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Item 1. Schedule of Investments
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JQC Nuveen Credit Strategies Income Fund

Portfolio of Investments    October 31, 2018
(Unaudited)

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

Reference
Rate (2) Spread (2)Maturity (3)Ratings (4) Value

LONG-TERM INVESTMENTS � 155.8% (97.9% of Total Investments)
VARIABLE RATE SENIOR LOAN INTERESTS � 125.0% (78.5% of Total Investments) (2)
Aerospace & Defense � 1.2% (0.7% of Total Investments)

$ 2,462 Rexnord LLC/ RBS
Global, Inc., Term
Loan, First Lien

4.295% 1-Month LIBOR 2.000% 8/21/24 BB+ $ 2,468,468

11,940 Transdigm, Inc., Term
Loan E

4.802% 1-Month LIBOR 2.500% 5/30/25 Ba2 11,900,061

14,402 Total Aerospace &
Defense

14,368,529

Airlines � 3.5% (2.2% of Total Investments)
2,939 American Airlines,

Inc., Replacement
Term Loan

4.277% 1-Month LIBOR 2.000% 10/10/21 BB+ 2,939,011

14,122 American Airlines,
Inc., Term Loan 2025

4.045% 1-Month LIBOR 1.750% 6/27/25 BB+ 13,850,517

3,473 American Airlines,
Inc., Term Loan B

4.280% 1-Month LIBOR 2.000% 12/14/23 BB+ 3,455,283

7,840 American Airlines,
Inc., Term Loan B

4.295% 1-Month LIBOR 2.000% 4/28/23 BB+ 7,797,860

14,745 United Air Lines, Inc.,
Term Loan B

4.052% 1-Month LIBOR 1.750% 4/01/24 BBB� 14,726,794

43,119 Total Airlines 42,769,465

Automobiles � 2.2% (1.4% of Total Investments)
12,356 Chrysler Group LLC,

Term Loan
4.300% 1-Month LIBOR 2.000% 12/31/18 Baa2 12,383,086

14,888 Navistar, Inc., Tranche
B, Term Loan

5.780% 1-Month LIBOR 3.500% 11/06/24 Ba3 14,937,075

27,244 Total Automobiles 27,320,161

Beverages � 0.5% (0.3% of Total Investments)
5,756 Jacobs Douwe Egberts,

Term Loan B
4.625% 3-Month LIBOR 2.250% 10/23/25 BB 5,765,175

Biotechnology � 0.2% (0.2% of Total Investments)
2,985 Grifols, Inc., Term

Loan B
4.467% 1-Week LIBOR 2.250% 1/31/25 BB+ 2,990,953

Building Products � 0.2% (0.1% of Total Investments)
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2,378 Quikrete Holdings,
Inc., Term Loan B

5.052% 1-Month LIBOR 2.750% 11/15/23 BB� 2,371,849

Capital Markets � 2.5% (1.6% of
Total Investments)

14,848 Capital Automotive
LP, Term Loan, First
Lien

4.810% 1-Month LIBOR 2.500% 3/25/24 B1 14,870,378

15,958 RPI Finance Trust,
Term Loan B6, (5)

4.386% 3-Month LIBOR 2.000% 3/27/23 BBB� 15,990,857

30,806 Total Capital Markets 30,861,235

Chemicals � 3.5% (2.2% of Total Investments)
10,758 Axalta Coating

Systems, Term Loan,
First Lien

4.136% 3-Month LIBOR 1.750% 6/01/24 BBB� 10,745,556

9,136 Ineos US Finance
LLC, Term Loan

4.302% 1-Month LIBOR 2.000% 4/01/24 BBB� 9,135,006

23,676 Univar, Inc., Term
Loan B

4.552% 1-Month LIBOR 2.250% 7/01/24 BB 23,701,409

43,570 Total Chemicals 43,581,971

Commercial Services & Supplies � 4.4% (2.8% of Total Investments)
18,227 ADS Waste Holdings,

Inc., Term Loan B
4.460% 1-Week LIBOR 2.250% 11/10/23 BB+ 18,256,533

15,123 Formula One Group,
Term Loan B

4.802% 1-Month LIBOR 2.500% 2/01/24 B+ 14,984,418

4,342 Getty Images, Inc.,
Term Loan B, First
Lien

5.802% 1-Month LIBOR 3.500% 10/18/19 B3 4,300,317

10,083 Monitronics
International, Inc.,
Term Loan B2, First
Lien

7.886% 3-Month LIBOR 5.500% 9/30/22 Caa1 9,902,651

4,477 Trans Union LLC,
Term Loan B3

4.302% 1-Month LIBOR 2.000% 4/10/23 BB+ 4,476,872

2,145 West Corporation,
Incremental Term
Loan B1

6.026% 3-Month LIBOR 3.500% 10/10/24 Ba3 2,123,765

54,397 Total Commercial
Services & Supplies

54,044,556

Communications Equipment � 3.7% (2.3% of Total Investments)
6,948 Avaya, Inc., Tranche B

Term Loan
6.530% 1-Month LIBOR 4.250% 12/15/24 BB� 6,983,870

737 CommScope, Inc.,
Term Loan B

4.302% 1-Month LIBOR 2.000% 12/29/22 Baa3 740,709

5,000 Mitel US Holdings,
Inc., Term Loan, First
Lien, (WI/DD)

