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Date of reporting period:     10/31/13    

Form N-Q is to be used by management investment companies, other than small business investment companies registered on Form N-5 (§§
239.24 and 274.5 of this chapter), to file reports with the Commission, not later than 60 days after the close of the first and third fiscal quarters,
pursuant to rule 30b1-5 under the Investment Company Act of 1940 (17 CFR 270.30b1-5). The Commission may use the information provided
on Form N-Q in its regulatory, disclosure review, inspection, and policymaking roles.

A registrant is required to disclose the information specified by Form N-Q, and the Commission will make this information public. A registrant
is not required to respond to the collection of information contained in Form N-Q unless the Form displays a currently valid Office of
Management and Budget (�OMB�) control number. Please direct comments concerning the accuracy of the information collection burden estimate
and any suggestions for reducing the burden to the Secretary, Securities and Exchange Commission, 450 Fifth Street, NW, Washington, DC
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 (Unaudited)
Nuveen Floating Rate Income Opportunity Fund  (JRO)
October 31, 2013

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

(3)
Value

Long-Term Investments - 137.8% (96.9% of Total Investments)
Variable Rate Senior Loan Interests - 111.7% (78.5% of Total Investments) (4)
Aerospace & Defense - 0.5% (0.3% of Total Investments) 

$                357 Beechcraft Holdings LLC, Exit Term Loan
B

5.750% 2/15/20 BB- $        361,012

1,985 Sequa Corporation, Term Loan B 5.250% 6/19/17 B1 2,004,540
2,342 Total Aerospace & Defense 2,365,552

Airlines - 3.4% (2.4% of Total
Investments) 

3,491 American Airlines, Inc., Exit Term Loan 4.750% 6/27/19 Baa2 3,519,616
5,945 Delta Air Lines, Inc., Term Loan B1 4.000% 10/18/18 Ba1 5,980,101
2,978 Delta Air Lines, Inc., Term Loan B2 3.250% 4/18/16 Ba1 2,993,983
4,000 US Airways, Inc., Term Loan B1 4.250% 5/23/19 BB- 4,012,144

16,414 Total Airlines 16,505,844
Auto Components - 2.3% (1.6% of
Total Investments) 

6,956 Federal-Mogul Corporation, Tranche B,
Term Loan

2.118% 12/29/14 B1 6,896,324

4,105 Federal-Mogul Corporation, Tranche C,
Term Loan

2.118% 12/28/15 B1 4,070,042

11,061 Total Auto Components 10,966,366
Biotechnology - 0.4% (0.3% of Total
Investments) 

2,157 Grifols, Inc., Term Loan 4.250% 6/01/17 Ba1 2,175,951
Building Products - 0.4% (0.3% of
Total Investments) 

2,000 Quikrete Holdings, Inc., Term Loan, First
Lien

4.000% 9/28/20 B+ 2,011,064

Capital Markets - 2.6% (1.8% of Total
Investments) 

1,322 American Capital, LTD., Term Loan, First
Lien

4.000% 8/22/16 BB- 1,328,007

2,859 Citco III Limited, Term Loan B 4.250% 6/29/18 N/R 2,864,000
2,000 Guggenheim Partners LLC, Initial Term

Loan
4.250% 7/22/20 N/R 2,012,000

6,087 Walter Investment Management
Corporation, Tranche B, Term Loan

5.750% 11/28/17 B+ 6,158,706

12,268 Total Capital Markets 12,362,713
Chemicals - 0.8% (0.6% of Total
Investments) 

2,483 Ineos US Finance LLC, Term Loan, First
Lien

4.000% 5/04/18 BB- 2,494,012

1,489 PQ Corporation, Term Loan, First Lien 4.500% 8/07/17 B+ 1,501,378
3,972 Total Chemicals 3,995,390

Commercial Services & Supplies - 3.3% (2.3% of Total Investments) 
2,479 Aramark Corporation, Term Loan,

Tranche D
4.000% 9/09/19 BB- 2,490,001

479 Brand Energy & Infrastructure
Services, Inc., Canadian Tranche 1, Term
Loan

6.250% 10/23/18 B2 481,188

1,500 Brand Energy & Infrastructure
Services, Inc., Term Loan, Second Lien

11.000% 10/23/19 CCC+ 1,532,500

1,996 Brand Energy & Infrastructure
Services, Inc., Term Loan

6.250% 10/23/18 B 2,004,950

1,384 Brickman Group Holdings, Inc., Tranche
B2, Term Loan

3.259% 10/14/16 B+ 1,391,627

1,745 4.000% 9/28/18 B+ 1,757,919
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Brickman Group Holdings, Inc., Tranche
B3, Term Loan

