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Item 1. Schedule of Investments




Principal
Amount (000)

407
393

800
2,000
5,129
7,129

889
8,313
4,242

13,444

1,493

2,083
1,000
3,485
3,591
10,159
1,816
3,000

4,816

699
293
2,918
3,910
500
605
1,423
1,946

1,885
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Portfolio of Investments (Unaudited)

Nuveen Floating Rate Income Opportunity Fund (JRO)
October 31, 2011

Weighted
Average

Description (1) Coupon Maturity (2)
Variable Rate Senior Loan Interests 116.2% (83.4% of Total Investments) (4)

Aerospace & Defense 0.2% (0.2% of Total Investments)

DAE Aviation Holdings, Inc., Term

Loan B-1 5.430% 7/31/14
DAE Aviation Holdings, Inc., Term
Loan B-2 5.430% 7/31/14

Total Aerospace & Defense
Airlines 1.4% (1.0% of Total Investments)
Delta Air Lines, Inc. Revolving Loan, Delayed Draw,

(7), (14) 0.750% 3/28/13
United Air Lines Inc., Delayed Draw

Term Loan 2.250% 2/01/14
Total Airlines

Auto Components 3.7% (2.6% of Total Investments)
Autoparts Holdings Limited, Second

Lien Term Loan 10.500% 1/29/18
Federal Mogul Corporation, Term Loan
A 2.178% 12/29/14
Federal-Mogul Corporation, Term Loan
B 2.178% 12/28/15

Total Auto Components
Automobiles 0.4% (0.3% of Total

Investments)

Chrysler Group LLC Term Loan 6.000% 5/24/17
Biotechnology 2.8% (2.0% of Total

Investments)

Alkermes Inc., First Lien Term Loan 6.750% 9/16/17
Alkermes Inc., Second Lien Term Loan 9.500% 9/16/18
Carestream Health Inc, Term Loan B 5.000% 2/25/17
Grifols SA, Term Loan 6.000% 6/01/17

Total Biotechnology
Building Products 1.4% (1.0% of Total Investments)
Goodman Global Holdings, Term Loan

B 5.750% 10/28/16
Goodman Global Inc., Second Lien
Term Loan 9.000% 10/28/17

Total Building Products
Capital Markets 1.1% (0.8% of Total

Investments)

BNY Convergex Group LLC, Term

Loan 5.250% 12/19/16
BNY Convergex Group, Incremental

Term Loan 5.250% 12/19/16
Citco Group Term Loan 6.250% 6/29/18

Total Capital Markets
Chemicals 2.7% (2.0% of Total

Investments)

Ashland Inc., Term Loan B 3.750% 8/23/18
Hexion Specialty Chemicals, Inc., Term

Loan C4 4.125% 5/05/15
Hexion Specialty Chemicals, Term

Loan C1 4.000% 5/05/15
Ineos Group Holdings PLC, Term Loan

C, DD1 8.000% 12/16/14

7.500% 12/16/13

Ratings
(3)

Ba2

BB-

Ba3

Ba3

BB

BB

BB-
BB

B+

B+
BB-

Baa3
Ba3
Ba3

Ba3
Ba3

Value

$ 395,825
381,836
777,661
(121,250)

4,981,128
4,859,878
871,111
7,881,910
4,022,172
12,775,193

1,414,454

2,078,125

990,000
3,137,067
3,606,711
9,811,903
1,818,950

3,020,625
4,839,575

704,819
295,745
2,837,451
3,838,015
502,916
578,470
1,361,187
2,002,164
1,939,130

4
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Ineos US Finance LLC, Tranche B2,
DD1
2,134 Styron Corporation, Term Loan B
1,221 Univar, Inc., Term Loan B
9,714 Total Chemicals

6.000% 8/02/17 B+ 1,961,831
5.000% 6/30/17 B 1,196,225



