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000 BO0O00OOO 03/31/2012
000 C000000 0001495222
000 DOOOO0OO N
000 E000000 NF
000 F0O00000
000 G000000
000 HO0000O
000 1000000
000 J000000
001 A0OO0O0OO OXFORD LANE CAPITAL CORP.
001 BOOO0O0OO 811-22432
001 C000000 2039835275
002 A000000 8 SOUND SHORE DRIVE
002 BO0O0O0O00O GREENWICH
002 C000000 CT
002 D010000 06830
003 000000 N
004 000000
005 000000
006 000000
007 A000000
007 B0OO0O0OOO
007 C010100
007 C010200
007 C010300
007 C010400
007 C010500
007 C010600
007 C010700
007 C010800
007 C010900
007 C011000 10
008 A000001 OXFORD LANE MANAGEMENT, LLC
008 BOO0O0O1 A
008 C000001 801-71654
008 D010001 GREENWICH
008 D020001 CT
008 D030001 06830
010 A000001 BDC PARTNERS, LLC
010 C010001 GREENWICH
010 C020001 CT
010 C030001 06830
012 A000001 COMPUTERSHARE, INC.
012 B0O0O0O0O0O1 84-05925
012 C010001 CANTON
012 C020001 MA
012 C030001 02021
013 A000001 PRICEWATERHOUSECOOPERS, LLP
013 B010001 NEW YORK
013 B020001 NY
013 B030001 10017
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015 A000001 STATE STREET BANK AND TRUST COMPANY
015 B0O0O0O0OO1 C
015 C010001 BOSTON
015 C020001 MA
015 C030001 02110
015 E010001 X
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018 000000 Y

019 A000000 N

019 B0O0O0O0OOO 0

020 C000001

020 C000002

020 C000003

020 C000004

020 C000005

020 C000006

020 C000007

020 C000008

020 C000009

020 C000010

021 000000 0

022 A000001 MERRILL LYNCH/BANK OF AMERICA

022 B0O00O001 135674085

022 C000001 500

022 D0O00001 0

022 A000002 BTIG, LLC

022 B000002 43695739

022 C000002 3320

022 D000002 0

022 A000003 GUGGENHEIM SECURITIES LLC

022 B0O00O003 522144448

022 C000003 5250

022 D000003 0

022 A000004 NOMURA SECURITIES INTERNATIONAL, INC.

022 B000004 132642206

022 C000004 4059

022 D000004 0

022 A000005 HAPOALIM SECURITIES

022 B0O0O0O005 133732556

022 C000005 2000

022 D0O00O0OS 0

022 C000006 0

022 D000006 0

022 C000007 0

022 D0O00007 0

022 C000008 0

022 D0000O8 0
0
0
0
0
2

O O O OO O oo oo

022 C000009
022 D0O00O00S
022 C000010
022 D000010

023 C000000 15129
PAGE 3
023 D0O00O0O0O 0

024 000000 N
025 D0O00001
025 D000002
025 D000003
025 D000004
025 D0O00O0O0S
025 D0O00006
025 D0O000O07
025 D000008
026 A000000
026 B0O0O0O0OO
026 C000000
026 D0O00O0OO
026 E000000
026 F000000
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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
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
PAGE 4
030 C000000 0.00
031 A000000
031 B0O0O0O0OOO
032 000000
033 000000
035 000000
036 B0000OO
038 000000
042 A000000
042 B0O000OO
042 C000000
042 D0O0O0O0OO
042 E000000
042 F000000
042 G00000O
042 HO00000
043 000000 0
044 000000 0
045 000000 Y
046 000000 N
047 000000 N
048 000000 0.000
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048 A010000 0
048 A020000 0.000
048 B01000O 0

048 B020000 0.000
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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
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
PAGE
054 C000000
054 D0O0O0O0OO
054 E000000
054 F000000
054 G000000
054 HO00000
054 1000000
054 J000000
054 K000000
054 L0O0O0O0O0O
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 D0O00O0OO
062 E000000
062 F000000
062 G000000
062 HO00000
062 1000000
062 J000000
062 K000000
062 L0O0O0O0OO
062 M0O0O000O
062 NOOOOOO
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072
072
072
072
072
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0000000
P0O00000
Q000000
RO00000
A000000
B0O000OO
A000000
B0O000OO
A000000

000000
A000000
B0O0000OO

000000
A010000
A020000
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B010000
B020000
C010000
c020000
D010000
D020000
E010000
E020000
F010000
F020000
G010000
G020000
HO010000
HO020000
1010000
1020000
J010000
J020000
K010000
K020000
L010000
L020000
M010000
M020000
N010000
N020000
0010000
0020000
P010000
P020000
Q010000
Q020000
R0O10000
R020000
A000000
B0O000OO
C000000
D0O00000
A000000
B0O000OO
C000000
D0O0000O0
E000000
F000000
G000000
HO00000
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0.0
0.0
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15129
0
36644
0
12
5012
0
0
0
1180
428
0
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I000000
J000000
K000000
L0O00000
M000000
PAGE
NOO000OO
0000000
P0O00000
Q000000
RO00000
sS000000
TO00000
U000000
v000000
W000000
X000000
Y000000
Z000000

072AA000000
072BB00000O
072CC010000
072CC020000
072DD010000
072DD020000
072EE000000

073
073
073
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074
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074
074
074
074
074
074
074
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074
074
074
074
074
074
074
074
074
074
074
074
074
074

074
074
074
075

A010000
A020000
B0O000OO
C000000
A000000
B0O000OO
C000000
D0O0000O0
E000000
F000000
G000000
HO00000
1000000
J0o0000
K000000
L0O00000
MO000000
NOO000OO
0000000
P0O00000
Q000000
R0O10000
R020000
R0O30000
R040000
sS000000
TO00000
U010000
Uu020000
v010000
v020000
PAGE
W000000
X000000
Y000000
A000000
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41879
2456511
0

17.05
0.00

0.0000
51

0
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086
086
086
086
086
087

087
087
088
088
088
088

B0O000OO

000000
A000000
B0O000OO
Cc000000
D0O00000
E000000
F000000
G000000
HO00000
1000000
J000000
K000000
L0O00000
M000000
NOO000OO
0000000
P0O00000
Q010000
Q020000
Q030000

000000
A000000
C000000
A000000
B0O000OO
A000000
B0O000OO
A000000
B0O000OO
A000000
B0O000OO
A000000
B0O000OO
A010000
A020000
B010000
B020000
C010000
Cc020000
D010000
D020000
E010000
E020000
F010000
F020000
A010000
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A020000
A030000
A000000
B0O000OO
C000000
D0O00000

SIGNATURE
TITLE
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36644
14.60

HzZZ2z2Z2 2222222222222 2<KK

CI MUTUAL INSURANCE COMPANY

1000
N
0
N
0
N
0
N
0
Y
N
592
8283
0
0
0
0
0
0
0
0
0
0
COMMON
9
691543102
OXLC
N
N
N
N

PATRICK F. CONVOY
CFO