TBD TBD TBD TBD B 5,041,250

14,981 MultiPlan, Inc., Term
Loan B

5.136% 3-Month LIBOR 2.750% 6/07/23 B+ 14,961,493

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

5



13,976 Plantronics Inc., Term
Loan, 1L

4.802% 1-Month LIBOR 2.500% 7/02/25 Ba1 13,958,617

1
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JQC Nuveen Credit Strategies Income Fund (continued)
Portfolio of Investments    October 31, 2018
(Unaudited)

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

Reference
Rate (2) Spread (2)Maturity (3)Ratings (4) Value

Communications Equipment (continued)
$ 3,887 Univision

Communications, Inc.,
Term Loan C5

5.052% 1-Month LIBOR 2.750% 3/15/24 BB� $ 3,739,455

45,529 Total Communications
Equipment

45,425,394

Containers & Packaging � 0.5% (0.3% of Total Investments)
1,398 Berry Global, Inc.,

Term Loan Q
4.277% 1-Month LIBOR 2.000% 10/01/22 BBB� 1,399,100

5,247 Crown Americas, Inc.,
Term Loan B

4.283% 1-Month LIBOR 2.000% 4/03/25 Baa2 5,262,599

6,645 Total Containers &
Packaging

6,661,699

Diversified Consumer Services � 2.5% (1.6% of Total Investments)
7,487 Cengage Learning

Acquisitions, Inc., Term
Loan B

6.530% 1-Month LIBOR 4.250% 6/07/23 B 6,975,015

19,069 Laureate Education,
Inc., Term Loan B

6.027% 3-Month LIBOR 3.500% 4/26/24 B+ 19,131,078

5,000 Refinitiv US Holdings
Inc., Term Loan B

6.052% 1-Month LIBOR 3.750% 10/01/25 BB+ 4,956,250

31,556 Total Diversified
Consumer Services

31,062,343

Diversified Financial Services � 1.8% (1.2% of Total Investments)
1,266 Lions Gate

Entertainment Corp.,
Term Loan B

4.552% 1-Month LIBOR 2.250% 3/24/25 Ba2 1,263,149

7,459 Travelport LLC, Term
Loan B

4.814% 3-Month LIBOR 2.500% 3/17/25 B+ 7,459,312

14,755 Walter Investment
Management
Corporation, Tranche
B, Term Loan, First
Lien

8.302% 1-Month LIBOR 6.000% 6/30/22 Caa2 13,759,136

23,480 Total Diversified
Financial Services

22,481,597

Diversified Telecommunication Services � 4.7% (3.0% of Total Investments)
11,696 CenturyLink, Inc.,

Initial Term Loan A
5.052% 1-Month LIBOR 2.750% 11/01/22 BBB� 11,694,097

1,955 5.052% 1-Month LIBOR 2.750% 1/31/25 BBB� 1,936,821
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CenturyLink, Inc.,
Term Loan B

766 Intelsat Jackson
Holdings, S.A., Term
Loan B4

6.795% 1-Month LIBOR 4.500% 1/02/24 B1 798,942

1,226 Intelsat Jackson
Holdings, S.A., Term
Loan B5

6.625% N/A N/A 1/02/24 B1 1,261,661

11,144 Level 3 Financing, Inc.,
Tranche B, Term Loan,
(5)

4.530% 1-Month LIBOR 2.250% 2/22/24 BBB� 11,165,621

9,000 Numericable Group
S.A., Term Loan B13

6.280% 1-Month LIBOR 4.000% 8/14/26 B1 8,838,765

23,000 Ziggo B.V., Term Loan
E, (5)

4.780% 1-Month LIBOR 2.500% 4/15/25 BB 22,584,390

58,787 Total Diversified
Telecommunication
Services

58,280,297

Electric Utilities � 1.8% (1.1% of Total Investments)
12,349 Vistra Operations Co.,

Term Loan B1
4.302% 1-Month LIBOR 2.000% 8/01/23 BBB� 12,336,569

9,501 Vistra Operations Co.,
Term Loan B3, (DD1)

4.293% 1-Month LIBOR 2.000% 12/31/25 BBB� 9,483,261

21,850 Total Electric Utilities 21,819,830

Energy Equipment & Services � 0.6% (0.4% of Total Investments)
5,955 McDermott

International, Term
Loan

7.302% 1-Month LIBOR 5.000% 5/12/25 BB� 5,893,961

597 Ocean Rig UDW, Inc.,
Term Loan

8.000% N/A N/A 9/20/24 B 627,821

894 Seadrill Partners LLC,
Initial Term Loan

8.386% 3-Month LIBOR 6.000% 2/21/21 CCC+ 832,308

7,446 Total Energy
Equipment & Services

7,354,090

Equity Real Estate Investment Trusts � 0.8% (0.5% of Total Investments)
10,609 Communications

Sales & Leasing, Inc.,
Shortfall Term Loan

5.302% 1-Month LIBOR 3.000% 10/24/22 BB+ 10,059,759

Food & Staples Retailing � 2.2% (1.4% of Total Investments)
5,085 Albertson�s LLC, Term

Loan B6
5.311% 3-Month LIBOR 3.000% 6/22/23 Ba2 5,071,413

21,560 Albertson�s LLC, Term
Loan B7, (DD1)

