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Item 1. Schedule of Investments




Amo

$

Principal
unt (000)

4,539

7,369
16,617
2,171
26,157

3,563
7,795
2,000
13,358

13,393
2,426
34,878
7,500
58,197

9,692
35,037
44,729

4,985
14,858
19,843
15,000

3,500
18,500

17,641

10,244

29,094

6,108
17,274
62,720

2,279

9,000
20,579
12,943

8,340
13,717
66,858
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Portfolio of Investments (Unaudited)
Nuveen Credit Strategies Income Fund (JQC)
April 30, 2015

Description (1) Coupon (2) Maturity (3)

LONG-TERM INVESTMENTS 140.8% (93.9% of Total Investments)
VARIABLE RATE SENIOR LOAN INTERESTS 108.3% (72.2% of Total Investments) (2)
Aerospace & Defense - 0.3% (0.2% of Total Investments)

B/E Aerospace, Inc., Term Loan B, First Lien 4.000% 12/16/21
Airlines - 1.9% (1.3% of Total Investments)

American Airlines, Inc., Term Loan 3.750% 6/27/19
Delta Air Lines, Inc., Term Loan B1 3.250% 10/18/18
Delta Air Lines, Inc., Term Loan B 3.250% 4/20/17
Total Airlines

Automobiles - 1.0% (0.6% of Total Investments)

Chrysler Group LLC, Term Loan B 3.500% 5/24/17
Formula One Group, Term Loan, First Lien 4.750% 7/30/21
Formula One Group, Term Loan, Second Lien 7.750% 7/29/22

Total Automobiles
Chemicals - 4.2% (2.8% of Total Investments)

Ineos US Finance LLC, Cash Dollar, Term Loan 3.750% 5/04/18
Ineos US Finance LLC, First Lien Term Loan B 4.250% 3/12/22
Univar, Inc., Term Loan 5.000% 6/30/17
US Coatings Acquisition, Term Loan B 3.750% 2/01/20

Total Chemicals
Commercial Services & Supplies - 2.8% (1.9% of Total Investments)

ADS Waste Holdings, Inc., Initial Term Loan, 3.750% 10/09/19
Tranche B2
Millennium Laboratories, Inc., Tranche B, Term 5.250% 4/16/21
Loan, (DD1)

Total Commercial Services & Supplies

Communications Equipment - 1.4% (1.0% of Total Investments)

Avaya, Inc., Term Loan B3 4.681% 10/26/17
Telesat Canada Inc., Term Loan B 3.500% 3/28/19
Total Communications Equipment

Consumer Finance - 1.3% (0.9% of Total

Investments)

First Data Corporation, Second New Dollar, Term 3.682% 3/24/17
Loan

First Data Corporation, Term Loan 3.682% 3/23/18

Total Consumer Finance

Containers & Packaging - 1.3% (0.9% of Total

Investments)

Reynolds Group Holdings, Inc., Incremental US 4.500% 12/01/18
Term Loan, First Lien

Diversified Consumer Services - 4.5% (3.0% of Total Investments)

Cengage Learning Acquisitions, Inc., Exit Term 7.000% 3/31/20
Loan

Hilton Hotels Corporation, Term Loan B2 3.500% 10/25/20
Laureate Education, Inc., Term Loan B 5.000% 6/15/18
ServiceMaster Company, Term Loan 4.250% 7/01/21

Total Diversified Consumer Services
Diversified Telecommunication Services - 4.8% (3.2% of Total Investments)

Intelsat Jackson Holdings, S.A., Tranche B2, Term 3.750% 6/30/19
Loan

Level 3 Financing, Inc., Term Loan B, First Lien 4.500% 1/31/22
WideOpenWest Finance LLC, Term Loan B 4.750% 4/01/19
Ziggo N.V., Term Loan B1 3.500% 1/15/22
Ziggo N.V., Term Loan B2 3.500% 1/15/22
Ziggo N.V., Term Loan B3, Delayed Draw 3.500% 1/15/22

Total Diversified Telecommunication Services
Energy Equipment & Services - 0.7% (0.4% of Total Investments)

Ratings
4)

