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Item 1. Schedule of Investments. The schedule of investments for the period ending September 30, 2005 is filed
herewith.




Principal
Amount

$
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2,390,000

2,625,000

1,875,000

2,445,000

195,000
1,775,000
1,110,000
1,955,000
5,415,000
2,705,000
1,525,000

2,495,000
4,635,000

TCW Convertible Securities Fund, Inc.
Schedule of Investments
September 30, 2005 (Unaudited)

Convertible Corporate Bonds
Aerospace/Defense (1.0% of Net Assets)
Lockheed Martin Corp., 3.54%, due 08/15/33 $

Airlines (0.7 %)
Pinnacle Airlines Corp., (144A), 3.25%, due 02/15/25

Banking & Financial Services (0.7 %)
U.S. Bancorp, (144A), 2.117%, due 08/21/35

Communications (1.4%)
Comverse Technology, Inc., 0%, due 05/15/23

Computer Services (6.6 %)

Computer Associates International, Inc., 1.625%, due 12/15/09
Computer Associates International, Inc., (144A), 1.625%, due 12/15/09
CSG Systems International, Inc., (144A), 2.5%, due 06/15/24

Juniper Networks, Inc., 0%, due 06/15/08

Morgan Stanley, Exchangeable Cisco Systems, Inc., 0.25%, due 05/15/10
Scientific Games Corp., (144A), 0.75%, due 12/01/24

Yahoo!, Inc., 0%, due 04/01/08

Total Computer Services

Computer Software (1.9%)

Mercury Interactive Corp., 0%, due 05/01/08

Open Solutions, Inc., (144A), 1.467%, due 02/02/35
Total Computer Software

Market

Value

2,506,250

1,821,094*

1,858,594+

3,670,556

280,312
2,551,562*
1,128,037*
2,475,519+
5,144,250
3,181,756*
2,552,469

17,313,905

2,474,865
2,444,962*
4,919,827
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1,700,000
4,345,000

6,515,000
4,660,000
2,145,000
2,475,000

805,000
5,575,000
2,850,000
2,705,000
3,880,000

6,845,000
2,335,000

6,785,000
2,655,000
4,635,000

Electric Utilities (1.4%)

Calpine Corp., 6%, due 09/30/14 $
Calpine Corp., (144A), 4.75%, due 11/15/23

Total Electric Utilities

Electronics (12.1%)

Agere Systems, Inc., 6.5%, due 12/15/09

ASM Lithography Holding N.V., (144A), 5.75%, due 10/15/06
Cypress Semiconductor Corp., 1.25%, due 06/15/08
Eastman Kodak Co., (144A), 3.375%, due 10/15/33
Euronet Worldwide, Inc., (144A), 3.5%, due 10/15/25
Lehman Brothers Holdings, Inc., 0.25%, due 08/27/10
LSI Logic Corp., 4%, due 05/15/10

Synaptics, Inc., (144A), 0.75%, due 12/01/24

Vishay Intertechnology, Inc., 3.625%, due 08/01/23
Total Electronics

Entertainment & Leisure (2.9%)
Carnival Corp., 1.132%, due 04/29/33
Walt Disney Co., 2.125%, due 04/15/23
Total Entertainment & Leisure

Industrial - Diversified (5.0%)

Roper Industries, Inc., 1.481%, due 01/15/34

Tyco International Group SA, (144A), 2.75%, due 01/15/18
Tyco International Group SA, (144A), 3.125%, due 01/15/23
Total Industrial - Diversified

1,107,125+
2,541,825% +
3,648,950

6,547,575+
5,006,704* +
2,517,694
2,431,687*
818,0817*
5,187,538*
3,021,000
2,167,381*
3,744,200+
31,441,860

5,112,394
2,384,619
7,497,013

3,740,231

3,275,606*

6,158,756*
13,174,593
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2,830,000

2,315,000

5,075,000
4,505,000
5,961,500

1,880,000
1,110,000
1,850,000
3,750,000
3,425,000

1,685,000
1,410,000

250,000
2,685,000
2,465,000
2,730,000

500,000

Insurance (1.0%)
Swiss RE America Holding, (144A), 3.25%, due 11/21/21 $

Media - Broadcasting & Publishing (6.5%)

Liberty Media Corp., (144A), Exchangeable Time Warner Inc., 0.75%, due
03/30/23

Liberty Media Corp., Exchangeable Time Warner, Inc., 0.75%, due 03/30/23
Liberty Media Corp., Exchangeable Viacom, Inc., Class B, 3.25%, due 03/15/31
Sinclair Broadcast Group, Inc., 6%, due 09/15/12

Total Media - Broadcasting & Publishing

Medical Supplies (5.8%)