0.000% N/A N/A 10/29/25 Ba2 21,421,169

26,645 Total Food & Staples
Retailing

26,492,582

Food Products � 1.5% (0.9% of Total Investments)
17,908 U.S. Foods, Inc., Term

Loan B
4.302% 1-Month LIBOR 2.000% 6/27/23 BBB� 17,902,845
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Health Care Equipment & Supplies � 2.5% (1.6% of Total Investments)
4,722 Acelity, Term Loan B 5.636% 3-Month LIBOR 3.250% 2/02/24 B1 4,744,732
5,893 DJO Finance LLC,

Term Loan B, First
Lien

5.599% 1-Month LIBOR 3.250% 6/08/20 B+ 5,890,955

12,180 Onex Carestream
Finance LP, Term
Loan, First Lien

6.302% 1-Month LIBOR 4.000% 6/07/19 B1 12,169,412

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

Reference
Rate (2) Spread (2)Maturity (3)Ratings (4) Value

Health Care Equipment & Supplies (continued)
$ 7,875 Onex Carestream

Finance LP, Term
Loan, Second Lien

10.802% 1-Month LIBOR 8.500% 12/07/19 B� $ 7,865,100

30,670 Total Health Care
Equipment &
Supplies

30,670,199

Health Care Providers & Services � 6.1% (3.9% of Total Investments)
2,993 Ardent Health

Partners LLC, Term
Loan, First Lien

6.802% 1-Month LIBOR 4.500% 6/30/25 B1 3,010,739

6,564 Community Health
Systems, Inc., Term
Loan H

5.563% 3-Month LIBOR 3.250% 1/27/21 B 6,439,284

4,437 ConvaTec, Inc.,
Term Loan B

4.636% 3-Month LIBOR 2.250% 10/25/23 BB 4,438,811

5,000 Grifols, Inc., Term
Loan B

6.052% 1-Month LIBOR 3.750% 10/10/25 B+ 4,905,075

11,940 HCA, Inc., Term
Loan B11

4.052% 1-Month LIBOR 1.750% 3/17/23 BBB� 11,998,625

12,706 Kindred at Home
Hospice, Term Loan
B

6.063% 1-Month LIBOR 3.750% 7/02/25 B1 12,777,353

2,977 McGraw-Hill
Education Holdings
LLC, Term Loan B

4.780% 1-Month LIBOR 2.500% 3/06/25 Ba2 2,986,024

11,227 Millennium
Laboratories, Inc.,
Term Loan B, First
Lien

8.802% 1-Month LIBOR 6.500% 12/21/20 CCC+ 6,230,939

14,351 Pharmaceutical
Product
Development, Inc.,
Term Loan B

4.802% 1-Month LIBOR 2.500% 8/18/22 Ba3 14,325,729

7,960 PharMerica, Term
Loan, First Lien

5.780% 1-Month LIBOR 3.500% 12/06/24 B1 7,994,825

161 Quorum Health
Corp., Term Loan B

9.052% 1-Month LIBOR 6.750% 4/29/22 B1 163,204

80,316 Total Health Care
Providers &
Services

75,270,608

Health Care Technology � 1.2% (0.7% of Total Investments)
14,445 Emdeon, Inc., Term

Loan, (5)
5.173% 1-Month LIBOR 2.750% 3/01/24 Ba3 14,446,399

Hotels, Restaurants & Leisure � 15.3% (9.6% of Total Investments)
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2,805 Aramark
Corporation, Term
Loan B

4.052% 1-Month LIBOR 1.750% 3/11/25 BBB� 2,808,955

34,475 Burger King
Corporation, Term
Loan B3

4.552% 1-Month LIBOR 2.250% 2/16/24 Ba3 34,384,563

12,654 Caesars
Entertainment
Operating
Company, Inc.,
Term Loan B

4.302% 1-Month LIBOR 2.000% 10/06/24 BB 12,606,921

18,361 Caesars Resort
Collection, Term
Loan, First Lien

5.052% 1-Month LIBOR 2.750% 12/23/24 BB 18,388,057

1,116 CCM Merger, Inc.,
Term Loan B

4.552% 1-Month LIBOR 2.750% 8/09/21 BB 1,119,278

16,093 Hilton Hotels, Term
Loan B

4.031% 1-Month LIBOR 1.750% 10/25/23 BBB� 16,128,654

5,473 Las Vegas Sands
Corporation, Term
Loan B

4.052% 1-Month LIBOR 1.750% 3/27/25 BBB 5,458,819

22,052 Life Time Fitness,
Inc., Term Loan B

5.063% 3-Month LIBOR 2.750% 6/10/22 BB� 22,067,128

12,000 Marriott Ownership
Resorts Inc., Term
Loan B

4.552% 1-Month LIBOR 2.250% 8/29/25 Baa3 12,060,000

4,680 MGM Growth
Properties, Term
Loan B

4.302% 1-Month LIBOR 2.000% 4/25/25 BB+ 4,671,646

19,978 Scientific Games
Corp., Initial Term
Loan B5

5.046% 2-Month LIBOR 2.750% 8/14/24 Ba3 19,811,926

4,988 Stars Group
Holdings, Term
Loan B

5.886% 3-Month LIBOR 3.500% 7/10/25 B+ 5,015,206

15,536 Station Casino LLC,
Term Loan B

4.810% 1-Month LIBOR 2.500% 6/08/23 BB� 15,546,688

2,500 Wyndham
International, Inc.,
Term Loan B

4.052% 1-Month LIBOR 1.750% 5/30/25 BBB� 2,502,088

14,766 YUM Brands, Term
Loan B

4.037% 1-Month LIBOR 1.750% 4/03/25 BBB� 14,782,681

187,477 Total Hotels,
Restaurants &
Leisure

187,352,610

Household Durables � 1.7% (1.1% of Total Investments)
22,906 Serta Simmons

Holdings LLC,
Term Loan, First
Lien

5.775% 1-Month LIBOR 3.500% 11/08/23 B� 20,717,920
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Household Products � 2.5% (1.6% of Total Investments)
11,750 Energizer Holdings,