BB+
BB
BBB-
BBB-
BB+
CCC+
BB-
BB-
B+
Ba3

B+

B+

B1
BB-

BB-

BB-

B+

B+
BBB-

B+

BB-

BB
Ba3

BB-
BB-

$

Value

4,594,790

7,410,199
16,656,069
2,175,748
26,242,016

3,573,659
7,820,790
2,007,916
13,402,365

13,433,848
2,443,269
35,063,555
7,531,211
58,471,883

9,687,121
28,993,021
38,680,142

4,972,204
14,900,997
19,873,201
15,046,875

3,511,876
18,558,751

17,829,863

10,326,324

29,236,258

5,940,451
17,344,015
62,847,048

2,281,572

9,051,561
20,714,140
12,971,312

8,358,958
13,747,501
67,125,044



6,056
6,371
12,427

13,365
29,000
12,838

7,500

1,958
64,661

21,816
12,000

1,358
42,407
77,581

15,631
9,644

11,672
32,260
69,207

21,543
440
20,577
366
8,360
51,286

37,502
1,781
6,770
3,407
7,481
8,888

16,403

82,232

12,368

10,836
7,821

18,657

29,945

36,766

10,000

46,766

5,762

7,543

5,910

7,382
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Drill Rigs Holdings, Inc., Tranche B1, Term Loan 6.000%
Vantage Drilling Company, Term Loan B 5.750%
Total Energy Equipment & Services

Food & Staples Retailing - 4.7% (3.1% of Total

Investments)

Albertson s LLC, Term Loan B2 5.375%
Albertson s LLC, Term Loan B4 5.500%
BJ s Wholesale Club, Inc., Replacement Loan, 4.500%
First Lien

BJ s Wholesale Club, Inc., Replacement Loan, 8.500%
Second Lien

Supervalu, Inc., New Term Loan 4.500%
Total Food & Staples Retailing

Food Products - 5.6% (3.7% of Total

Investments)

H.J Heinz Company, Term Loan B2 3.250%
Jacobs Douwe Egberts, Term Loan B 3.500%
NPC International, Inc., Term Loan B 4.000%
US Foods, Inc., Incremental Term Loan 4.500%
Total Food Products

Health Care Equipment & Supplies - 5.0% (3.3% of Total Investments)
Kinetic Concepts, Inc., Incremental Term Loan E1 4.500%
Onex Carestream Finance LP, Term Loan, First 5.000%
Lien

Onex Carestream Finance LP, Term Loan, Second 9.500%
Lien

United Surgical Partners International, Inc., 4.750%
Incremental Term Loan

Total Health Care Equipment & Supplies

Health Care Providers & Services - 3.7% (2.5% of Total Investments)
Community Health Systems, Inc., Term Loan D 4.250%
Community Health Systems, Inc., Term Loan F 3.434%
Drumm Investors LLC, Term Loan 6.750%
HCA, Inc., Tranche B5, Term Loan 2.934%
National Mentor Holdings, Inc., Term Loan B 4.250%
Total Health Care Providers & Services

Hotels, Restaurants & Leisure - 6.0% (4.0% of Total Investments)

Burger King Corporation, Term Loan B, First Lien, 4.500%
(DD1)

CCM Merger, Inc., Term Loan B 4.500%
Landry s Restaurants, Inc., Term Loan B 4.000%
MGM Resorts International, Term Loan B 3.500%
Scientific Games Corporation, Term Loan B2 6.000%
Scientific Games Corporation, Term Loan 6.000%
Station Casino LLC, Term Loan B 4.250%
Total Hotels, Restaurants & Leisure

Household Durables - 0.9% (0.6% of Total

Investments)

Serta Simmons Holdings LLC, Term Loan 4.250%
Insurance - 1.4% (0.9% of Total Investments)

Hub International Holdings, Inc., Initial Term Loan 4.000%
USI Holdings Corporation, Initial Term Loan 4.250%
Total Insurance

Internet & Catalog Retail - 2.2% (1.5% of Total

Investments)

Travelport LLC, Term Loan B, First Lien, (DD1) 5.750%
Internet Software & Services - 3.4% (2.3% of Total Investments)

Sabre Inc., Term Loan 4.000%
Tibco Software, Inc., Term Loan B 6.500%
Total Internet Software & Services

IT Services - 0.4% (0.3% of Total Investments)

Zayo Group LLC, Term Loan B 4.000%
Leisure Products - 0.6% (0.4% of Total

Investments)

Bombardier Recreational Products, Inc., Term 4.000%
Loan

Machinery - 0.4% (0.3% of Total Investments)

