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Item 1. Schedule of Investments

Portfolio of Investments (Unaudited)
Nuveen New Jersey Dividend Advantage Municipal Fund (NXJ)
July 31, 2007

Principal Optional Call
Amount (000) Description (1) Provisions (2) Ratings (3) Value
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Consumer Discretionary � 0.5% (0.4% of Total Investments)
Middlesex County Improvement Authority, New Jersey, Senior Revenue Bonds, Heldrich Center
Hotel/Conference Center Project, Series 2005A:

$            260 5.000%, 1/01/32 1/15 at 100.00 Baa3  $ 255,845
230 5.125%, 1/01/37 1/15 at 100.00 Baa3 229,296
45 New Jersey Economic Development Authority, General Motors Corporation, Series 1984, No Opt. Call B� 44,780

5.350%, 4/01/09

535 Total Consumer Discretionary 529,921

Consumer Staples � 4.1% (2.8% of Total Investments)
Tobacco Settlement Financing Corporation, New Jersey, Tobacco Settlement Asset-Backed Bonds,
Series 2007-1A:

1,345 4.750%, 6/01/34 6/17 at 100.00 BBB 1,205,133
3,000 5.000%, 6/01/41 6/17 at 100.00 BBB 2,768,400

4,345 Total Consumer Staples 3,973,533

Education and Civic Organizations � 17.5% (11.8% of Total Investments)
250 New Jersey Educational Facilities Authority, Revenue Bonds, Fairleigh Dickinson University, 7/14 at 100.00 N/R 263,873

Series 2004C, 5.500%, 7/01/23
325 New Jersey Educational Facilities Authority, Revenue Bonds, Georgian Court University, Series 7/17 at 100.00 BBB+ 331,533

2007D, 5.250%, 7/01/37
1,115 New Jersey Educational Facilities Authority, Revenue Bonds, Kean University, Series 2007D, 7/17 at 100.00 AAA 1,170,081

5.000%, 7/01/32 � FGIC Insured
750 New Jersey Educational Facilities Authority, Revenue Bonds, Montclair State University, Series 7/14 at 100.00 AAA 793,553

2004L, 5.125%, 7/01/21 � MBIA Insured
970 New Jersey Educational Facilities Authority, Revenue Bonds, Montclair State University, Series 7/16 at 100.00 Aaa 1,013,602

2006, 5.000%, 7/01/36 � AMBAC Insured
1,000 New Jersey Educational Facilities Authority, Revenue Bonds, New Jersey Institute of 7/11 at 100.00 AAA 1,043,580

Technology, Series 2001G, 5.250%, 7/01/18 � MBIA Insured
1,000 New Jersey Educational Facilities Authority, Revenue Bonds, New Jersey Institute of 1/14 at 100.00 AAA 1,046,270

Technology, Series 2004B, 5.000%, 7/01/21 � AMBAC Insured
215 New Jersey Educational Facilities Authority, Revenue Bonds, Rider University, Series 2007C, 7/12 at 100.00 AA 215,224

5.000%, 7/01/37 � RAAI Insured
1,085 New Jersey Educational Facilities Authority, Revenue Bonds, Rowan College, Series 2001C, 7/11 at 101.00 AAA 1,118,787

5.000%, 7/01/31 � FGIC Insured
150 New Jersey Educational Facilities Authority, Revenue Bonds, Rowan University, Series 2006G, 7/16 at 100.00 AAA 149,016

4.500%, 7/01/31 � MBIA Insured
630 New Jersey Educational Facilities Authority, Revenue Bonds, William Paterson University, 7/14 at 100.00 AAA 667,359

Series 2004A, 5.125%, 7/01/19 � FGIC Insured
300 New Jersey Educational Facilities Authority, Revenue Refunding Bonds, Rider University, Series 7/12 at 100.00 AA 309,408

2002A, 5.000%, 7/01/17 � RAAI Insured
200 New Jersey Educational Facilities Authority, Revenue Refunding Bonds, Seton Hall University 7/11 at 100.00 AAA 209,824

Project, Series 2001A, 5.250%, 7/01/16 � AMBAC Insured
New Jersey Educational Facilities Authority, Revenue Refunding Bonds, Seton Hall University
Project, Series 2001G:

3,820 4.875%, 7/01/21 � AMBAC Insured 7/11 at 100.00 AAA 3,901,709
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1,600 5.000%, 7/01/26 � AMBAC Insured 7/11 at 100.00 AAA 1,637,312
Puerto Rico Industrial, Tourist, Educational, Medical and Environmental Control Facilities
Financing Authority, Higher Education Revenue Bonds, University of the Sacred Heart,
Series 2001:

2,000 5.250%, 9/01/21 9/11 at 100.00 BBB 2,040,360
500 5.250%, 9/01/31 9/11 at 100.00 BBB 507,120
500 Puerto Rico Industrial, Tourist, Educational, Medical and Environmental Control Facilities 12/12 at 101.00 BBB� 516,130