Term Loan B,
(WI/DD)

TBD TBD TBD TBD BB+ 11,783,076

19,314 Reynolds Group
Holdings, Inc.,
Term Loan, First
Lien

5.052% 1-Month LIBOR 2.750% 2/05/23 B+ 19,351,461

31,064 Total Household
Products

31,134,537

Independent Power & Renewable Electricity Producers � 1.0% (0.6% of Total Investments)
11,939 NRG Energy, Inc.,

Term Loan B
4.136% 3-Month LIBOR 1.750% 6/30/23 BBB� 11,909,735

Insurance � 0.8% (0.5% of Total Investments)
9,810 Hub International

Holdings, Inc.,
Term Loan B

5.490% 3-Month LIBOR 3.000% 4/25/25 B 9,794,170

Interactive Media & Services � 0.1% (0.1% of Total Investments)
1,513 Rackspace Hosting,

Inc., Refinancing
Term Loan B, First
Lien

5.348% 3-Month LIBOR 3.000% 11/03/23 BB+ 1,471,283

3
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JQC Nuveen Credit Strategies Income Fund (continued)
Portfolio of Investments    October 31, 2018
(Unaudited)

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

Reference
Rate (2) Spread (2)Maturity (3)Ratings (4) Value

Internet Software & Services � 2.6% (1.6% of Total Investments)
$ 18,113 Ancestry.com, Inc.,

Term Loan, First
Lien

5.550% 1-Month LIBOR 3.250% 10/19/23 B $ 18,208,466

10,023 Dynatrace, Term
Loan, First Lien

5.552% 1-Month LIBOR 3.250% 8/22/25 B1 10,099,871

306 Dynatrace, Term
Loan, Second Lien

9.302% 1-Month LIBOR 7.000% 8/21/26 CCC+ 310,995

4,000 SkillSoft
Corporation, Term
Loan, Second Lien

10.552% 1-Month LIBOR 8.250% 4/28/22 CCC� 3,191,080

32,442 Total Internet
Software & Services

31,810,412

IT Services � 6.9% (4.4% of Total Investments)
10,422 First Data

Corporation, Term
Loan, First Lien

4.287% 1-Month LIBOR 2.000% 7/10/22 BB+ 10,399,663

17,324 First Data
Corporation, Term
Loan, First Lien

4.287% 1-Month LIBOR 2.000% 4/26/24 BB+ 17,250,029

11,721 GTT
Communications,
Inc., Term Loan,
First Lien

5.050% 1-Month LIBOR 2.750% 6/02/25 BB� 11,580,095

3,335 Neustar, Inc., Term
Loan B3

4.802% 1-Month LIBOR 2.500% 1/08/20 BB� 3,343,386

1,584 Neustar, Inc., Term
Loan B4, First Lien

5.802% 1-Month LIBOR 3.500% 8/08/24 BB� 1,590,186

18,717 Sabre, Inc., Term
Loan B

4.302% 1-Month LIBOR 2.000% 2/22/24 BB 18,733,141

5,572 Syniverse Holdings,
Inc., Tranche Term
Loan C

7.280% 1-Month LIBOR 5.000% 3/09/23 B 5,612,620

12,842 Tempo Acquisition
LLC, Term Loan B,
(5)

5.302% 1-Month LIBOR 3.000% 5/01/24 B1 12,868,135

3,788 West Corporation,
Term Loan B

6.526% 1-Month LIBOR 4.000% 10/10/24 BB+ 3,775,081

85,305 Total IT Services 85,152,336

Life Sciences Tools & Services � 0.6% (0.4% of Total Investments)
7,905 5.052% 1-Month LIBOR 2.750% 9/27/24 B1 7,807,490
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Parexel International
Corp., Term Loan B

Machinery � 1.5% (0.9% of Total Investments)
4,002 BJ�s Wholesale Club,

Inc., Term Loan B,
First Lien

5.280% 1-Month LIBOR 3.000% 2/01/24 B+ 4,016,329

13,866 Gardner Denver,
Inc., Term Loan B

5.052% 1-Month LIBOR 2.750% 7/30/24 BB 13,913,931

17,868 Total Machinery 17,930,260

Marine � 0.2% (0.1% of Total Investments)
2,669 Harvey Gulf

International Marine,
Inc., Exit Term Loan

8.508% 6-Month LIBOR 6.000% 7/02/23 B 2,695,589

Media � 13.8% (8.7% of Total Investments)
7,084 Acquisitions Cogeco

Cable II L.P., Term
Loan, First Lien

4.677% 1-Month LIBOR 2.375% 1/03/25 BB� 7,063,855

3,504 Advantage Sales &
Marketing, Inc.,
Term Loan, First
Lien

5.552% 1-Month LIBOR 3.250% 7/23/21 B1 3,201,780

5,000 Catalina Marketing
Corporation, Term
Loan, First Lien, (6)