2,628 CCS Income Trust, Term Loan, First Lien 6.250% 5/12/18 B2 2,633,968
2,468 Harland Clarke Holdings Corporation,

Term Loan B3
7.000% 5/22/18 B+ 2,475,088

985 Houghton Mifflin, Term Loan 5.250% 5/22/18 B2 993,003
15,664 Total Commercial Services & Supplies 15,760,244

Communications Equipment - 1.7% (1.2% of Total Investments) 
2,234 Alcatel-Lucent, Inc., Term Loan C 5.750% 1/30/19 B+ 2,269,871
2,000 Avaya, Inc., Term Loan B3 4.762% 10/26/17 B1 1,854,722
4,167 Level 3 Financing, Inc., Term Loan,

Tranche B3
4.000% 8/01/19 BB- 4,194,012

8,401 Total Communications Equipment 8,318,605
Computers & Peripherals - 3.0% (2.1% of Total Investments) 

13,000 Dell, Inc., Term Loan B, DD1 4.500% 3/24/20 BB+ 12,940,694
1,588 SunGard Data Systems, Inc., Term Loan

D
4.500% 1/31/20 BB 1,601,550

14,588 Total Computers & Peripherals 14,542,244
Consumer Finance - 0.7% (0.5% of
Total Investments) 

3,419 Royalty Pharma Finance
Trust, Incremental Term Loan

4.000% 11/09/18 Baa2 3,438,995

Containers & Packaging - 0.2% (0.1% of Total Investments) 
1,024 Pact Group, Inc., Term Loan B 3.750% 5/22/20 Ba3 1,017,991

Distributors - 1.6% (1.1% of Total
Investments) 

7,469 HD Supply, Inc., Term Loan B 4.500% 10/12/17 B+ 7,516,721
Diversified Consumer Services - 6.0% (4.2% of Total Investments) 

3,038 Cengage Learning Acquisitions, Inc.,
Term Loan, (5)

4.750% 7/03/14 D 2,222,800

1,316 Ceridian Corporation, New Replacement
Term Loan

4.420% 8/14/15 B1 1,323,604

15,000 Hilton Hotels Corporation, Term Loan B2 4.000% 10/26/20 BB 15,104,070
4,817 Laureate Education, Inc., Term Loan B 5.000% 6/16/18 B1 4,855,221

858 Pinnacle Entertainment, Term Loan B1 3.750% 8/15/16 BB+ 861,573
998 Pinnacle Entertainment, Term Loan B2 3.750% 8/13/20 BB+ 999,578

2,500 Spotless Holdings, SAS, Term Loan, First
Lien

5.000% 10/02/18 B1 2,515,625

1,000 Spotless Holdings, SAS, Term Loan,
Second Lien

8.750% 4/02/19 B3 1,015,625

29,527 Total Diversified Consumer Services 28,898,096
Diversified Financial Services - 2.8% (2.0% of Total Investments) 

2,494 Home Loan Servicing Solutions, Ltd.,
Term Loan B

4.500% 6/26/20 BB- 2,528,039

2,736 Ocwen Financial Corporation,  Term
Loan B

5.000% 2/15/18 B1 2,770,111

8,082 WideOpenWest Finance LLC, Term Loan
B

4.750% 4/01/19 B1 8,154,049

13,312 Total Diversified Financial Services 13,452,199
Diversified Other - 0.2% (0.1% of Total
Investments) 

1,010 Rexnord LLC, Term Loan B 4.000% 8/21/20 B+ 1,013,060
Diversified Telecommunication Services - 0.2% (0.1% of Total Investments) 

959 Intelsat Jackson Holdings, Ltd., Term
Loan B1

4.250% 4/02/18 BB- 965,432

Electronic Equipment & Instruments - 0.6% (0.4% of Total Investments) 
3,360 SMART Modular Technologies, Inc.,

