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Item 1. Schedule of Investments
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JSD

Nuveen Short Duration Credit Opportunities Fund
Portfolio of Investments October 31, 2016 (Unaudited)

Principal

Amount (000) Description (1) Coupon (4) Maturity (2) Ratings (3) Value
LONG-TERM INVESTMENTS � 149.9% (94.7% of Total Investments)
VARIABLE RATE SENIOR LOAN INTERESTS � 135.2% (85.4% of Total Investments) (4)
Aerospace & Defense � 3.2% (2.0% of Total Investments)

$ 1,829 B/E Aerospace, Inc., Term Loan B,
First Lien

3.820% 12/16/21 BB+ $ 1,851,179

2,360 Sequa Corporation, Term Loan B 5.250% 6/19/17 CCC� 2,182,323
1,688 Transdigm, Inc., Extend Term Loan

F
3.750% 6/07/23 Ba2 1,684,761

5,877 Total Aerospace & Defense 5,718,263

Air Freight & Logistics � 1.4% (0.9% of Total Investments)
798 Americold Realty Operating

Partnership, Term Loan B
5.750% 12/01/22 N/R 810,469

750 PAE Holding Corporation, Term
Loan B

6.500% 10/14/22 B+ 750,000

993 XPO Logistics, Inc., Term Loan B 4.250% 11/01/21 Ba1 1,000,329
2,541 Total Air Freight & Logistics 2,560,798

Airlines � 2.0% (1.3% of Total Investments)
970 American Airlines, Inc., Term Loan

B, First Lien
3.250% 6/29/20 BB+ 972,720

1,715 American Airlines, Inc., Term Loan
B, First Lien

3.250% 10/08/21 BB+ 1,718,981

970 US Airways, Inc., Term Loan B1 3.500% 5/23/19 BB+ 972,576
3,655 Total Airlines 3,664,277

Automobiles � 2.0% (1.2% of Total Investments)
2,784 Formula One Group, Term Loan,

First Lien
4.750% 7/30/21 B 2,794,531

750 Formula One Group, Term Loan,
Second Lien

7.750% 7/29/22 CCC+ 755,625

3,534 Total Automobiles 3,550,156

Building Products � 0.5% (0.3% of Total
Investments)

878 Gates Global LLC, Term Loan 4.250% 7/06/21 B+ 866,201

Chemicals � 2.0% (1.3% of Total
Investments)
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398 Avantor Performance Materials,
Term Loan

6.000% 6/21/22 B1 400,692

207 Ineos US Finance LLC, Term Loan
B, First Lien

4.250% 3/31/22 BB� 208,243

953 Ineos US Finance LLC, Cash Dollar,
Term Loan

3.750% 5/04/18 BB� 955,387

399 Mineral Technologies, Inc., Term
Loan B2

4.750% 5/07/21 BB+ 402,480

744 OM Group, Inc., Term Loan, First
Lien

7.000% 10/28/21 Ba3 747,166

990 Univar, Inc., Term Loan B, First
Lien

4.250% 7/01/22 BB� 992,062

3,691 Total Chemicals 3,706,030

Commercial Services & Supplies � 4.8% (3.0% of Total Investments)
495 Acosta, Inc., Term Loan B 4.250% 9/26/21 B1 477,628

1,206 CCS Income Trust, Term Loan, First
Lien

7.500% 5/15/18 Caa3 1,197,843

500 Fort Dearborn Holding Company,
Inc., Term Loan, First Lien

5.000% 10/07/23 B� 503,437

1,813 iQor US, Inc., Term Loan, First Lien 6.000% 4/01/21 B 1,681,693
167 iQor US, Inc., Term Loan, Second

Lien
9.750% 4/01/22 CCC+ 126,250

995 KAR Auction Services, Inc., Term
Loan B3, First Lien

4.375% 3/09/23 BB� 1,007,852

1,500 Monitronics International, Inc.,
Term Loan B2, First Lien

6.500% 9/30/22 B2 1,492,500

1,197 Protection One, Inc., Term Loan B 4.750% 5/02/22 BB� 1,206,875
992 Universal Services of America,

Term Loan, First Lien
4.750% 7/28/22 B+ 993,741

8,865 Total Commercial Services &
Supplies

8,687,819

Communications Equipment � 3.0% (1.9% of Total Investments)
2,024 Avaya, Inc., Term Loan B3 5.390% 10/26/17 B2 1,796,326
326 Avaya, Inc., Term Loan B6 6.500% 3/31/18 B2 280,587
84 Avaya, Inc., Term Loan B7 6.250% 5/29/20 B2 69,850

1,073 Commscope, Inc., Term Loan B,
First Lien

3.250% 12/29/22 Ba1 1,079,734

975 Riverbed Technology, Inc., Term
Loan B

5.000% 4/24/22 B1 984,481

NUVEEN 1
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JSD Nuveen Short Duration Credit Opportunities Fund
Portfolio of Investments (continued) October 31, 2016 (Unaudited)

