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Item 1. Schedule of Investments




Principal
Amount (000)

2,024
1,995
4,019

7,980
2,993
1,000
11,973
7,028
3,586
2,000

12,614

1,500

3,524
4,660
8,184
1,700
4,912

6,612

495
2,079
1,496
4,070
2,917

481
1,500
2,006

2,345
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Portfolio of Investments (Unaudited)

Nuveen Floating Rate Income Opportunity Fund (JRO)

April 30, 2013

Description (1) Coupon

Variable Rate Senior Loan Interests - 111.9% (79.8% of Total Investments) (4)

Aerospace & Defense - 0.9% (0.6% of

Total Investments)

Beechcraft Holdings LLC, Exit Term Loan

B 5.750%
Sequa Corporation, Term Loan B 5.250%
Total Aerospace & Defense

Airlines - 2.7% (1.9% of Total

Investments)

Delta Air Lines Inc., Term Loan B1 4.250%
Delta Air Lines Inc., Term Loan B2 5.250%
United Airlines Inc., Term Loan B 4.000%
Total Airlines

Auto Components - 2.7% (1.9% of Total

Investments)

Federal-Mogul Corporation, Tranche B,

Term Loan 2.138%
Federal-Mogul Corporation, Tranche C,

Term Loan 2.138%
FleetPride Corporation, Term Loan,

Second Lien 9.250%

Total Auto Components
Beverages - 0.3% (0.2% of Total

Investments)

Constellation Brands, Inc., Term Loan,

WI/DD TBD
Biotechnology - 1.8% (1.3% of Total

Investments)

Grifols, Inc., Term Loan 4.250%
Onex Carestream Finance LP, Term Loan 5.000%

Total Biotechnology
Capital Markets - 1.5% (1.1% of Total

Investments)

American Capital, LTD., Senior Secured

Term Loan 5.500%
Walter Investment Management 5.750%

Corporation, Tranche B, Term Loan
Total Capital Markets
Chemicals - 0.9% (0.7% of Total

Investments)

Houghton International, Inc., U.S. Term

Loan, First Lien 5.250%
Ineos US Finance LLC, Term Loan B 6.500%
PQ Corporation, Term Loan, First Lien 4.500%

Total Chemicals

Commercial Services & Supplies - 3.2%
(2.3% of Total Investments)

Aramark Corporation, Term Loan, Tranche

D 4.000%
Brand Energy & Infrastructure Services, 6.250%
Inc., Canadian Tranche 1, Term Loan

Brand Energy & Infrastructure Services, 11.000%

Inc., Term Loan, Second Lien

Brand Energy & Infrastructure Services,

Inc., Term Loan 6.250%
CCS Income Trust, Term Loan, First Lien 6.250%

Maturity (2)

2/15/20
6/19/17

10/24/18
4/24/16
4/01/19

12/29/14

12/28/15

5/01/20

TBD

6/01/17
2/25117

8/15/16
11/28/17

12/20/19
5/04/18
8/07/17

2/20/20
10/23/18

10/23/19

10/23/18
5/12/18

Ratings
(3)

BB-
B1

Ba2
Ba2
Ba2

B1
B1

CCC+

N/R
BB

BB-

B+
B+

B1
B+
B+

BB-

CCC+

Value

2,029,712
2,028,251
4,057,963

8,078,505
3,022,425
1,013,119
12,114,049

6,677,933
3,407,888

1,985,000
12,070,821

1,496,250

3,572,198
4,702,358
8,274,556

1,728,688
5,002,077

6,730,765

503,250
2,108,886
1,615,755
4,127,891

2,959,189
489,275

1,537,500

2,038,647
2,382,199

4



316
2,484
990

983
14,022
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Ceridian Corporation, Extended Term

Loan 5.949%
Harland Clarke Holdings Corporation,

Term Loan B3, WI/DD TBD
Houghton Mifflin, Term Loan 7.250%
SourceHov LLC, Term Loan B, First Lien 6.625%

5/09/17

TBD
5/22/18
4/28/17

B1

B+
N/R
B+

322,229

2,480,895
998,044
984,956