Term Loan B
8.250% 8/26/17 B 2,841,216

Food & Staples Retailing - 2.5% (1.8% of Total Investments) 
1,500 Albertson�s LLC, Delayed Draw, Term

Loan B, (WI/DD)
TBD TBD BB- 1,502,344

1,204 Albertson�s LLC, Term Loan B1 4.250% 3/21/16 BB- 1,208,464
786 Albertson�s LLC, Term Loan B2 4.750% 3/21/19 BB- 788,509
500 BJ Wholesale Club, Inc., Term Loan,

Second Lien
9.750% 3/26/20 CCC 511,771

1,175 Rite Aid Corporation, Tranche 2, Term
Loan, Second Lien

4.875% 6/21/21 B 1,188,219

2,686 Supervalu, Inc., New Term Loan B 5.000% 3/21/19 B+ 2,705,998
4,750 Wilton Products, Inc., Tranche B, Term

Loan
7.500% 8/30/18 B 4,417,500

Edgar Filing: Nuveen Floating Rate Income Opportunity Fund - Form N-Q

5



12,601 Total Food & Staples Retailing 12,322,805
Food Products - 5.9% (4.1% of Total
Investments) 

2,978 AdvancePierre Foods, Inc., Term Loan,
First Lien

5.750% 7/10/17 B1 3,001,073

900 AdvancePierre Foods, Inc., Term Loan,
Second Lien

9.500% 10/10/17 CCC+ 914,625

1,337 BJ�s Wholesale Club, Inc., Term Loan,
First Lien

4.250% 9/26/19 B- 1,339,184

207 Ferrara Candy Company, Term Loan B 7.500% 6/18/18 B 198,930
8,978 H.J Heinz Company, Term Loan B2 3.500% 6/05/20 BB 9,055,505
1,493 Pinnacle Foods Finance LLC, Term Loan

G
3.250% 4/29/20 BB- 1,492,633

12,325 US Foods, Inc., Incremental Term Loan 4.500% 3/31/19 B2 12,357,524
28,218 Total Food Products    28,359,474

Health Care Equipment & Supplies - 3.8% (2.7% of Total Investments) 
500 Ardent Medical Services, Inc., Term

Loan, Second Lien
11.000% 1/02/19 CCC+ 511,875

1,755 Hologic, Inc., Refinancing Term Loan,
Tranche B

3.750% 8/01/19 BBB- 1,767,584

500 Kinetic Concepts, Inc., Incremental Term
Loan D1

4.500% 5/04/18 Ba3 504,687

6,878 Kinetic Concepts, Inc., Term Loan D1 4.500% 5/04/18 BB- 6,942,550
4,938 Onex Carestream Finance LP, Term

Loan, First Lien
5.000% 6/07/19 B+ 4,993,047

2,625 Onex Carestream Finance LP, Term
Loan, Second Lien

9.500% 12/07/19 B- 2,641,406

990 United Surgical Partners
International, Inc.,  Incremental Term
Loan

4.750% 4/03/19 B1 994,815

18,186 Total Health Care Equipment & Supplies 18,355,964
Health Care Providers & Services - 7.0% (5.0% of Total Investments) 

3,990 Apria Healthcare Group, Inc., Term Loan,
First Lien

6.750% 4/06/20 BB- 4,039,009

1,405 BioScrip, Inc., Delayed Draw, Term Loan 6.500% 7/31/20 B 1,392,188
3,970 DaVita, Inc., New Term Loan B2 4.000% 11/01/19 Ba2 3,996,940

914 Genesis Healthcare LLC, Term Loan 10.002% 12/04/17 B+ 936,372
7,667 Golden Living, Term Loan 5.000% 5/04/18 B 7,418,669

972 Health Management Associates, Inc., Replacement
Term Loan B

3.500% 11/16/18 BB- 973,856

1,489 Heartland Dental Care, Inc., Term Loan,
First Lien

6.250% 12/21/18 Ba3 1,503,638

1,500 Heartland Dental Care, Inc., Term Loan,
Second Lien

9.750% 6/20/19 CCC+ 1,529,062

953 Kindred Healthcare, Inc., Term Loan B1 4.250% 6/01/18 Ba3 955,061
1,383 LHP Operations Co. LLC, Term Loan B 9.000% 7/03/18 B 1,327,200
2,970 National Mentor Holdings, Inc., Term

