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Item 1. Schedule of Investments
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Portfolio of Investments (Unaudited)
Nuveen Mortgage Opportunity Term Fund (JLS)
September 30, 2013

Principal

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

Long-Term Investments - 130.0%
Mortgage-Backed Securities - 129.5%
Residential - 129.5%

$        2,700 American Credit Auto Receivables 12-3D, 144A 5.000% 9/15/15 BB $ 2,694,703
1,835 AmeriCredit Automobile Receivables Trust, Series 2010-2

Class E, 144A
8.660% 10/10/17 AA- 1,953,554

6,500 Argent Securities Inc., Asset-Backed Pass-Through
Certificates, Series 2005-W2

0.680% 10/25/35 B- 4,901,436

1,000 Asset Backed Funding Corporation, Asset-Backed
Certificates Series 2006-OPT1

0.430% 9/25/36 CCC 654,178

3,639 Banc of America Alternative Loan Trust, Pass-Through
Certificates, Series 2006-6, (3)

6.000% 7/25/46 Caa3 2,954,264

2,130 Banc of America Commercial Mortgage Inc., Commercial
Mortgage Pass-Through Certificates, Series 2006-6, (3)

5.390% 10/10/45 Ba1 2,261,764

1,205 Banc of America Commercial Mortgage Inc., Commercial
Mortgage Pass-Through Certificates, Series 2007-4, (3)

5.810% 2/10/51 A 1,319,591

7,800 Banc of America Funding Corporation, Mortgage
Pass-Through Certificates, Series 2006-G, (3)

0.501% 7/20/36 Caa1 6,658,002

4,719 Banc of America Mortgage Securities Inc, Mortgage
Pass-Through Certificates, Series 2007-1

6.000% 3/25/37 Caa3 4,334,360

1,035 Bank of America Funding Corporation, Mortgage
Pass-Through Certificates, Series 2007-C

2.860% 5/20/36 Caa2 892,764

8,081 Bank of America Funding Trust, 2007-A 2A1, (3) 0.352% 2/20/47 CCC 6,782,588
9,111 BCAP LLC Trust, Mortgage Pass-Through Certificates,

Series 2006-AA2
0.360% 1/25/37 Caa3 6,378,558

7,073 BCAP LLC Trust, Mortgage Pass-Through Certificates,
Series 2007 AA1 2A1

0.370% 3/25/37 Caa3 5,670,770

3,726 Bear Stearns Adjustable Rate Mortgage Trust 2005-3, (3) 2.738% 6/25/35 CCC 3,208,064
5,740 Bear Stearns Adjustable Rate Mortgage Trust 2007-5, (3) 5.308% 8/25/47 D 4,931,368
1,275 Bear Stearns Adjustable Rate Mortgage Trust, Mortgage

Pass-Through Certificate Series 2006-2
5.750% 7/25/36 D 1,022,862

5,103 Bear Stearns Adjustable Rate Mortgage Trust, Mortgage
Pass-Through Certificate Series 2006-4, (3)

2.756% 10/25/36 D 3,815,806

8,713 Bear Stearns Adjustable Rate Mortgage Trust, Mortgage
Pass-Through Certificate Series 2007-4, (3)

5.975% 6/25/47 D 7,586,925

1,832 Bear Stearns Adjustable Rate Mortgage Trust,
Pass-Through Certificates Series 2005-12

5.456% 2/25/36 Caa3 1,219,037

6,346 Bear Stearns Adjustable Rate Mortgage Trust,
Pass-Through Certificates, Series 2007-1, (3)

5.167% 2/25/47 D 5,223,094

3,929 Bear Stearns Adjustable Rate Mortgage Trust,
Pass-Through Certificates, Series 2007-1, (3)

2.831% 2/25/47 D 3,026,083

4,248 Bear Stearns Alt-A Trust II, Mortgage Pass-Through
Certificates Series 2007-1

2.902% 9/25/47 D 2,478,410

6,190 Bear Stearns Alt-A Trust, Mortgage Pass-Through
Certificates, Series 2006-8

0.350% 6/25/46 Ca 3,170,500

6,754 Bear Stearns Alt-A Trust, Mortgage Pass-Through
Certificates, Series 2006-8

2.854% 8/25/46 Ca 3,975,563

2,429 Bear Stearns Asset Backed Securities I Trust 2002-EC2 0.590% 2/25/36 BBB 2,277,858
3,300 Bear Stearns Commercial Mortgage Securities Trust,

Commercial Mortgage Pass-Through Certificates,
Series 2007-T25, (3)

5.835% 9/11/42 AAA 3,650,302

2,761 CAI Funding II Limited, Series 2012-1A, 144A 3.470% 10/25/27 A 2,741,038
6,490 Carrington Mortgage Loan Trust, Asset Backed

Pass-Through Certificates, Series 2005-NC5, (3)
0.670% 10/25/35 BB- 5,238,572

6,985 Carrington Securities LP, Mortgage Loan Trust
Asset-Backed Pass-Through Certificates Series 2007-HE1

0.340% 6/25/37 CCC 5,144,473

7,623 Chaseflex Trust Series 2007-2, (3) 0.470% 5/25/37 CCC 6,715,366
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1,562 Citigroup Mortgage Loan Inc., Mortgage Pass-Through
Certificates, Series 2006- AR2

2.921% 3/25/36 Caa3 1,296,771

3,200 Citigroup Mortgage Loan Trust Inc., Mortgage Pass-Through
Certificates, Series 2005-3

2.846% 8/25/35 Caa2 2,768,525

9,188 Citigroup Mortgage Loan Trust Inc., Mortgage Pass-Through
Certificates, Series 2007-AR1

0.410% 1/25/37 CCC 6,530,116

2,272 Citigroup Mortgage Loan Trust Inc., Mortgage Pass-Through
Certificates, Series 2007-AR4

5.198% 3/25/37 D 1,811,285

2,023 Citigroup Mortgage Loan Trust, Mortgage Pass-Through
Certificates Series 2007-AR8

2.851% 7/25/37 Caa3 1,662,950

2,538 Citigroup Mortgage Loan Trust, Mortgage Pass-Through
Certificates, Series 2006-AR7

5.023% 11/25/36 D 1,708,127

3,858 Citigroup Mortgage Loan Trust, Mortgage Pass-Through
Certificates, Series 2006-AR7

2.912% 11/25/36 D 2,828,640

3,820 Commercial Mortgage Pass-Through Certificates
Series 2012-CR4, 144A, (3)

4.579% 10/15/45 BBB- 3,328,500

2,884 Countrywide Alternative Loan Trust, Mortgage
Pass-Through Certificates, Series 2005-63

5.460% 11/25/35 Ca 2,150,938

767 Countrywide Alternative Loan Trust, Mortgage Pas
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