5.813% 3-Month LIBOR 3.500% 4/09/21 B2 1,900,000

7,960 Charter
Communications
Operating Holdings
LLC, Term Loan B

4.310% 1-Month LIBOR 2.000% 4/30/25 BBB� 7,969,372

14,925 Cineworld Group
PLC, Term Loan B

4.802% 1-Month LIBOR 2.500% 2/28/25 BB� 14,882,240

1,290 Clear Channel
Communications,
Inc., Tranche D,
Term Loan, (6)

0.000% N/A N/A 1/30/19 CC 936,274

1,358 Clear Channel
Communications,
Inc., Term
Loan E, (6)

0.000% N/A N/A 7/30/19 CC 984,015

4,229 CSC Holdings LLC,
Term Loan B

4.780% 1-Month LIBOR 2.500% 1/25/26 BB+ 4,232,048

20,383 Cumulus Media,
Inc., Exit Term Loan

6.810% 1-Month LIBOR 4.500% 5/13/22 B 20,166,705

2,711 Nexstar Broading,
Inc., Term Loan B3,
(WI/DD)

TBD TBD TBD TBD BB+ 2,712,477

24,665 EMI Music
Publishing, Term
Loan

4.530% 1-Month LIBOR 2.250% 8/20/23 BB� 24,707,069

5,000 6.045% 1-Month LIBOR 3.750% 11/30/23 B1 5,011,725
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Intelsat Jackson
Holdings, S.A., Term
Loan B

3,540 Meredith, Term
Loan B, (DD1)

5.052% 1-Month LIBOR 2.750% 1/31/25 BB 3,539,228

1 Nexstar
Broadcasting Group,
Term Loan

4.756% 1-Month LIBOR 2.500% 1/17/24 941

4,975 Sinclair Television
Group, Term Loan
B2

4.560% 1-Month LIBOR 2.250% 1/31/24 BB+ 4,991,772

5,752 Springer Science &
Business Media,
Inc., Term
Loan B13, First Lien

5.886% 3-Month LIBOR 3.500% 8/15/22 B 5,776,404

25,238 Tribune Media
Company, Term
Loan C

5.302% 1-Month LIBOR 3.000% 1/27/24 BB+ 25,336,720

12,000 Virgin Media
Investment Holdings
Limited, Term Loan
K

4.780% 1-Month LIBOR 2.500% 1/15/26 BB+ 12,003,720

12,114 Vyaire Medical, Inc.,
Term Loan, First
Lien

5.052% 1-Month LIBOR 2.750% 1/31/25 BB 12,112,104

434 Nexstar
Broadcasting, Inc.
Term Loan B3,
(WI/DD)

TBD TBD TBD TBD BB+ 433,910

12,220 WideOpenWest
Finance LLC, Term
Loan B

5.540% 1-Month LIBOR 3.250% 8/18/23 B 11,832,974

174,383 Total Media 169,795,333

4
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Principal
Amount (000) Description (1) Coupon (2)

Reference
Rate (2) Spread (2)Maturity (3)Ratings (4) Value

Multiline Retail � 0.8% (0.5% of Total Investments)
$ 9,950 EG America LLC,

Term Loan, First Lien
6.386% 3-Month LIBOR 4.000% 2/07/25 B $ 9,973,631

Oil, Gas & Consumable Fuels � 1.3% (0.8% of Total Investments)
4,000 California Resources

Corporation, Term
Loan B

7.037% 1-Month LIBOR 4.750% 12/31/22 B 4,070,000

4,969 Fieldwood Energy
LLC, Exit Term Loan

7.552% 1-Month LIBOR 5.250% 4/11/22 BB� 5,009,432

7,260 Fieldwood Energy
LLC, Exit Term Loan,
second Lien

9.552% 1-Month LIBOR 7.250% 4/11/23 B+ 7,024,302

16,229 Total Oil, Gas &
Consumable Fuels

16,103,734

Personal Products � 2.4% (1.5% of Total Investments)
5,925 Coty, Inc., Term Loan

A
4.031% 1-Month LIBOR 1.750% 4/05/23 BB+ 5,776,875

4,988 Coty, Inc., Term Loan
B

4.531% 1-Month LIBOR 2.250% 4/07/25 BB+ 4,898,124

26,322 Revlon Consumer
Products Corporation,
Term Loan B, First
Lien

5.813% 3-Month LIBOR 3.500% 11/16/20 B3 19,368,317

37,235 Total Personal
Products

30,043,316

Pharmaceuticals � 1.1% (0.7% of Total Investments)
12,895 Alphabet Holding

Company, Inc., Initial
Term Loan, First Lien

5.802% 1-Month LIBOR 3.500% 9/26/24 B� 12,383,662

677 Valeant
Pharmaceuticals
International, Inc.,
Term Loan, First Lien

5.274% 1-Month LIBOR 3.000% 6/02/25 BB� 678,092

13,572 Total Pharmaceuticals 13,061,754

Professional Services � 2.3% (1.4% of Total Investments)
943 Ceridian HCM

Holding, Inc., Term
Loan B

5.552% 1-Month LIBOR 3.250% 4/30/25 B 948,127

19,148 On Assignment, Inc.,
Term Loan B

4.302% 1-Month LIBOR 2.000% 4/02/25 BB 19,210,651

8,953 Skillsoft Corporation,
Initial Term Loan, First
Lien

7.052% 1-Month LIBOR 4.750% 4/28/21 B3 8,296,289

29,044 Total Professional
Services

28,455,067
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Real Estate Management & Development � 2.0% (1.2% of Total Investments)
14,250 GGP, Term Loan B 4.795% 1-Month LIBOR 2.500% 8/27/25 BB+ 14,046,438
10,360 Realogy Group LLC,