Principal

Amount (000) Description (1) Coupon (4) Maturity (2) Ratings (3) Value
Communications Equipment
(continued)

$ 1,125 Telesat Canada Inc., Term Loan B 3.500% 3/28/19 BB $ 1,127,667
5,607 Total Communications Equipment 5,338,645

Consumer Finance � 3.0% (1.9% of Total Investments)
5,428 First Data Corporation, Term Loan,

First Lien
3.524% 3/24/21 BB 5,463,912

Containers & Packaging � 1.6% (1.0% of Total Investments)
857 Berry Plastics Holding Corporation,

Term Loan H
3.750% 10/01/22 BB 860,780

1,037 BWAY Holding Company, Term
Loan B, First Lien

5.500% 8/14/20 B2 1,044,744

915 Reynolds Group Holdings, Inc., Term
Loan, First Lien

4.250% 2/06/23 N/R 918,457

2,809 Total Containers & Packaging 2,823,981

Diversified Consumer Services � 2.3% (1.4% of Total Investments)
1,693 Cengage Learning Acquisitions, Inc.,

Term Loan B
5.250% 6/07/23 BB� 1,662,232

550 Harland Clarke Holdings Corporation,
Term Loan B3

7.000% 5/22/18 BB� 547,233

93 Laureate Education, Inc., Term Loan
B

5.000% 6/15/18 B� 92,351

1,799 ServiceMaster Company, Term Loan 4.250% 7/01/21 BB 1,807,274
4,135 Total Diversified Consumer Services 4,109,090

Diversified Financial Services � 1.3% (0.8% of Total Investments)
2,270 WideOpenWest Finance LLC, New

Term Loan B
4.500% 8/18/23 B1 2,267,731

Diversified Telecommunication Services � 4.0% (2.5% of Total Investments)
500 DTI Holdings, Inc., Term Loan B,

First Lien
6.250% 10/02/23 B 496,250

1,856 Frontier Communications
Corporation, Term Loan A, Delayed
Draw, First Lien

3.040% 3/31/21 BB 1,841,793

847 Greeneden U.S. Holdings II LLC,
Term Loan B

4.000% 2/08/20 B 846,734

2,044 Intelsat Jackson Holdings, S.A.,
Tranche B2, Term Loan, (DD1)

3.750% 6/30/19 B1 1,958,299

2,000 Ziggo N.V., Term Loan D, First Lien 3.535% 8/31/24 BB� 2,002,500
7,247 7,145,576
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Total Diversified Telecommunication
Services

Electric Utilities � 3.9% (2.5% of Total Investments)
485 EFS Cogen Holdings LLC, Term

Loan B
5.250% 6/28/23 BB 490,549

4,500 Energy Future Intermediate Holding
Company, DIP Term Loan

4.250% 6/30/17 N/R 4,529,061

1,629 Texas Competitive Electric Holdings
LLC, DIP Term Loan B, First Lien

5.000% 8/04/23 N/R 1,643,160

371 Texas Competitive Electric Holdings
LLC, DIP Term Loan C, First Lien

5.000% 8/04/23 N/R 374,756

6,985 Total Electric Utilities 7,037,526

Electronic Equipment, Instruments & Components � 1.2% (0.7% of Total Investments)
1,019 SMART Modular Technologies, Inc.,

Term Loan B
8.250% 8/31/17 B 870,960

1,251 TTM Technologies, Inc., New Term
Loan

5.250% 5/31/21 BB� 1,259,163

2,270 Total Electronic Equipment,
Instruments & Components

2,130,123

Energy Equipment & Services � 0.8% (0.5% of Total Investments)
1,163 Drill Rigs Holdings, Inc., Tranche B1,

Term Loan
6.000% 3/31/21 Caa2 597,818

925 Seventy Seven Operating LLC, Term
Loan B, (DD1)

3.887% 6/25/20 B 857,755

2,088 Total Energy Equipment & Services 1,455,573

Equity Real Estate Investment Trusts � 3.4% (2.2% of Total Investments)
4,132 Communications Sales & Leasing,

Inc., Term Loan B, First Lien
4.500% 10/24/22 BB+ 4,061,898

2,228 Walter Investment Management
Corporation, Tranche B, Term Loan,
First Lien

4.750% 12/18/20 B+ 2,097,412

6,360 Total Equity Real Estate Investment
Trusts

6,159,310

Food & Staples Retailing � 7.6% (4.8% of Total Investments)
7,821 Albertson�s LLC, Repriced Term Loan

B4
4.500% 8/25/21 BB 7,885,368

2,087 Albertson�s LLC, Term Loan B6 4.750% 6/22/23 BB 2,109,923
476 BJ�s Wholesale Club, Inc.,

Replacement Loan, First Lien
4.500% 9/26/19 B� 476,752
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