Loan B
6.500% 2/09/17 B+ 2,997,405

551 Select Medical Corporation, Term Loan B 4.001% 6/01/18 Ba2 554,561
3,950 Sheridan Holdings, Inc., Term Loan, First

Lien
4.500% 6/29/18 B+ 3,967,432

1,500 Sheridan Holdings, Inc., Term Loan,
Second Lien

9.000% 7/01/19 B- 1,514,374

1,004 Skilled Healthcare Group, Inc., Term
Loan

6.750% 4/09/16 B 1,005,001

34,218 Total Health Care Providers & Services 34,110,768
Hotels, Restaurants & Leisure - 4.8% (3.3% of Total Investments) 

2,903 24 Hour Fitness Worldwide, Inc., Term
Loan B

5.250% 4/22/16 Ba3 2,933,015

1,419 BLB Management Services, Inc., Term
Loan

5.250% 11/10/18 BB- 1,435,645

4,616 Caesars Entertainment Operating
Company, Inc., Term Loan B6, DD1

5.488% 1/28/18 B- 4,343,760

1,320 CCM Merger, Inc., Term Loan 5.000% 3/01/17 B+ 1,332,521
2,000 CityCenter Holdings LLC, Term Loan B 5.000% 10/16/20 BB- 2,019,792
2,933 Landry�s Restaurants, Inc., Term Loan B 4.750% 4/24/18 BB- 2,959,382
1,985 MGM Resorts International, Term Loan B 3.500% 12/20/19 BB 1,987,688
3,000 Scientific Games Corporation, Term Loan

B
4.250% 10/18/20 Ba2 3,008,304

2,985 Station Casino LLC, Term Loan B 5.000% 3/02/20 B1 3,015,459
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23,161 Total Hotels, Restaurants & Leisure 23,035,566
Household Durables - 1.0% (0.7% of
Total Investments) 

977 AOT Bedding Super Holdings LLC, Term
Loan B

5.000% 10/01/19 B+ 985,784

819 Spectrum Brands, Inc., Term Loan 4.504% 12/17/19 BB 823,101
2,292 Sun Products Corporation, Term Loan 5.500% 3/23/20 B1 2,213,724

815 Tempur-Pedic International, Inc., New
Term Loan B

3.500% 3/18/20 BB 814,826

4,903 Total Household Durables 4,837,435
Household Products - 0.3% (0.2% of
Total Investments) 

1,500 Spectrum Brands, Inc., Term Loan A 3.000% 9/04/17 BB 1,503,482
Industrial Conglomerates - 0.7% (0.5% of Total Investments) 

3,480 DuPont Performance Coatings, Dollar
Term Loan B

4.750% 2/03/20 B+ 3,520,788

Insurance - 2.4% (1.7% of Total
Investments) 

3,000 Hub International Holdings, Inc., Term
Loan B

4.750% 10/02/20 B1 3,017,814

1,918 Sedgwick Holdings, Inc., Term Loan, First
Lien

4.250% 6/12/18 B+ 1,926,063

1,000 Sedgwick Holdings, Inc., Term Loan,
Second Lien

8.000% 12/12/18 CCC+ 1,017,500

3,474 USI Holdings Corporation, Term Loan B 5.000% 12/27/19 B1 3,494,592
2,375 Vantage Drilling Company, Term Loan B 6.250% 10/25/17 B- 2,388,853

11,767 Total Insurance 11,844,822
Internet & Catalog Retail - 0.9% (0.7% of Total Investments) 

4,466 EIG Investors Corp., Term Loan, First
Lien

6.250% 11/09/19 B1 4,492,302

Internet Software & Services - 2.6% (1.8% of Total Investments) 
1,500 ION Trading Technologies S.A.R.L.,

Term Loan, Second Lien
8.250% 5/22/21 CCC+ 1,511,876

750 Sabre Inc.,  Term Loan B2 4.500% 2/19/19 B1 751,870
2,219 Sabre Inc.,  Term Loan C 4.000% 2/19/18 B1 2,227,467
3,474 Sabre, Inc.,  Term Loan B 5.250% 2/19/19 B1 3,511,590
2,000 San Juan Cable LLC, Term Loan,