Financing Authority, Higher Education Revenue Refunding Bonds, Ana G. Mendez University
System, Series 2002, 5.500%, 12/01/31

16,410 Total Education and Civic Organizations 16,934,741

Energy � 1.1% (0.7% of Total Investments)
1,000 Virgin Islands, Senior Secured Revenue Bonds, Government Refinery Facilities � Hovensa LLC 1/13 at 100.00 BBB 1,074,520

Coker, Series 2002, 6.500%, 7/01/21 (Alternative Minimum Tax)

Financials � 2.0% (1.3% of Total Investments)
850 New Jersey Economic Development Authority, Economic Development Revenue Bonds, Glimcher 11/08 at 101.00 N/R 856,928

Properties LP, Series 1998, 6.000%, 11/01/28 (Alternative Minimum Tax)
250 New Jersey Economic Development Authority, Industrial Development Revenue Refunding Bonds, 4/08 at 100.00 Ba1 258,045

Newark Airport Marriott Hotel, Series 1996, 7.000%, 10/01/14
750 New Jersey Economic Development Authority, Revenue Refunding Bonds, Kapkowski Road Landfill No Opt. Call Baa3 810,923

Project, Series 2002, 5.750%, 10/01/21

1,850 Total Financials 1,925,896

Health Care � 17.3% (11.6% of Total Investments)
310 Camden County Improvement Authority, New Jersey, Revenue Bonds, Cooper Health System, Series 8/14 at 100.00 BBB 324,675

2004A, 5.750%, 2/15/34
865 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Atlanticare Regional 7/17 at 100.00 A+ 868,322

Medical Center, Series 2007, 5.000%, 7/01/37
1,500 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, CentraState Medical 7/17 at 100.00 Aaa 1,567,350

Center, Series 2006A, 5.000%, 7/01/30 � AGC Insured
130 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Children�s Specialized 7/15 at 100.00 Baa3 133,730

Hospital, Series 2005A, 5.500%, 7/01/36
400 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Hunterdon Medical 7/16 at 100.00 A� 401,696

Center, Series 2006B, 5.000%, 7/01/36
180 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Hunterdon Medical 7/16 at 100.00 A� 182,630

Center, Series 2006, 5.125%, 7/01/35
3,500 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Kennedy Health System 7/11 at 100.00 A2 3,608,115

Obligated Group, Series 2001, 5.625%, 7/01/31
New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Robert Wood Johnson
University Hospital, Series 2000:

750 5.750%, 7/01/25 7/10 at 100.00 A2 779,378
3,000 5.750%, 7/01/31 7/10 at 100.00 A2 3,117,510
610 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Saint Barnabas Health 1/17 at 100.00 BBB 605,559

Care System, Series 2006A, 5.000%, 7/01/29
1,000 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Somerset Medical Center, 7/13 at 100.00 Ba1 1,020,420
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Series 2003, 5.500%, 7/01/33
665 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, South Jersey Hospital 7/16 at 100.00 Baa1 655,464

System, Series 2006, 5.000%, 7/01/36
845 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, St. Clare�s Hospital, 7/14 at 100.00 AA 875,420

Series 2004A, 5.250%, 7/01/20 � RAAI Insured
2,500 New Jersey Health Care Facilities Financing Authority, Revenue Refunding Bonds, Burdette 7/09 at 101.00 A2 2,544,275

Tomlin Memorial Hospital, Series 1999, 5.500%, 7/01/29

16,255 Total Health Care 16,684,544

Housing/Single Family � 0.4% (0.3% of Total Investments)
325 New Jersey Housing and Mortgage Finance Agency, Single Family Housing Revenue Bonds, Series 4/17 at 100.00 AA 306,641

2007T, 4.700%, 10/01/37 (Alternative Minimum Tax)

Industrials � 0.3% (0.2% of Total Investments)
310 Gloucester County Improvement Authority, New Jersey, Solid Waste Resource Recovery Revenue No Opt. Call BBB 326,433

Refunding Bonds, Waste Management Inc. Project, Series 1999B, 6.850%, 12/01/29 (Mandatory
put 12/01/09)

Long-Term Care � 2.2% (1.5% of Total Investments)
250 New Jersey Economic Development Authority, First Mortgage Revenue Bonds, Winchester Gardens at 11/14 at 100.00 N/R 259,323

Wards Homestead, Series 2004A, 5.800%, 11/01/31
New Jersey Economic Development Authority, Revenue Bonds, Masonic Charity Foundation of New
Jersey, Series 2001:

1,000 6.000%, 6/01/25 6/11 at 102.00 A� 1,078,440
335 5.500%, 6/01/31 6/11 at 102.00 A� 352,789
500 New Jersey Economic Development Authority, Revenue Bonds, United Methodist Homes of New Jersey 1/08 at 102.00 BB+ 481,815

Obligated Group, Series 1998, 5.125%, 7/01/25

2,085 Total Long-Term Care 2,172,367

Tax Obligation/General � 2.5% (1.7% of Total Investments)
1,000 Jersey City, New Jersey, General Obligation Bonds, Series 2006A, 5.000%, 9/01/22 � 9/16 at 100.00 AAA 1,054,840

AMBAC Insured
1,350 Puerto Rico, General Obligation and Public Improvement Bonds, Series 2001, 5.250%, 7/01/27 � 7/11 at 100.00 AAA 1,405,107

FSA Insured

2,350 Total Tax Obligation/General 2,459,947

Tax Obligation/Limited � 27.0% (18.2% of Total Investments)
600 Bergen County Improvement Authority, New Jersey, Guaranteed Lease Revenue Bonds, County No Opt. Call Aaa 650,112

Administration Complex Project, Series 2005, 5.000%, 11/15/26
1,745 Burlington County Bridge Commission, New Jersey, Guaranteed Pooled Loan Bonds, Series 2003, 12/13 at 100.00 AAA 1,829,249

5.000%, 12/01/18 � MBIA Insured
1,500 Camden County Improvement Authority, New Jersey, County Guaranteed Lease Revenue Bonds, Series 9/15 at 100.00 AAA 1,603,530

2005A, 5.000%, 9/01/16 � FSA Insured
1,100 Casino Reinvestment Development Authority, New Jersey, Hotel Room Fee Revenue Bonds, Series 1/15 at 102.00 AAA 1,197,812

2004, 5.250%, 1/01/16 � AMBAC Insured
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500 Essex County Improvement Authority, New Jersey, Lease Revenue Bonds, Series 2003, 5.000%, No Opt. Call Aaa 527,770
12/15/12 � FSA Insured

620 Essex County Improvement Authority, New Jersey, Project Consolidation Revenue Bonds, Series No Opt. Call Aaa 687,568
2007, 5.250%, 12/15/22 � AMBAC Insured

815 Garden State Preservation Trust, New Jersey, Open Space and Farmland Preservation Bonds, No Opt. Call AAA 887,714
Series 2005C, 5.125%, 11/01/18 � FSA Insured

1,055 Gloucester County Improvement Authority, New Jersey, Lease Revenue Bonds, Series 2005A, 9/15 at 100.00 AAA 1,110,461
5.000%, 9/01/20 � MBIA Insured

1,200 New Jersey Economic Development Authority, Cigarette Tax Revenue Bonds, Series 2004, 6/14 at 100.00 BBB 1,273,056
5.750%, 6/15/34
New Jersey Economic Development Authority, Newark Downtown District Management Corporation
Project Bonds, Series 2007:

65 5.125%, 6/15/27 6/17 at 100.00 Baa3 65,497
115 5.125%, 6/15/37 6/17 at 100.00 Baa3 114,818

1,200 New Jersey Economic Development Authority, Revenue Bonds, Motor Vehicle Surcharge, Series 7/14 at 100.00 AAA 1,292,448
2004A, 5.250%, 7/01/15 � MBIA Insured

525 New Jersey Educational Facilities Authority, Revenue Bonds, Higher Education Capital No Opt. Call AAA 562,511
Improvement Fund, Series 2005A, 5.000%, 9/01/15 � FSA Insured
New Jersey Health Care Facilities Financing Authority, Lease Revenue Bonds, Department of
Human Services � Greystone Park Psychiatric Hospital, Series 2005:

925 5.000%, 9/15/18 � AMBAC Insured 9/15 at 100.00 AAA 974,654
1,400 5.000%, 9/15/24 � AMBAC Insured 9/15 at 100.00 AAA 1,457,260
1,000 New Jersey Transit Corporation, Certificates of Participation, Federal Transit Administration No Opt. Call AAA 1,092,440

Grants, Series 2002A, 5.500%, 9/15/14 � AMBAC Insured
1,000 New Jersey Transit Corporation, Lease Appropriation Bonds, Series 2005A, 5.000%, 9/15/18 � 9/15 at 100.00 AAA 1,055,800

FGIC Insured
New Jersey Transportation Trust Fund Authority, Federal Highway Aid Grant Anticipation Bonds,
Series 2006:

350 5.000%, 6/15/17 � FGIC Insured 6/16 at 100.00 AAA 373,377
610 5.000%, 6/15/18 � FGIC Insured 6/16 at 100.00 AAA 648,595

1,300 New Jersey Transportation Trust Fund Authority, Transportation System Bonds, Series 2004B, No Opt. Call AAA 1,447,342
5.500%, 12/15/16 � MBIA Insured

