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000 A000000 07/31/2011
000 C000000 0001260563
000 DO0000O N
000 E000000 NF
000 F000000
000 G000000
000 H000000
000 I000000
000 J000000
001 A000000 NFJ DIVIDEND, INTEREST & PREMIUM STRATEGY FD
001 BO0000O 811-21417
001 C000000 2127393371
002 AD00000 1633 BROADWAY
002 BO00000 NEW YORK
002 C000000 NY
002 D010000 10019
003 000000 N
004 000000
005 000000
006 000000
007 A000000
007 B00000O
007 C010100
007 C010200
007 C010300
007 C010400
007 C010500
007 C010600
007 C010700
007 C010800
007 C010900
007 C011000 10
008 A000001 ALLIANZ GLOBAL INVESTORS FUND MANAGEMENT LLC
008 BO00001 A
008 C000001 801-57798
008 D010001 NEW YORK
008 D020001 NY
008 D030001 10019
008 A000002 ALLIANZ GLOBAL INVESTORS CAPITAL LLC
008 B000002 S
008 C000002 801-69803
008 D010002 SAN DIEGO
008 D020002 CA
008 D030002 92101
008 A000003 NFJ INVESTMENT GROUP LLC
008 B000003 S
008 C000003 801-47940
008 D010003 DALLAS
008 D020003 TX
008 D030003 75201
008 A000004 ALLIANZ GLOBAL INVESTORS CAPITAL LLC
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008 B000004 S
008 C000004 801-10708
008 D010004 NEW YORK
008 D020004 NY
008 D030004 10019
010 A000001 ALLIANZ GLOBAL INVESTORS FUND MANAGEMENT LLC
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010 BO0OO0O0O1 801-57798
010 C010001 NEW YORK
010 C020001 NY
010 C030001 10019
012 A000001 BNY MELLON
012 BO0O0O0O0O1 84-58023
012 C010001 PROVIDENCE
012 C020001 RI
012 C030001 02940
012 C040001 3027
013 A000001 PRICEWATERHOUSECOOPERS LLP
013 B010001 NEW YORK
013 B020001 NY
013 B030001 10017
014 A000001 ALLIANZ GLOBAL INVESTORS DISTRIBUTORS LLC
014 BO0O0O0O0O1 8-041811
014 A000002 PIMCO INVESTMENTS LLC
014 B0O0O0O002 8-68686
015 A000001 BROWN BROTHERS HARRIMAN & CO.
015 B0O0O0O0OO1 C
015 C010001 BOSTON
015 C020001 MA
015 C030001 02109
015 E010001 X
018 000000 Y
019 A000000 Y
019 B0O0O0O0OOO 80
019 C000000 ALLIANZGLO
020 A000001 THE GOLDMAN SACHS GROUP, INC.
020 BO0O0O0O01 13-4019460
020 C000001 357
020 A000002 UBS AG
020 B0O0O0002 13-3873456
020 C000002 112
020 A000003 INSTINET LLC
020 B0O0O0O0O03 13-2625132
020 C000003 52
020 A000004 DEUTSCHE BANK AG
020 B0O0O0O004 13-2944980
020 C000004 43
020 A000005 BNY BROKERAGE LLC
020 BO0OO0O0OS5 13-3878175
020 C000005 36
020 A000006 BANK OF AMERICA CORP.
020 B0O00006 56-0906609
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020 C000006 34
020 A000007 BTIG, LLC
020 BO0O0O0O0O7 04-3695739
020 C000007 30
020 A000008 JEFFERIES & COMPANY, INC.
020 B0O00O008 95-2622900
020 C000008 29
020 A000009 MORGAN STANLEY
020 B0O0O0O009 36-3145972
020 C000009 24
020 A000010 CREDIT SUISSE GROUP
020 B0O0O0O010 13-5659485
020 C000010 22
021 000000 873
022 A000001 WELLS FARGO & CO.
022 B0O0O0O0O01 41-1508325
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022 C000001 50573