Second Lien
10.000% 6/09/18 CCC 2,012,500

2,671 SSI Investments II, Ltd., New Term Loan 5.000% 5/26/17 Ba3 2,687,811
12,614 Total Internet Software & Services 12,703,114

IT Services - 2.8% (2.0% of Total
Investments) 

1,653 CompuCom Systems, Inc., Term Loan B 4.250% 5/09/20 B1 1,659,151
3,000 EIG Investors Corp., Term Loan, Second

Lien
10.250% 5/09/20 CCC+ 3,048,750

2,488 SunGard Data Systems, Inc., Term Loan
E

4.000% 3/08/20 BB 2,511,987

1,466 VFH Parent LLC, Term Loan B 5.775% 7/08/16 N/R 1,480,146
4,740 Zayo Group LLC, Term Loan B 4.500% 7/02/19 B1 4,771,109

13,347 Total IT Services 13,471,143
Leisure Equipment & Products - 1.5% (1.1% of Total Investments) 

4,030 Bombardier Recreational Products, Inc.,
Term Loan

4.000% 1/30/19 B+ 4,052,669

2,189 Equinox Holdings, Inc., New Initial Term
Loan B

4.501% 1/31/20 B1 2,208,154

1,000 Four Seasons Holdings, Inc., Term Loan,
Second Lien

6.250% 12/27/20 B- 1,030,000

7,219 Total Leisure Equipment & Products 7,290,823
Media - 9.7% (6.8% of Total
Investments) 

1,737 Cengage Learning Acquisitions, Inc.,
Tranche B, Extended Term Loan, (5)

7.750% 7/04/17 D 1,269,445

1,997 Clear Channel Communications, Inc.,
Tranche D, Term Loan

6.918% 1/30/19 CCC+ 1,914,875

2,905 Cumulus Media, Inc., Term Loan, Second
Lien

7.500% 9/16/19 B3 2,982,415

1,995 Emerald Expositions Holdings, Inc., Term
Loan, First Lien

5.500% 6/17/20 BB- 2,010,794

746 EMI Music Publishing LLC, Term Loan B 4.250% 6/29/18 BB- 752,151
950 5.500% 7/14/17 B 955,550
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FoxCo Acquisition Sub LLC, Initial Term
Loan

1,990 Internet Brands, Inc., Term Loan B 6.250% 3/18/19 B+ 2,002,438
2,985 McGraw-Hill Education Holdings LLC,

Term Loan
9.000% 3/22/19 B2 3,040,037

2,000 Media General, Inc., Delayed Draw, Term
Loan,  (6)

3.250% 7/31/20 BB- 2,012,500

1,980 Mediacom Broadband LLC, Tranche G,
Term Loan

4.000% 1/20/20 Ba3 1,983,697

3,420 Radio One, Inc., Term Loan B, First Lien 7.500% 2/14/17 B+ 3,512,213
2,000 Springer Science & Business Media, Inc.,

Term Loan
5.000% 8/14/20 B 2,002,500

7,279 Tribune Company, Exit Term Loan B 4.000% 12/31/19 BB+ 7,293,684
8,557 Univision Communications, Inc., Term

Loan C1
4.500% 3/01/20 B+ 8,598,802

2,143 UPC Broadband Holding BV, Term Loan
AF

4.000% 1/31/21 BB- 2,160,268

1,500 UPC Broadband Holding BV, Term Loan
AH

3.250% 6/30/21 BB- 1,494,687

750 Weather Channel Corporation, Term
Loan, Second Lien

7.000% 6/26/20 B3 771,562

1,500 WMG Acquisition Corporation, Tranche
B, Refinancing Term Loan

3.750% 7/01/20 BB- 1,501,172

3,050 Yell Group PLC, Term Loan, (5) 3.915% 7/31/14 N/R 680,430
49,484 Total Media 46,939,220

Multiline Retail - 0.8% (0.6% of Total
Investments) 

4,000 Hudson�s Bay Company, Term Loan B,
First Lien, (WI/DD)

TBD TBD BB 4,058,000

Multi-Utilities - 0.2% (0.1% of Total
Investments) 

993 ADS Waste Holdings, Inc., Term Loan B 4.250% 8/05/19 B+ 1,000,047
Oil, Gas & Consumable Fuels - 6.2% (4.4% of Total Investments) 