1,280 New Jersey Transportation Trust Fund Authority, Transportation System Bonds, Series 2005D, 6/15 at 100.00 AAA 1,348,851
5.000%, 6/15/19 � FSA Insured

1,300 New Jersey Transportation Trust Fund Authority, Transportation System Bonds, Series 2006A, No Opt. Call AA� 1,449,968
5.500%, 12/15/22
New Jersey Transportation Trust Fund Authority, Transportation System Bonds, Series 2006C:

3,000 0.000%, 12/15/32 � FSA Insured No Opt. Call AAA 904,920
6,000 0.000%, 12/15/34 � FSA Insured No Opt. Call AAA 1,642,260
405 Puerto Rico Convention Center District Authority, Hotel Occupancy Tax Revenue Bonds, Series 7/16 at 100.00 AAA 406,316

2006A, 4.500%, 7/01/36 � CIFG Insured
1,500 Virgin Islands Public Finance Authority, Senior Lien Revenue Refunding Bonds, Matching Fund 10/08 at 101.00 AA 1,533,495

Loan Note, Series 1998A, 5.500%, 10/01/18 � RAAI Insured

31,110 Total Tax Obligation/Limited 26,137,824

Transportation � 23.9% (16.0% of Total Investments)
Delaware River and Bay Authority, Delaware and New Jersey, Revenue Bonds, Series 2005:
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1,000 5.000%, 1/01/25 � MBIA Insured 1/15 at 100.00 AAA 1,044,340
1,000 5.000%, 1/01/26 � MBIA Insured 1/15 at 100.00 AAA 1,042,400
500 5.000%, 1/01/27 � MBIA Insured 1/15 at 100.00 AAA 520,555

1,000 5.000%, 1/01/28 � MBIA Insured 1/15 at 100.00 AAA 1,039,190
900 New Jersey Economic Development Authority, Special Facilities Revenue Bonds, Continental 11/10 at 101.00 B 950,931

Airlines Inc., Series 2000, 7.000%, 11/15/30 (Alternative Minimum Tax)
New Jersey Turnpike Authority, Revenue Bonds, Series 1991C:

180 6.500%, 1/01/16 No Opt. Call A 203,904
50 6.500%, 1/01/16 � MBIA Insured No Opt. Call AAA 56,891

3,000 New Jersey Turnpike Authority, Revenue Bonds, Series 2003A, 5.000%, 1/01/19 � FGIC Insured 7/13 at 100.00 AAA 3,130,050
300 New Jersey Turnpike Authority, Revenue Bonds, Series 2005A, 5.250%, 1/01/29 � FSA Insured No Opt. Call AAA 335,349

2,000 Port Authority of New York and New Jersey, Consolidated Revenue Bonds, One Hundred Ninth 1/08 at 101.00 AAA 2,022,240
Series 1997, 5.375%, 1/15/32 � MBIA Insured

500 Port Authority of New York and New Jersey, Consolidated Revenue Bonds, One Hundred 1/14 at 101.00 AA� 516,520
Thirty-Fourth Series 2004, 5.000%, 7/15/34

3,500 Port Authority of New York and New Jersey, Consolidated Revenue Bonds, One Hundred Twentieth 10/07 at 101.00 AAA 3,544,345
Series 2000, 5.500%, 10/15/35 � MBIA Insured (Alternative Minimum Tax)

5,000 Port Authority of New York and New Jersey, Special Project Bonds, JFK International Air 12/07 at 102.00 AAA 5,125,899
Terminal LLC, Sixth Series 1997, 5.750%, 12/01/22 � MBIA Insured (Alternative Minimum Tax)

3,435 South Jersey Transportation Authority New Jersey, Transportation System Revenue Bonds, Series 11/09 at 101.00 AAA 3,545,573
1999, 5.125%, 11/01/22 � AMBAC Insured

22,365 Total Transportation 23,078,187

U.S. Guaranteed � 24.6% (16.5% of Total Investments) (4)
1,630 Hamilton Township, Mercer County Board of Education, New Jersey, General Obligation Bonds, 8/10 at 100.00 AAA 1,675,901

Series 2001, 4.750%, 8/15/19 (Pre-refunded 8/15/10) � FSA Insured
2,400 New Jersey Economic Development Authority, School Facilities Construction Bonds, Series 2001A, 6/11 at 100.00 AAA 2,505,768

5.000%, 6/15/21 (Pre-refunded 6/15/11) � AMBAC Insured
1,000 New Jersey Economic Development Authority, School Facilities Construction Bonds, Series 2003F, 6/13 at 100.00 AAA 1,072,690

5.250%, 6/15/21 (Pre-refunded 6/15/13) � FGIC Insured
385 New Jersey Educational Facilities Authority, Revenue Bonds, Kean University, Series 2005B, 7/16 at 100.00
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