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Item 1. Schedule of Investments




Principal
Amount (000)

407
389

796

8,000
3,000

1,053
12,053

2,000

8,227
4,198
12,425
1,068
2,000

3,547
4,937

11,552
1,816
1,909
3,725
1,700

290
663
2,888
5,541
245
105

2,090
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Portfolio of Investments (Unaudited)

Nuveen Floating Rate Income Opportunity Fund (JRO)
October 31, 2012

Description (1) Coupon Maturity (2)

Variable Rate Senior Loan Interests 115.4% (78.8% of Total Investments) (4)
Aerospace & Defense 0.2% (0.1% of Total Investments)

DAE Aviation Holdings, Inc., Term 7.250% 7/31/14
Loan B1
DAE Aviation Holdings, Inc., Term 7.250% 7/31/14
Loan B2

Total Aerospace & Defense
Airlines 3.0% (2.1% of Total

Investments)

Delta Air Lines Inc., Term Loan B1, TBD TBD
WI/DD

Delta Air Lines Inc., Term Loan B2, TBD TBD
WI/DD

United Air Lines, Inc., Term Loan B 2.250% 2/01/14
Total Airlines

Asset Backed Securities 0.5% (0.3% of Total Investments)

Oak Hill Credit Partners IV Limited, 5.317% 11/20/23

Collatrealized Loan Obligation
Series 2012-6A
Auto Components 3.0% (2.0% of Total Investments)

Federal-Mogul Corporation, Tranche B, 2.148% 12/29/14
Term Loan
Federal-Mogul Corporation, Tranche C, 2.148% 12/28/15
Term Loan

Total Auto Components
Biotechnology 2.9% (2.0% of Total

Investments)

Alkermes, Inc., 2019 Term Loan 4.500% 9/25/19
Explorer Holdings, Inc., Term Loan, 8.000% 5/02/18
First Lien

Grifols, Inc., Term Loan 4.500% 6/01/17
Onex Carestream Finance LP, Term 5.000% 2/25117
Loan

Total Biotechnology
Building Products 1.0% (0.6% of Total Investments)

Goodman Global Holdings, Term Loan 5.750% 10/28/16
B

Goodman Global Inc., Second Lien, 9.000% 10/28/17
Term Loan

Total Building Products
Capital Markets 1.4% (1.0% of Total

Investments)

American Capital Limited Senior Loan 5.500% 8/15/16
BNY Convergex Group 5.250% 12/19/16
LLC, Incremental Term Loan

BNY Convergex Group LLC, Term 5.250% 12/19/16
Loan

Citco Il Limited, Term Loan 5.500% 6/29/18

Total Capital Markets
Chemicals 0.9% (0.6% of Total

Investments)

Hexion Specialty Chemicals, Inc., Tranche C, Term 4.000% 5/05/15
Loan B1

Hexion Specialty Chemicals, Inc., Tranche C, Term 4.125% 5/05/15
Loan B2

Ineos US Finance LLC, Term Loan B 6.500% 5/04/18

Ratings
(3)

Ba2
Ba2

BB-

BB

B1

B1

BB
B+

BB
BB-

B+

BB
B+

B+

N/A

Ba3
Ba3

B+

Value

$ 407,018
388,544

795,562

7,980,000
2,987,499

1,044,949
12,012,448

1,847,172

7,756,319
3,958,083
11,714,402
1,076,267
2,003,750

3,589,800
4,893,969

11,563,786
1,823,850
1,932,000
3,755,850
1,712,750

283,509
647,087
2,915,517
5,558,863
243,897
104,728

2,121,705



957
3,397

988

2,500
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Styron S.a.r.l. Corporation,Term Loan 8.000% 8/02/17
Total Chemicals
Commercial Banks 0.2% (0.2% of Total Investments)

SourceHov LLC, Term Loan B, First 6.625% 4/28/17
Lien

Commercial Services & Supplies 1.9% (1.3% of Total Investments)

Brand Energy & Infrastructure TBD TBD

Services, Inc., Term Loan B, First Lien,
WI/DD

B+ 915,611

3,385,941

BB- 980,711
B