Term Loan B
4.530% 1-Month LIBOR 2.250% 2/08/25 BB+ 10,345,718

24,610 Total Real Estate
Management &
Development

24,392,156

Road & Rail � 1.1% (0.7% of Total Investments)
13,888 Avolon LLC, Term

Loan B
4.280% 1-Month LIBOR 2.000% 1/15/25 BBB� 13,870,650

Semiconductors & Semiconductor Equipment � 2.2% (1.3% of Total Investments)
6,167 Lumileds, Term Loan

B
5.859% 1-Month LIBOR 3.500% 6/30/24 B1 6,046,577

14,017 Microchip
Technology., Inc.,
Term Loan B

4.310% 1-Month LIBOR 2.000% 5/29/25 Baa3 13,985,628

6,302 ON Semiconductor
Corporation, Term
Loan B3

4.052% 1-Month LIBOR 1.750% 3/31/23 Baa3 6,299,077

26,486 Total
Semiconductors &
Semiconductor
Equipment

26,331,282

Software � 12.6% (7.9% of Total Investments)
6,591 Blackboard, Inc., Term

Loan B4
7.445% 3-Month LIBOR 5.000% 6/30/21 B� 6,310,192

5,000 BMC Software, Inc.,
Term Loan B

6.648% 3-Month LIBOR 4.250% 9/01/25 B 5,023,450

18,708 Ellucian, Term Loan B,
First Lien

5.636% 3-Month LIBOR 3.250% 9/30/22 B 18,770,209

10,347 Greeneden U.S.
Holdings II LLC, Term
Loan B

5.802% 1-Month LIBOR 3.500% 12/01/23 B 10,398,684

16,658 Infor (US), Inc., Term
Loan B, (5)

4.992% 3-Month LIBOR 2.750% 2/01/22 B1 16,618,212

5,392 Informatica, Term
Loan B

5.552% 1-Month LIBOR 3.250% 8/05/22 B1 5,420,980

2,955 Kronos Incorporated,
Term Loan B

5.343% 3-Month LIBOR 3.000% 11/20/23 B 2,963,747

15,169 Kronos Incorporated,
Term Loan B, Second
Lien

10.593% 3-Month LIBOR 8.250% 11/01/24 CCC 15,440,753

1,920 Micro Focus
International PLC,
New Term Loan

4.802% 1-Month LIBOR 2.500% 6/21/24 BB� 1,918,061

12,967 Micro Focus
International PLC,
Term Loan B

4.802% 1-Month LIBOR 2.500% 6/21/24 BB� 12,953,137
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10,235 Micro Focus
International PLC,
Term Loan B2

4.552% 1-Month LIBOR 2.250% 11/19/21 BB� 10,181,860

1,213 Misys, New Term
Loan, Second Lien

9.636% 3-Month LIBOR 7.250% 6/13/25 BB� 1,197,628

4,988 Quintiles
Transnational, Dollar
Term Loan B3

4.136% 3-Month LIBOR 1.750% 6/11/25 BBB� 4,981,266

3,950 RP Crown Parent LLC,
Term Loan B

5.052% 1-Month LIBOR 2.750% 10/15/23 B1 3,948,761

13,976 SS&C Technologies,
Inc./ Sunshine
Acquisition II, Inc.,
Term Loan B3

4.552% 1-Month LIBOR 2.250% 4/16/25 BB 13,922,283

5
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JQC Nuveen Credit Strategies Income Fund (continued)
Portfolio of Investments    October 31, 2018
(Unaudited)

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

Reference
Rate (2) Spread (2)Maturity (3)Ratings (4) Value

Software (continued)
$ 5,417 SS&C

Technologies, Inc./
Sunshine
Acquisition II,
Inc., Term Loan
B4

4.552% 1-Month LIBOR 2.250% 4/16/25 BB $ 5,396,277

18,700 Tibco Software,
Inc., Term Loan,
First Lien

5.800% 1-Month LIBOR 3.500% 12/04/20 B1 18,764,637

154,186 Total Software 154,210,137

Specialty Retail � 1.0% (0.5% of Total Investments)
816 Academy, Ltd.,

Term Loan B
6.259% 1-Month LIBOR 4.000% 7/01/22 CCC+ 611,319

3,671 Petco Animal
Supplies, Inc.,
Term Loan B1

5.777% 3-Month LIBOR 3.250% 1/26/23 B2 2,857,574

8,684 Petsmart Inc.,
Term Loan B, First
Lien

5.280% 1-Month LIBOR 3.000% 3/11/22 B3 7,386,265

13,171 Total Specialty
Retail

10,855,158

Technology Hardware, Storage & Peripherals � 1.8% (1.1% of Total Investments)
14,906 Dell International

LLC, Refinancing
Term Loan B

4.310% 1-Month LIBOR 2.000% 9/07/23 BBB� 14,907,335

7,166 Western Digital,
Term Loan B

4.044% 1-Month LIBOR 1.750% 4/29/23 Baa2 7,134,577

22,072 Total Technology
Hardware,
Storage &
Peripherals

22,041,912

Trading Companies & Distributors � 0.9% (0.6% of Total Investments)
10,890 HD Supply

Waterworks, Ltd.,
Term Loan B

5.317% 3-Month LIBOR 3.000% 8/01/24 B+ 10,896,806

Wireless Telecommunication Services � 0.4% (0.3% of Total Investments)
4,925 Sprint