022 D0O0000O1 51423

022 A000002 CREDIT SUISSE GROUP
022 B000002 13-5659485

022 C000002 41046

022 D000002 48814

022 A000003 THE GOLDMAN SACHS GROUP, INC.
022 B0O00O003 13-4019460

022 C000003 26023

022 D000003 39981

022 A000004 OPPENHEIMER & CO., INC.
022 B0O00004 13-2953455

022 C000004 33498

022 D000004 28701

022 A000005 RBC CAPITAL MARKETS
022 B0O00O0O05 13-5033225

022 C000005 18043

022 D0O00O0OS 14467

022 A000006 BANK OF AMERICA CORP.
022 B0O00006 56-0906609

022 C000006 22025

022 D000006 7242

022 A000007 NOMURA SECURITIES
022 B0O00007 13-2642206

022 C000007 12465

022 D0O00007 14983

022 A000008 JPMORGAN CHASE & CO.
022 B0O00008 13-3224016

022 C000008 17703

022 D0000O08 8749

022 A000009 DEUTSCHE BANK AG

022 B0O00O009 13-2944980

022 C000009 15494

022 D0O00O00S 2627

022 A000010 CITIGROUP, INC.
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022 B0O00010 52-1568099

022 C000010 10585

022 D000010 7177

023 C000000 273456

023 D0O00O0O0O 243339

024 000000 Y

025 A000001 JPMORGAN CHASE & CO.
025 B0O00001 13-3224016

025 C000001 D

025 D0O00001 49342

025 A000002 WELLS FARGO & CO.
025 B000002 41-1508325

025 C000002 E

025 D000002 25638

025 A000003 JPMORGAN CHASE & CO.
025 B0O00003 13-3224016

025 C000003 E

025 D000003 23910

025 A000004 BANK OF AMERICA CORP.
025 B000004 56-0906609

025 C000004 E

025 D000004 9260

025 A000005 CREDIT SUISSE GROUP
025 B0O00O005 13-5659485

025 C000005 E

025 D0O00O0O0S 8971
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025 A000006 CITIGROUP, INC.

025 B000006 52-1568099

025 C000006 E

025 D000006 8301

025 D0O000O07 0

025 D000008 0

026 A000000

026 B0O000OO

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

028 C010000
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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
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031 A000000 0
031 B0O0O0O0OOO 0
032 000000 0
033 000000 0
035 000000 0
036 B0000OO 0
038 000000 0

042 A000000
042 B0O000OO
042 C000000
042 D0O0O0O0OO
042 E000000
042 F000000
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042 G00000O 0
042 HO00000 0
043 000000 0
044 000000 0
045 000000 Y
046 000000 N
047 000000 Y
048 000000 0.900
048 A010000 0
048 A020000 0.000
048 B01000O 0
048 B020000 0.000
048 C010000 0
048 C020000 0.000
048 D01000O 0
PAGE 6
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 1010000 0
048 1020000 0.000
048 J010000 0
048 J020000 0.000
048 K010000 0
048 K020000 0.000
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 L0O0O0O0OO
054 M000000
054 NOOOOOO
054 0000000
055 A000000
055 B0000OO

056 000000
057 000000
058 A000000
059 000000

060 A000000
060 BO0O0O0OO
061 000000 0
062 A000000
062 B0O000OO 0.0
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062 C000000
062 D0O00O0OO
062 E000000
062 F000000
062 G000000
PAGE 7
062 HO00000
062 I000000
062 J000000
062 K000000
062 L0O0O0O0OO
062 M0O0O000O
062 NOOOOOO
062 0000000
062 P00000O
062 Q000000
062 R0O0000O
063 A000000
063 BO0O0O0OO 0.0
066 A000000
066 E000000
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 L0O1000O
070 L020000
070 M010000
070 M020000
070 N0O1000O
070 N020000
070 0010000
070 0020000
070 P01000O
070 P020000
PAGE
070 Q010000
070 Q020000
070 R010000
070 R020000
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071 A000000 553523
071 B0O0O0O0OOO 585431
071 C000000 1738834
071 DOO0O0OOO 32

072 A000000 6

072 B0O0O0O0OO 3855
072 C000000 30721
072 D0O0O0O0OO 0
072 E000000 0
072 F000000 8182
072 G0O0000O 0
072 HO000000 0
072 1000000 15
072 J000000 182
072 K000000 0
072 L0OO0O0OO 156
072 M0O00000 100
072 NOOOOOO 0
072 0000000 0
072 P000O00O 0
072 Q000000 0
072 R0O0000O 40
072 s000000 26
072 TO0000O 0
072 U000000 0
072 v000000 0
072 wWw000000 66
072 X000000 8767
072 Y000000 0
072 7000000 25809
072AA000000 55194
072BB00000O 0
072CC010000 0
072CC020000 28160
072DD010000 85072
072DD020000 0
072EE000000 0
073 A010000 0.9000
073 A020000 0.0000
073 B0O0O0O0OO 0.0000
073 C000000 0.0000
074 A000000 0
074 B0O0O0O0OO 0
074 C000000 75812

074 DO0O0O0OO 251454

074 E000000 189903

074 FO0O0000 1266735
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074 G0O0O000O 0
074 HO00000 0
074 1000000 0
074 J00000O 17030
074 K00000O 0
074 L0OO0O0OO 4937
074 M0O00000 95
074 NOOOOOO 1805966
074 0000000 17817
074 P00000O 1381
074 Q000000 0
074 R010000 0
074 R020000 0

074 R030000 10898
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074 R040000 427
074 sS000000 0
074 TOO0O000 1775443
074 U010000 94524
074 U020000 0
074 v010000 18.78
074 v020000 0.00
074 wWw000000 0.0000
074 X000000 72
074 Y000000 701253
075 A000000 0
075 BO0OO0O0OO 1833168
076 000000 17.88
077 A000000
077 B0O0O0O0OO
077 C000000
077 D0O0O0O0OO
077 E000000
077 F000000
077 G0O0O000O
077 HO00000
077 1000000
077 Jo00000
077 K000000
077 LOO0O0OO
077 M000000
077 NOOOOOO
077 0000000
077 P0O0000O
077 Q010000
077 Q020000
077 Q030000
078 000000
080 C000000 0
081 B0O0O0O0OO 0
082 B0O000OO 0
083 B0O000OO 0
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084 B0O00O0OO 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 A030000 NFJ
087 B010000 CONVERTIBLE BONDS & NOTES
087 B030000 NFJ
087 C010000 CONVERTIBLE PREFERRED STOCK
087 C030000 NFJ
088 A000000 N
088 B0O0O0O0O0OO N
088 C000000 N
088 D0O0O0O0O0OO N
SIGNATURE LAWRENCE ALTADONNA
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TITLE TREASURER & CEO



