES AND ASSOCIATES, INC.
020 B0O0O0O0O07 59-1237041

020 C000007 1

020 A000008 INVESTMENT TECHNOLOGY GROUP INC.
020 B0O0O0O0O08 13-3757717

020 C000008 0

020 A000009 BANK OF AMERICA CORP

020 B0O0O0O0O09 52-2058405

020 C000009 0

021 000000 23

022 A000001 STATE STREET BANK & TRUST CO.
022 B0O00O001 04-2456637

022 C000001 1033729

022 D0O00001 0

022 A000002 MORGAN STANLEY & CO. INC.

022 B000002 13-2655998

022 C000002 7000

022 D000002 0

022 A000003 BARCLAYS CAPITAL

022 B0O00O003 13-3551367

022 C000003 7000
022 D000003 0
023 C000000 1047728
023 D0O00O0O0O 0

024 000000 Y
025 A000001 STATE STREET BANK & TRUST CO.
025 B0O00O001 04-2456637
025 C000001 E
025 D0O00001 1656
026 A000000
026 B0O00O0OO
PAGE
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
028 B020000
028 B030000
028 B040000
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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 B0O0O0O0OO

032 000000

033 000000

035 000000

036 B00000OO

038 000000

042 A000000

042 B0O000OO

042 C000000

042 D0O0O0O0OO
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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 500000

048 A020000 0.800
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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
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
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048 1010000 0
048 1020000 0.000
048 J010000 0

048 J020000 0.000
048 K010000 500000

048 K020000 0.600
049 000000
050 000000
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 L0O0O0O0O0O
054 M000000
054 NOOOOOO

PAGE
054 0000000
055 AQ00000
055 B0000OO

056 000000
057 000000
058 A000000
059 000000

060 A000000
060 BO0O0O0OO
061 000000 0
062 A000000
062 B0O000OO
062 C000000
062 D0O0O0O0OO
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
063 BO0O0O0OO 0.0
066 A000000
066 B0O000OO
066 C000000
066 D0000OO
066 E000000
066 F000000
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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

PAGE
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 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 50186
071 B0OO0O0OOO 46588
071 C000000 67618

071 DOO0O0OOO 69
072 A000000 6

072 B0O0O0O0OO 1
072 C000000 520
072 D0O0O0O0OO 0
072 E000000 0
072 F000000 317
072 G00000O 72
072 HO00000 0

072 1000000
072 J000000
072 K000000
072 L0OO0O0OO
072 M0O00000
072 NOOOOOO
072 0000000
072 P00000O
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072 Q000000 0
072 R0O0000O 0
072 sS000000 0
072 TO0000O0 0
072 U000000 0
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072 v000000 0
072 w000000 0
072 X000000 389
072 Y000000 0
072 7000000 132
072AA000000 2795
072BB00000O 0
072CC010000 0
072CC020000 915
072DD010000 3015
072DD020000 0
072EE000000 0
073 A010000 0.5200
073 A020000 0.0000
073 B0O0O0O0OO 0.0000
073 C000000 0.0000
074 A000000 0
074 B0O0O0O0OO 0
074 C000000 12946
074 DO0O0O0OO 0
074 E000000 0
074 F000000 62205
074 G00O000O 1156
074 HO00000 0
074 1000000 7216
074 J00000O 79
074 K000000 0
074 L0O0O0O0OO 63
074 M000000 0
074 NOOOOOO 83665
074 0000000 3702
074 P00000O 53
074 Q000000 0
074 R010000 0
074 R020000 0
074 R030000 1443
074 R040000 31
074 sS000000 0
074 TOO000O 78436
074 U010000 5798
074 U020000 0
074 v010000 13.53
074 v020000 0.00
074 wWw000000 0.0000
074 X000000 0
074 Y000000 0
075 A000000 0
075 B0O0O0O0OO 79632
076 000000 11.70
077 A000000 N
078 000000 N

PAGE 8
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 558268108

087 A030000 MSP

088 A000000 Y

088 B0O0O0O0O0OO N

088 C000000 N

088 D0O0O0O0O0OO N

SIGNATURE LISA R. LANGE
TITLE CCO
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