Corporation, Term
Loan, First Lien

4.813% 1-Month LIBOR 2.500% 2/02/24 Ba2 4,928,841
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$ 1,562,082 Total Variable Rate Senior Loan Interests (cost
$1,562,213,945)

1,534,737,655

Principal
Amount (000) Description (1) Coupon MaturityRatings (4) Value

CORPORATE BONDS � 24.6% (15.5% of Total Investments)
Airlines � 0.4% (0.3% of Total Investments)

$ 5,000 American Airlines
Group Inc., (5)

4.625% 3/01/20 BB� $ 5,000,000

Banks � 0.3% (0.3% of Total Investments)
5,000 Wells Fargo &

Company, (5)
3.661% 3/04/21 A+ 5,101,540

Communications Equipment � 1.4% (0.9% of Total Investments)
19,375 Avaya Holdings

Corporation, (6),
(7)

7.000% 4/01/19 NA �

9,250 Avaya Holdings
Corporation, (6),
(7)

10.500% 3/01/21 NA �

8,510 CommScope
Technologies
LLC, (5)

6.000% 6/15/25 BB� 8,275,975

3,612 Intelsat Jackson
Holdings SA, (5)

5.500% 8/01/23 CCC+ 3,232,740

6,000 Intelsat Jackson
Holdings SA,
144A, (5)

9.750% 7/15/25 CCC+ 6,285,000

46,747 Total
Communications
Equipment

17,793,715

Consumer Finance � 1.4% (0.9% of Total Investments)
10,000 Refinitiv US

Holdings Inc.
6.250% 5/15/26 BB+ 9,950,000

7,000 Verscend Escrow
Corporation,
(WI/DD)

9.750% 8/15/26 CCC+ 7,008,750

17,000 Total Consumer
Finance

16,958,750

Diversified Financial Services � 0.6% (0.4% of Total Investments)
5,000 JPMorgan

Chase &
Company, (5)

2.161% 6/01/21 AA� 5,007,500

3,000 Park Aerospace
Holdings Ltd, (5)

5.500% 2/15/24 BB 2,970,750

8,000 Total Diversified
Financial Services

7,978,250

Diversified Telecommunication Services � 0.3% (0.2% of Total Investments)
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3,413 Intelsat
Luxembourg SA

7.750% 6/01/21 Ca 3,225,285

Food Products � 0.6% (0.4% of Total Investments)
3,000 B&G Foods Inc.,

(5)
5.250% 4/01/25 B+ 2,857,500

5,000 ESAL GmbH,
(WI/DD)

6.250% 2/05/23 BB� 4,912,500

8,000 Total Food
Products

7,770,000

6
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Principal
Amount (000) Description (1) Coupon MaturityRatings (4) Value

Health Care Equipment & Supplies � 1.8% (1.1% of Total Investments)
$ 9,500 DJO Finance LLC, (5) 8.125% 6/15/21 CCC $ 9,571,250

11,965 Kinetic Concepts Inc. / KCI USA Inc., (5) 7.875% 2/15/21 B1 12,234,213
21,465 Total Health Care Equipment & Supplies 21,805,463

Health Care Providers & Services � 7.1% (4.4% of Total Investments)
10,000 Centene Corporation, (5) 4.750% 5/15/22 BB+ 10,012,500
4,000 Centene Corporation, (5) 5.375% 6/01/26 BB+ 4,060,000
4,000 HCA Inc., (5) 6.500% 2/15/20 BBB� 4,130,000
4,000 HCA Inc., (5) 5.250% 6/15/26 BBB� 4,070,000
13,000 Molina Healthcare Inc., (5) 5.375% 11/15/22 BB� 13,000,000
5,000 Molina Healthcare Inc., (5) 4.875% 6/15/25 BB� 4,775,000
12,650 Polaris Intermediate Corporation, (5) 8.500% 12/01/22 B� 12,966,250
5,200 Select Medical Corporation, (5) 6.375% 6/01/21 B� 5,245,500
1,500 Tenet Healthcare Corporation 4.750% 6/01/20 BB� 1,503,750
17,000 Tenet Healthcare Corporation, (5) 6.000% 10/01/20 BB� 17,408,850
8,000 WellCare Health Plans Inc., (5) 5.250% 4/01/25 BB 7,980,000
1,500 WellCare Health Plans Inc. 5.375% 8/15/26 BB 1,496,250
85,850 Total Health Care Providers & Services 86,648,100

Health Care Technology � 0.5% (0.3% of Total Investments)
5,840 Change Health / Fin Inc. 5.750% 3/01/25 B� 5,708,600

Hotels, Restaurants & Leisure � 0.6% (0.4% of Total Investments)
4,000 International Game Technology PLC 6.250% 2/15/22 BB+ 4,130,000
3,080 Scientific Games International Inc. 10.000% 12/01/22 B� 3,218,600
7,080 Total Hotels, Restaurants & Leisure 7,348,600

IT Services � 0.3% (0.1% of Total Investments)
3,428 WEX Inc., (WI/DD) 4.750% 2/01/23 BB� 3,428,000

Media � 2.6% (1.6% of Total Investments)
2,860 Altice US Finance I Corporation 5.375% 7/15/23 BB 2,859,457
3,000 CCO Holdings LLC 5.250% 9/30/22 BB+ 3,015,000
4,000 CCO Holdings LLC, (5) 5.125% 5/01/23 BB+ 3,980,000
7,000 CSC Holdings LLC, (5) 5.500% 4/15/27 Ba2 6,720,000
10,609 iHeartCommunications Inc., (6) 9.000% 12/15/19 CC 7,638,480
42,258 iHeartCommunications Inc., (6) 14.000% 2/01/21 C 5,018,157