Rexnord LLC, Term Loan B 4.000%
Media - 10.3% (6.9% of Total Investments)

Acquisitions Cogeco Cable Il L.P., Term Loan B 3.250%

3/31/21
3/28/19

3/21/19
8/25/21
9/26/19
3/26/20

3/21/19

6/05/20
7/23/21
12/28/18
3/31/19

5/04/18

6/07/19

12/07/19

4/03/19

1/27/21
12/31/18
5/04/18
3/31/17
1/31/21

12/10/21
8/08/21
4/24/18

12/20/19

10/01/21

10/18/20
3/02/20

10/01/19

10/02/20
12/27/19

9/02/21

2/18/19

12/04/20

7/02/19

1/30/19

8/21/20

11/30/19

B+

BB-
BB-
B-
CCC

BB-

BB+
BB

B2

BB-
B+

B1

BB
BB

BBB-

B+

B+

BB-
BB-

BB-
BB-
B+

B+

B1
B1

Ba3

Ba3

BB-

BB-

BB

4,923,656
4,236,918
9,160,574

13,488,535
29,348,406
12,924,756

7,593,750

1,968,567
65,324,014

21,866,089
12,000,000

1,355,171
42,610,472
77,831,732

15,760,936
9,750,247

11,715,486
32,391,037
69,617,706
21,697,893
442,752
20,877,476
366,721
8,404,118
51,788,960
38,001,665
1,795,096
6,810,776
3,412,901
7,565,930
8,987,484
16,530,871
83,104,723
12,463,871
10,817,487
7,845,340
18,662,827
30,293,590
37,011,293
10,118,690
47,129,983

5,774,333

7,594,714

5,939,000

7,384,829

5



3,632
2,950
560
1,235
1,358
33,846
29,667
19,116
6,632

32,143
4,290

142,811
12,000
5,850
17,850
3,820
8,778
12,598
36,386

27,404
4,900

12,712
7,234
1,279

89,915

932
22,500
25,836

17,181
4,329

69,846
21,598

32,814
35,282

68,096

6,149
38,110
10,805
28,453
16,980
24,642

18,169
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Advantage Sales & Marketing, Inc., Term Loan,
First Lien

Advantage Sales & Marketing, Inc., Term Loan,
Second Lien

Charter Communications Operating Holdings LLC,
Term Loan F

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

Clear Channel Communications, Inc., Term Loan E
Cumulus Media, Inc., Term Loan B

EMI Music Publishing LLC, Term Loan B
Interactive Data Corporation, Term Loan B
Springer Science & Business Media GmbH, First
Lien Term Loan B, (WI/DD)

Tribune Company, Term Loan B

Univision Communications, Inc., Replacement
Term Loan, First Lien

Total Media

Multiline Retail - 1.3% (0.9% of Total
Investments)

Dollar Tree, Inc., Initial Term Loan B, First Lien
Hudson s Bay Company, Term Loan B, First Lien
Total Multiline Retail

Oil, Gas & Consumable Fuels - 0.8% (0.5% of Total Investments)

Crestwood Holdings LLC, Term Loan B
Fieldwood Energy LLC, Term Loan, Second Lien
Total Oil, Gas & Consumable Fuels
Pharmaceuticals - 6.5% (4.3% of Total
Investments)

Pharmaceutical Product Development, Inc., Term
Loan B, First Lien, (DD1)

Quintiles Transnational Corp., Term Loan B3
Valeant Pharmaceuticals International, Inc., First
Lien Term Loan BF1

Valeant Pharmaceuticals International, Inc., Term
Loan E

Valeant Pharmaceuticals International, Inc.,
Tranche B, Term Loan C2

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

Total Pharmaceuticals

Professional Services - 0.1% (0.0% of Total
Investments)

Ceridian Corporation, Term Loan B2

Real Estate Investment Trust - 5.1% (3.4% of Total Investments)

Communications Sales & Leasing, Inc., Term Loan
B, First Lien

iStar Financial, Inc., Term Loan, Tranche A2, First
Lien

Realogy Corporation, Initial Term Loan B

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

Total Real Estate Investment Trust

Real Estate Management & Development - 1.6% (1.0% of Total Investments)

Capital Automotive LP, Term Loan, Tranche B1

Semiconductors & Semiconductor Equipment - 4.9% (3.3% of Total Investments)