2,752 Crestwood Holdings LLC, Term Loan B 7.000% 6/19/19 B 2,820,390
4,988 Drill Rigs Holdings, Inc., Tranche B1,

Term Loan
6.000% 3/31/21 B+ 5,076,342

1,100 EP Energy LLC, Term Loan B3, Second
Lien

3.500% 5/24/18 Ba3 1,102,848

2,000 Fieldwood Energy LLC, Term Loan, First
Lien

3.875% 9/28/18 Ba2 2,018,118

3,000 Fieldwood Energy LLC, Term Loan,
Second Lien

8.375% 9/30/20 B2 3,058,437

982 Frac Tech International LLC, Term Loan 8.500% 5/06/16 B3 975,347
4,000 Harvey Gulf International Marine, Inc.,

Term Loan B
5.500% 6/18/20 B1 4,030,000

2,493 Pacific Drilling S.A., Term Loan B 4.500% 6/03/18 B+ 2,512,141
2,500 Peabody Energy Corporation, Term Loan

B
4.250% 9/24/20 BB+ 2,492,188

1,741 Rice Drilling LLC., Term Loan, Second
Lien

8.500% 10/25/18 N/R 1,769,545

1,667 Samson Investment Company, Initial
Term Loan, Second Lien

6.000% 9/25/18 B1 1,683,855

995 Saxon Energy Services, Inc., Term Loan 5.500% 2/13/19 Ba3 1,000,721
1,500 Shelf Drilling Holdings LTD., Term Loan 10.000% 10/07/18 B+ 1,520,625

29,718 Total Oil, Gas & Consumable Fuels 30,060,557
Personal Products - 0.1% (0.1% of
Total Investments) 

417 Prestige Brands, Inc., Term Loan B1 3.779% 1/31/19 BB- 420,358
Pharmaceuticals - 7.5% (5.3% of Total
Investments) 

1,950 Auxilium Pharmaceuticals, Inc., Term
Loan

6.250% 4/26/17 Ba2 1,980,786

844 BioScrip, Inc., Term Loan B 6.500% 7/31/20 B 835,312
2,102 ConvaTec, Inc., Dollar Term Loan 4.000% 12/22/16 Ba3 2,119,485
1,197 Generic Drug Holdings, Inc., Term Loan

B
5.000% 8/16/20 B+ 1,206,476

3,125 Graceway Pharmaceuticals LLC, Second
Lien Term Loan, (5)

8.739% 5/03/13 N/R 93,750

62 Graceway Pharmaceuticals LLC, Term
Loan, (5)

7.000% 5/03/12 N/R 68,523
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2,269 Par Pharmaceutical Companies, Inc.,
Additional Term Loan B1

4.250% 9/30/19 B+ 2,278,424

3,928 Pharmaceutical Product
Development, Inc., Term Loan B, First
Lien

4.250% 12/01/18 Ba3 3,960,868

3,750 Pharmaceutical Research
Associates, Inc., Term Loan B

5.000% 9/23/20 B1 3,762,109

4,860 Quintiles Transnational Corp., Term Loan
B2

4.000% 6/08/18 BB- 4,883,893

1,985 Therakos, Inc., Term Loan, First Lien 7.500% 12/27/17 B 1,988,722
9,759 Valeant Pharmaceuticals

International, Inc., Term Loan E
4.500% 8/05/20 Ba1 9,900,254

3,103 Valeant Pharmaceuticals
International, Inc., Tranche B, Term Loan
D2

3.750% 2/13/19 BBB- 3,132,909

38,934 Total Pharmaceuticals 36,211,511
Real Estate Investment Trust - 1.9% (1.3% of Total Investments) 

2,000 Capital Automotive LP, Term Loan,
Second Lien

6.000% 4/30/20 B1 2,065,000

4,628 iStar Financial, Inc., Term Loan, DD1 4.500% 10/15/17 BB- 4,658,230
2,488 Starwood Property Trust, Inc., Term Loan

B
3.500% 4/17/20 BB+ 2,491,647

9,116 Total Real Estate Investment Trust 9,214,877
Real Estate Management & Development - 1.8% (1.3% of Total Investments) 

4,843 Capital Automotive LP, Term Loan,
Tranche B1

4.000% 4/10/19 Ba2 4,874,992

3,980 Realogy Corporation, Term Loan B 4.500% 3/05/20 BB- 4,025,603
8,823 Total Real Estate Management &