Apogent Technologies, Inc., 2.62%, due 12/15/33
Cooper Companies, Inc., 2.625%, due 07/01/23

Cooper Companies, Inc., (144A), 2.625%, due 07/01/23
Cytyc Corp., 2.25%, due 03/15/24

Fisher Scientific International, Inc., 3.25%, due 03/01/24
Total Medical Supplies

Oil & Gas (5.5%)

Cal Dive International, Inc., (144A), 3.25%, due 12/15/25
McMoRan Exploration Co., (144A), 5.25%, due 10/06/11
McMoRan Exploration Co., (144A), 6%, due 07/02/08
Pride International, Inc., (144A), 3.25%, due 05/01/33
Schlumberger, Ltd., Series B, 2.125%, due 06/01/23
SEACOR Holdings, Inc., (144A), 2.875%, due 12/15/24
Willbros Group, Inc., (144A), 2.75%, due 03/15/24

Total Oil & Gas

2,616,901*

2,581,225*
5,658,625
3,513,900+
5,246,120
16,999,870

2,246,807
1,970,250+
3,283,750*
4,017,188
3,493,500+
15,011,495

2,129,419*
1,936,973*
369,375*
3,389,813*
2,917,944
3,180,450*
491,250%*
14,415,224
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$ 2,650,000
3,425,000

4,825,000

840,000

2,435,000

2,500,000
2,605,000

24,015,000

Number of
Shares

85,485
110,000
163,350

Pharmaceuticals (5.6 %)

Axcan Pharma, Inc., (144A), 4.25%, due 04/15/08 $
Connetics Corp., (144A), 2%, due 03/30/15

Genzyme Corp, 1.25%, due 12/01/23

Teva Pharmaceutical Finance II LLC, Series A, 0.5%, due 02/01/24

Teva Pharmaceutical Finance II LLC, Series B, 0.25%, due 02/01/24

Total Pharmaceuticals

Real Estate (2.0%)

Affordable Residental Communities, Inc., (144A), 7.5%, due 08/15/25
Capital Automotive REIT, 6%, due 05/15/24

Total Real Estate

Total Convertible Corporate Bonds (Cost: $157,277,247) (60.1%)

Other Securities
Banking & Financial Services (9.2%)
Dow Jones CDX. NA. HY Trust 1, (144A), 8.25%, due 06/29/10

Total Other Securities (Cost: $23,718,537) (9.2%)

Convertible Preferred Stocks

Automotive (3.3%)

Ford Motor Co. Capital Trust II, $3.25 $
General Motors Corp., $1.125

General Motors Corp., $1.3125

Total Automotive

2,908,375*

2,787,094*
5,554,781

842,100+
2,523,269
14,615,619

2,512,500*

2,849,219

5,361,719
156,873,470

23,894,925% # +

23,894,925

3,130,888
2,653,750
2,822,688
8,607,326
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Banking & Financial Services (4.8 %)

76,700 Household International, Inc., Exchangeable HSBC Holdings PLC, $2.219 $ 3,135,496
33,300 Sovereign Capital Trust IV, $2.1875 1,469,362
37,090 State Street Corp., $13.50 7,989,186
Total Banking & Financial Services 12,594,044

Commercial Services (2.8%)
102,085 United Rentals, Inc., $3.25 4,134,442
27,105 Xerox Corp., $6.25 3,174,809
Total Commercial Services 7,309,251

Electric Utilities (3.4%)

102,920 Dominion Resources, Inc., $4.375 5,851,002+
110,000 Great Plains Energy, Inc., $2.00 3,061,300+
Total Electric Utilities 8,912,302
Food Retailers (1.7 %)
180,165 Albertson s, Inc., $1.8125 4,486,108
Healthcare (3.5%)
89,250 Baxter International, Inc., $3.50 5,109,563
52,900 Omnicare, Inc., $2.00 3,904,549
Total Healthcare 9,014,112

Insurance (5.5%)

145,700 Chubb Corp., $1.75 4,835,783+
94,100 Hartford Financial Services Group, Inc., $3.50 6,622,288
47,905 Reinsurance Group of America, Inc., $2.875 2,826,395

Total Insurance 14,284,466
Oil & Gas (4.2%)
51,850 Chesapeake Energy Corp., $4.50 5,833,021+
2,265 Chesapeake Energy Corp., (144A), $41.25 5,208,651*

Total Oil & Gas 11,041,672
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Paper & Forest Products (1.0%)
107,000 Smurfit-Stone Container Corp., $1.75 $ 2,487,750
Total Convertible Preferred Stocks (Cost: $71,058,018) (30.2%) 78,737,031

Principal
Amount Short-Term Investments