Avago Technologies, Term Loan B

Freescale Semiconductor, Inc., Term Loan,
Tranche B4

Total Semiconductors & Semiconductor Equipment
Software - 14.0% (9.3% of Total Investments)
Blackboard, Inc., Term Loan B3

BMC Software, Inc., Initial Term Loan
Compuware Corporation, Tranche B2, Term Loan,
First Lien

Datatel Parent Corp, Term Loan B1

Emdeon Business Services LLC, Term Loan B2
Infor Global Solutions Intermediate Holdings, Ltd.,
Term Loan B5

4.250%
7.500%
3.000%
6.934%
7.684%
4.250%
3.750%
4.750%

TBD

4.000%
4.000%

4.250%
4.750%

7.000%
8.375%

4.000%

3.750%
4.000%

3.500%

3.500%

3.500%

4.500%

5.000%

7.000%

3.750%
4.750%

4.000%

3.750%
4.250%

4.750%
5.000%
6.250%

4.000%
3.750%
3.750%

9.750%

7/25/21
7/25/22
1/03/21
1/30/19
7/30/19
12/23/20
6/29/18
5/02/21
TBD

12/27/20
3/01/20

3/09/22
11/04/20

6/19/19
9/30/20

12/01/18

6/08/18
4/01/22

8/05/20

12/11/19

2/13/19

9/15/20

10/16/22

3/19/17

3/05/20
12/18/20

4/10/19

5/06/21
2/28/20

10/04/18
9/10/20
12/15/21

7/19/18
11/02/18
6/03/20

4/30/20

B1
CCC+
Baa3
CCC+
CCC+
B+
BB-
B+
N/R

BB+
B+

BB+
BB

B2
B2

Ba2

BB+
BB+

BB+

Bat

Ba1

Ba3

BB

Ba3

BB
B+

Ba2

BBB-
B1

B+
B1

BB-
Ba3
Ba3

CCC

3,649,625
2,968,744
559,495
1,185,039
1,321,084
33,432,045
29,774,980
19,267,932
6,671,720

32,343,470
4,296,903

142,855,866
12,171,528
5,884,737
18,056,265
3,724,038
6,868,571
10,592,609
36,607,748

27,506,333
4,940,121

12,762,240
7,264,162
1,285,086

90,365,690

932,399
22,500,000
26,481,546

17,264,492
4,158,900

70,404,938
21,754,195

33,011,276
35,458,372

68,469,648

6,179,065
37,515,625
10,609,140
28,595,404
17,064,844
24,620,702

18,771,191
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9,132
1,650
15,000
4,794
10,000
8,772

192,656

7,780
1,665
2,863
11,700
2,400
26,408
25,675

19,765
$ 1,505,037

Shares

598
403,318
2,174
22,352

17,987
5,588

Principal
Amount (000)

$ 7,500
3,900
19,000
10,000
29,000
2,015
11,800
23,355
19,350
54,505
14,500
5,000
25,460

10,000
9,500

19,500
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Kronos Incorporated, Initial Term Loan, Second
Lien

Micro Focus International PLC, Term Loan B 5.250%
Micro Focus International PLC, Term Loan C 4.500%
Misys PLC, Term Loan, Second Lien 12.000%
SunGard Data Systems, Inc., Term Loan E 4.000%
Vertafore, Inc., Term Loan, Second Lien 9.750%
Zebra Technologies Corporation, Term Loan B, 4.750%
First Lien

Total Software

Specialty Retail - 1.9% (1.3% of Total

Investments)

Burlington Coat Factory Warehouse Corporation, 4.250%
Term Loan B3

Jo-Ann Stores, Inc., Term Loan, First Lien 4.000%
Michaels Stores, Inc. Term Loan, First Lien 3.750%
Petsmart Inc., Term Loan B, First Lien, (DD1) 5.000%

Staples, Inc., Term Loan B, First Lien, (WI/DD) TBD
Total Specialty Retail

Technology Hardware, Storage & Peripherals - 1.9% (1.2% of Total Investments)

Dell, Inc., Term Loan B 4.500%
Trading Companies & Distributors - 1.4% (1.0% of Total Investments)

HD Supply, Inc., Term Loan 4.000%
Total Variable Rate Senior Loan Interests (cost $1,497,092,423)