Development
8,900,595

Road & Rail - 0.6% (0.4% of Total
Investments) 

3,008 Swift Transportation Company, Inc., Term
Loan B2

4.000% 12/21/17 BB 3,032,834

Semiconductors & Equipment - 2.3% (1.6% of Total Investments) 
2,985 Freescale Semiconductor, Inc., Term

Loan, Tranche B4
5.000% 2/28/20 B1 3,016,328

2,000 Freescale Semiconductor, Inc., Term
Loan, Tranche B5

5.000% 1/15/21 B1 2,022,500

1,985 NXP Semiconductor LLC, Incremental
Term Loan C

4.750% 1/10/20 Ba3 2,011,984

2,920 NXP Semiconductor LLC, Term Loan 4.500% 3/03/17 Ba3 2,958,439
963 Spansion LLC, Term Loan B 5.250% 12/13/18 BB+ 970,994

10,853 Total Semiconductors & Equipment 10,980,245
Software - 8.9% (6.3% of Total
Investments) 

4,013 Attachmate Corporation, Term Loan, First
Lien

7.250% 11/22/17 BB- 4,053,274

2,273 Blackboard, Inc., Term Loan B2 6.250% 10/04/18 B+ 2,292,068
2,500 BMC Software, Inc., Initial Term Loan 5.000% 9/10/20 B+ 2,528,645
3,161 Datatel Parent Corp, Term Loan B 4.500% 7/19/18 B+ 3,190,900
1,000 Deltek, Inc., Term Loan, Second Lien 10.000% 10/10/19 CCC+ 1,010,833
2,980 Emdeon Business Services LLC, Term

Loan B2
3.750% 11/02/18 BB- 2,993,822

1,980 Explorer Holdings, Inc., Term Loan 6.000% 5/02/18 B+ 1,989,938
1,092 Greeneden U.S. Holdings II LLC, Term

Loan B
4.000% 2/08/20 B 1,089,047

9,993 Infor Enterprise Applications, Term Loan
B

5.250% 4/05/18 Ba3 10,086,469

3,380 IPC Systems, Inc., Extended Term Loan,
Tranche B1, First Lien

7.750% 7/31/17 B1 3,312,646

4,000 IPC Systems, Inc., Term Loan, Second
Lien

5.418% 6/01/15 CCC 3,430,000

4,702 Misys PLC,  Term Loan B, First Lien 5.000% 12/12/18 Ba3 4,744,379
1,588 RedPrairie Corporation, Term Loan, First

Lien
6.750% 12/21/18 B+ 1,604,588

800 RedPrairie Corporation, Term Loan,
Second Lien

11.250% 12/21/19 CCC+ 822,500

43,462 Total Software 43,149,109
Specialty Retail - 1.2% (0.8% of Total
Investments) 
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1,097 Charlotte Russe, Inc., Initial Term Loan 6.750% 5/22/19 B2 1,076,677
2,723 Collective Brands, Inc., Term Loan B 7.250% 10/09/19 B 2,731,626
2,042 Jo-Ann Stores, Inc., Term Loan, First

Lien
4.000% 3/16/18 B+ 2,043,975

5,862 Total Specialty Retail 5,852,278
Textiles, Apparel & Luxury Goods - 0.2% (0.1% of Total Investments) 

742 Philips-Van Heusen Corporation, Term
Loan B

3.250% 2/13/20 BBB- 744,986

Wireless Telecommunication Services - 3.4% (2.4% of Total Investments) 
4,535 Asurion LLC, Term Loan B1 4.500% 5/24/19 Ba2 4,538,396
5,827 Clear Channel Communications, Inc.,

Tranche B, Term Loan, DD1
3.818% 1/29/16 CCC+ 5,666,501

3,234 Fairpoint Communications, Inc., Term
Loan B

7.500% 2/11/19 B 3,300,951

1,980 IPC Systems, Inc., Term Loan, Tranche
C, First Lien

7.750% 7/31/17 B1 1,940,796

925 Presidio, Inc., New Term Loan 5.750% 3/31/17 Ba3 927,879
16,501 Total Wireless Telecommunication

Services
16,374,523

$        546,540 Total Variable Rate Senior Loan Interests (cost $538,962,471)    540,935,309
Shares Description (1)
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