240 iHeartCommunications Inc., (6) 9.000% 3/01/21 CC 173,400
2,000 Nielsen Co Luxembourg SARL/The 5.500% 10/01/21 BB 2,010,000
71,967 Total Media 31,414,494

Oil, Gas & Consumable Fuels � 1.2% (0.7% of Total Investments)
16,000 California Resources Corporation, 144A 8.000% 12/15/22 B� 14,240,000

Pharmaceuticals � 1.1% (0.7% of Total Investments)
7,000 Bausch Health Companies Inc., 144A, (5) 6.500% 3/15/22 BB� 7,245,000
6,000 Bausch Health Companies Inc. 5.500% 11/01/25 BB� 5,880,000
13,000 Total Pharmaceuticals 13,125,000
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Semiconductors & Semiconductor Equipment � 0.4% (0.3% of Total Investments)
3,167 Advanced Micro Devices Inc., (5) 7.500% 8/15/22 B+ 3,467,865
1,719 Advanced Micro Devices Inc., (5) 7.000% 7/01/24 B+ 1,789,909
4,886 Total Semiconductors & Semiconductor

Equipment
5,257,774

Specialty Retail � 0.1% (0.1% of Total Investments)
2,000 PetSmart Inc. 5.875% 6/01/25 B3 1,565,000

Technology Hardware, Storage & Peripherals � 0.8% (0.5% of Total Investments)
5,000 Dell International LLC, (5) 5.875% 6/15/21 BB+ 5,068,966
5,000 Dell International LLC, (5) 7.125% 6/15/24 BB+ 5,291,571
10,000 Total Technology Hardware, Storage &

Peripherals
10,360,537

7
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JQC Nuveen Credit Strategies Income Fund (continued)
Portfolio of Investments    October 31, 2018
(Unaudited)

Principal
Amount (000) Description (1) Coupon MaturityRatings (4) Value

Wireless Telecommunication Services � 3.1% (1.9% of Total Investments)
$ 1,000 Hughes Satellite Systems Corporation,

(5)
6.625% 8/01/26 BB� $ 952,500

6,000 Hughes Satellite Systems Corporation,
(5)

5.250% 8/01/26 BBB� 5,700,000

2,500 Sprint Corporation, (5) 7.250% 9/15/21 B+ 2,609,375
15,000 Sprint Corporation, (5) 7.875% 9/15/23 B+ 16,012,500
12,000 T-Mobile USA Inc., (5) 6.375% 3/01/25 BB+ 12,375,000
36,500 Total Wireless Telecommunication

Services
37,649,375

$ 371,176 Total Corporate Bonds (cost
$335,486,554)

302,378,483

Shares Description (1), (10) Value
EXCHANGE-TRADED FUNDS � 3.8% (2.4% of Total Investments)

2,043,313 Invesco Senior Loan ETF $ 47,016,632
Total Exchange-Traded Funds (cost
$47,314,519)

47,016,632

Shares Description (1) Value
COMMON STOCKS � 2.2% (1.4% of Total Investments)
Diversified Consumer Services � 0.2% (0.2% of Total Investments)

326,033 Cengage Learning Holdings II Inc., (8),
(9)

$ 2,961,358

Energy Equipment & Services � 0.6% (0.4% of Total Investments)
133,936 Ocean Rig UDW Inc., (8) 4,056,921
10,935 Vantage Drilling International, (8), (9) 3,342,469

Total Energy Equipment & Services 7,399,390

Health Care Providers & Services � 0.1% (0.0% of Total Investments)
227,437 Millennium Health LLC, (8), (9) 13,191
211,860 Millennium Health LLC, (7), (8) 419,563
198,883 Millennium Health LLC, (7), (8) 373,973

Total Health Care Providers & Services 806,727

Marine � 0.1% (0.1% of Total Investments)
28,051 HGIM Corporation, (9) 1,486,703
6,278 HGIM Corporation, (8), (9) 332,734

Total Marine 1,819,437

Media � 0.4% (0.2% of Total Investments)
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51,719 Affinion Group Holdings Inc., (8), (9) 543,049
259,942 Cumulus Media Inc., (8) 3,784,756
17,987 Tribune Media Company, (9) 8,994

Total Media 4,336,799

Pharmaceuticals � 0.2% (0.1% of Total Investments)
110,097 Concordia International Corporation, (8) 2,236,323

Software � 0.6% (0.4% of Total Investments)
420,577 Avaya Holdings Corporation, (8) 6,905,877

Total Common Stocks (cost
$49,068,671)

26,465,911

Shares Description (1) Value
COMMON STOCK RIGHTS � 0.2% (0.1% of Total Investments)
Oil, Gas & Consumable Fuels � 0.2% (0.1% of Total Investments)

9,278 Fieldwood Energy LLC, (8), (9) $ 454,622
45,924 Fieldwood Energy LLC, (7), (8) 2,000,588

Total Common Stock Right (cost
$1,310,866)

2,455,210

8
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Shares Description (1) Value
WARRANTS � 0.0% (0.0% of Total Investments)

37,723 Avaya Holdings Corporation $ 84,877
Total Warrants (cost $4,921,201)

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

26