Description (1)

COMMON STOCKS 0.8% (0.6% of Total
Investments)

Automobiles - 0.0% (0.0% of Total Investments)
Tata Motors Limited

Diversified Consumer Services - 0.7% (0.5% of Total Investments)
Cengage Learning Holdings Il LP, (5), (6)

Media - 0.1% (0.1% of Total Investments)
Cumulus Media, Inc., (5)

Tribune Company

Tribune Company, (7)

Tribune Publishing Company

Total Media

Total Common Stocks (cost $14,312,859)

Description (1) Coupon
CORPORATE BONDS 30.9% (20.6% of Total Investments)

Chemicals - 0.5% (0.3% of Total Investments)

Hexion Inc. 6.625%

Commercial Services & Supplies - 0.3% (0.2% of Total Investments)

NES Rental Holdings Inc., 144A 7.875%
Communications Equipment - 2.0% (1.3% of Total Investments)

Avaya Inc., 144A 7.000%
Avaya Inc., 144A 10.500%
Total Communications Equipment

Diversified Financial Services - 0.2% (0.1% of Total Investments)

Argos Merger Sub Inc., 144A 7.125%

Diversified Telecommunication Services - 3.8% (2.5% of Total Investments)

IntelSat Limited 7.750%
IntelSat Limited 8.125%
WideOpenWest Finance Capital Corporation 10.250%

Total Diversified Telecommunication Services

11/19/21
11/20/19
6/12/19
3/08/20
10/27/17
10/27/21

8/13/21
3/16/18
1/28/20
3/11/22

TBD
4/29/20

6/28/18

Maturity

4/15/20
5/01/18
4/01/19
3/01/21
3/15/23
6/01/21

6/01/23
7/15/19

Electronic Equipment, Instruments & Components - 1.1% (0.8% of Total Investments)

Zebra Technologies Corporation, 144A 7.250%
Food & Staples Retailing - 0.4% (0.3% of Total Investments)
Rite Aid Corporation, 144A 6.125%

Health Care Equipment & Supplies - 2.0% (1.3% of Total Investments)
Tenet Healthcare Corporation 8.125%
Health Care Providers & Services - 1.5% (1.0% of Total Investments)
Community Health Systems, Inc. 6.875%
DJO Finco Inc / DJO Finance LLC / DJO Finance 8.125%
Corporation, (WI/DD), 144A

Total Health Care Providers & Services

10/15/22

4/01/23

4/01/22

2/01/22
6/15/21

BB- 9,186,983
BB- 1,655,499
CCC+ 16,350,000
BB 4,831,004
CCC+ 10,095,830

BB+ 8,892,228
194,367,515

BB- 7,838,350
B+ 1,665,070
BB- 2,875,935

BB- 11,859,413
BBB 2,412,833

26,651,601
BBB 25,806,944

B+ 19,868,889
1,502,437,689

Value

$ 24,632
10,284,608

4,957
1,253,277

98,181

1,356,415
11,665,655

Ratings Value
4

B3$ 7,012,500

B- 3,997,500

B1 19,095,000

CCC+ 8,800,000

27,895,000

B- 2,115,750

CCC+ 10,841,250

CCC+ 21,377,065

CCC+ 20,780,933

52,999,248

B 15,660,000

B 5,181,250

B3 27,783,225

B+ 10,612,500
CCC+ 9,642,500

20,255,000

7



2,000
4,250
20,000
26,250

2,500
10,609
39,809

300
10,000
63,218

7,375

5,350
14,000
2,060
2,060
23,470

9,950
14,000

7,500
5,000
3,000
15,500

7,000
9,500
1,200
17,700

14,650

8,000

10,000
2,500

44,000

5,000

12,000
81,500

$ 434,993

Shares

590

Principal

Amount (000)

$ 126,406
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Hotels, Restaurants & Leisure - 1.8% (1.2% of Total Investments)

MGM Resorts International Inc. 7.750%
Scientific Games Corporation, 144A 7.000%
Scientific Games Corporation, 144A 10.000%
Total Hotels, Restaurants & Leisure

Media - 4.0% (2.7% of Total Investments)

Affinion Investments LLC 13.500%
Clear Channel Communications, Inc. 9.000%
Clear Channel Communications, Inc. 14.000%
Clear Channel Communications, Inc. 9.000%
McGraw-Hill Global Education Holdings 9.750%
Total Media

