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20549-0609. The OMB has reviewed this collection of information under the clearance requirements of 44 U.S.C. § 3507.
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Item 1. Schedule of Investments
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Portfolio of Investments
Nuveen Senior Income Fund  (NSL)
October 31, 2012 (Unaudited)

Principal
Amount

(000)
Description (1) Coupon Maturity (2) Ratings

(3)
Value

Variable Rate Senior Loan Interests � 123.6% (84.1% of Total Investments) (4)
Aerospace & Defense � 0.3% (0.2% of Total Investments)

$ 408 DAE Aviation Holdings, Inc., Term Loan
B1

7.250% 7/31/14 B $  408,120

387 DAE Aviation Holdings, Inc., Term Loan
B2

7.250% 7/31/14 B 387,455

795 Total Aerospace & Defense 795,575
Airlines � 3.5% (2.3% of Total
Investments)

5,000 Delta Air Lines Inc., Term Loan B1, WI/DD TBD TBD Ba2 4,987,500
1,000 Delta Air Lines Inc., Term Loan B2, WI/DD TBD TBD Ba2 995,833
2,447 United Air Lines, Inc., Term Loan B 2.250% 2/01/14 BB- 2,428,471
8,447 Total Airlines 8,411,804

Auto Components � 1.7% (1.2% of Total
Investments)

2,985 Federal-Mogul Corporation, Tranche B,
Term Loan

2.148% 12/29/14 B1 2,814,749

1,524 Federal-Mogul Corporation, Tranche C,
Term Loan

2.148% 12/28/15 B1 1,436,485

4,509 Total Auto Components 4,251,234
Biotechnology � 3.0% (2.1% of Total
Investments)

641 Alkermes, Inc., 2019 Term Loan 4.500% 9/25/19 BB 645,759
1,000 Explorer Holdings, Inc., Term Loan, First

Lien
8.000% 5/02/18 B+ 1,001,875

1,774 Grifols, Inc., Term Loan 4.500% 6/01/17 BB 1,794,900
3,980 Onex Carestream Finance LP, Term Loan 5.000% 2/25/17 BB- 3,945,852
7,395 Total Biotechnology 7,388,386

Building Products � 0.9% (0.6% of Total
Investments)

863 Goodman Global Holdings, Term Loan B 5.750% 10/28/16 B+ 867,051
1,273 Goodman Global Inc., Second Lien, Term

Loan
9.000% 10/28/17 B- 1,288,000

2,136 Total Building Products 2,155,051
Capital Markets � 0.7% (0.5% of Total
Investments)

850 American Capital Limited Senior Loan 5.500% 8/15/16 BB 856,375
290 BNY Convergex Group LLC, Incremental

Term Loan
5.250% 12/19/16 B+ 283,509

663 BNY Convergex Group LLC, Term Loan 5.250% 12/19/16 B+ 647,087
1,803 Total Capital Markets 1,786,971

Chemicals � 1.7% (1.2% of Total
Investments)

1,493 Ineos US Finance LLC, Term Loan B 6.500% 5/04/18 B+ 1,515,504
1,301 Styron S.a.r.l. Corporation,Term Loan 8.000% 8/02/17 B+ 1,245,214
1,454 Univar, Inc., Term Loan 5.000% 6/30/17 B+ 1,442,189
4,248 Total Chemicals 4,202,907

Commercial Banks � 0.4% (0.3% of Total
Investments)

988 SourceHov LLC, Term Loan B, First Lien 6.625% 4/28/17 BB- 980,711
Commercial Services & Supplies � 2.5% (1.7% of Total Investments)

2,000 Brand Energy & Infrastructure
Services, Inc., Term Loan B, First Lien,
WI/DD

TBD TBD B 1,993,334

1,000 Brand Energy & Infrastructure
Services, Inc., Term Loan B, Second Lien,
WI/DD

TBD TBD CCC+ 990,000
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1,577 Ceridian Corporation, Extended Term
Loan

5.964%
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