Multiline Retail - 0.6% (0.4% of Total

Investments)

Family Tree Escrow LLC, 144A 5.750%
Pharmaceuticals - 1.7% (1.2% of Total

Investments)

Endo Finance LLC / Endo Finco Inc., 144A 6.000%
Jaguar Holding Company |, 144A 9.375%
VRX Escrow Corp., 144A 5.875%
VRX Escrow Corp., 144A 6.125%

Total Pharmaceuticals

Real Estate Management & Development - 0.7% (0.5% of Total Investments)

Communications Sales & Leasing Inc., 144A 8.250%

Semiconductors & Semiconductor Equipment - 0.8% (0.5% of Total Investments)

Advanced Micro Devices, Inc. 7.000%
Software - 1.1% (0.7% of Total Investments)

Balboa Merger Sub Inc., 144A 11.375%
BMC Software Finance Inc., 144A 8.125%
Infor Us Inc. 11.500%
Total Software

Specialty Retail - 1.2% (0.8% of Total

Investments)

99 Cents Only Stores 11.000%
Claires Stores, Inc., 144A 9.000%
Claires Stores, Inc. 10.500%

Total Specialty Retail

Trading Companies & Distributors - 1.3% (0.8% of Total Investments)

HD Supply Inc. 11.500%
Wireless Telecommunication Services - 5.9% (4.0% of Total Investments)

Altice Financing SA, 144A 6.625%
Frontier Communications Corporation 6.250%
Sprint Corporation 7.250%
Sprint Corporation 7.875%
T-Mobile USA Inc. 6.250%
T-Mobile USA Inc. 6.375%
Total Wireless Telecommunication Services

Total Corporate Bonds (cost $432,622,477)

Description (1) Coupon
STRUCTURED NOTES 0.8% (0.5% of Total

Investments)

JPMorgan Chase & Company 8.470%
Total Structured Notes (cost $9,996,370)

Total Long-Term Investments (cost

$1,954,024,129)

Description (1) Coupon

SHORT-TERM INVESTMENTS 9.1% (6.1% of Total Investments)
REPURCHASE AGREEMENTS - 9.1% (6.1% of Total Investments)
Repurchase Agreement with Fixed Income

Clearing Corporation, dated 4/30/15, repurchase

price $126,406,164, collateralized by

$129,260,000 U.S. Treasury Bonds, 1.375%, due

4/30/20, value $128,936,850

Total Short-Term Investments (cost

$126,406,164)

0.000%

3/15/22
1/01/22
12/01/22

8/15/18
12/15/19
2/01/21
3/01/21
4/01/21

3/01/23

2/01/25
10/15/17
5/15/23
4/15/25

10/15/23
7/01/24
12/01/21

7/15/21
7/15/18

12/15/19
3/15/19
6/01/17

7/15/20
2/15/23
9/15/21
9/15/21
9/15/23

4/01/21
3/01/25

Maturity

2/23/16

Maturity

5/01/15

BB 2,245,000

BB- 4,430,625
B 18,550,000
25,225,625

CCC- 1,381,250

CCC+ 10,489,649
CCC- 31,946,808

CCC+ 287,625
BB 11,075,000
55,180,332

Ba3 7,743,750
B+ 5,487,094
CCC+ 14,315,000
B1 2,114,075

B1 2,125,663
24,041,832

BB 10,211,188
B- 10,885,000

CCC 7,650,000
CCC+ 4,587,500

B- 3,243,750
15,481,250

Caal 7,315,000
B3 8,479,700
CC 852,000
16,646,700

CCC+ 17,140,500

BB- 8,240,000
BB 9,925,000
B+ 2,509,375

B+ 44,164,999
BB 5,225,000
BB 12,323,880
82,388,254
427,843,904

Value

$ 11,257,200
11,257,200
1,953,204,448

Value

$ 126,406,164

126,406,164

2,079,610,612

8



Edgar Filing: Nuveen Credit Strategies Income Fund - Form N-Q

Total Investments (cost $2,080,430,293)

149.9%

Reverse Repurchase Agreements (11.5)% (160,100,360)
Borrowings (38.2)% (8), (9) (530,000,000)
Other Assets Less Liabilities - (0.2)% (2,372,437)
Net Assets Applicable to Common Shares -

100%



