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Item 1. Schedule of Investments




Principal
Amount (000)
$ 4,153
1,835

9,131

1,000

2,520

2,130

1,205

6,300

1,380

7,735

6,651
3,459
8,631
5,459

3,300

9,320

5,000

3,939
1,910
5,167
4,118
4,922
2,995
1,428

500
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Portfolio of Investments (Unaudited)
Nuveen Mortgage Opportunity Term Fund (JLS)
September 30, 2011

Description (1) Coupon
Mortgage-Backed Securities 74.6%
Residential 74.6%

ACE Securities Corporation, Asset Backed 0.355%
Pass-Through Certificates Series 2007-HE2

AmeriCredit Automobile Receivables Trust Series 8.660%
2010-2 Class E, 144A

Asset Backed Funding Corporation, Asset Backed 0.395%
Certificates, Series 2006-OPT3

Asset Backed Funding Corporation, 0.475%
Asset-Backed Certificates Series 2006-OPT1

Banc of America Commercial Mortgage Inc. 5.956%

Commercial Mortgage Pass-Through Certificates,

Series 2006-2

Banc of America Commercial Mortgage Inc., 5.390%
Commercial Mortgage Pass-Through Certificates,

Series 2006-6

Banc of America Commercial Mortgage Inc., 5.983%
Commercial Mortgage Pass-Through Certificates,

Series 2007-4

Banc of America Mortgage Securities Inc, 6.000%
Mortgage Pass-Through Certificates,

Series 2007-1

Bank of America Funding Corporation, Mortgage 2.798%
Pass-Through Certificates, Series 2007-C
Bear Stearns Adjustable Rate Mortgage Trust, 2.727%

Mortgage Pass-Through Certificate
Series 2005-10

Bear Stearns Adjustable Rate Mortgage Trust, 3.849%
Mortgage Pass-Through Certificate Series 2006-4

Bear Stearns Adjustable Rate Mortgage Trust, 5.705%
Mortgage Pass-Through Certificate Series 2007-4

Bear Stearns Alt-A Trust, Mortgage Pass- 0.395%
Through Certificates, Series 2006-8

Bear Stearns ARM Trust, Mortgage Pass Through 5.626%
Certificates, Series 2007-1

Bear Stearns Commercial Mortgage Securities 5.835%

Trust, Commercial Mortgage Pass-Through
Certificates, Series 2007-T25

Carrington Mortgage Loan Trust, Asset Backed 0.715%
Pass Through Certificates, Series 2005-NC5
Carrington Securities LP, Mortgage Loan Trust 0.385%

Assset-Backed Pass-Through Certificates
Series 2007-HE1

Citgroup Mortgage Loan Trust Inc., Mortgage 5.389%
Pass-Through Certificates, Series 2007-AR4

Citigroup Mortgage Loan Inc., Mortgage Pass 2.857%
Through Certificates, Series 2006- AR2

Citigroup Mortgage Loan Trust Inc., Mortgage 2.805%
Pass-Through Certificates, Series 2005-3

Citigroup Mortgage Loan Trust, Mortgage 5.450%
Pass-Through Certificates, Series 2006-AR7

Citigroup Mortgage Loan Trust, Mortgage 4.037%
Pass-Through Certificates, Series 2006-AR7

Citigroup Mortgage Loan Trust, Mortgage 5.595%
Pass-Through Certificatesm Series 2007-AR8

Countrywide Alternative Loan Trust, Mortgage 6.000%

Pass-Through Certificates, Series 2005-J11
5.544%

Maturity

12/25/36
10/10/17
11/25/36

9/25/36

5/10/45

10/10/45

2/10/51

3/25/37

5/20/36

10/25/35

10/25/36
6/25/47
6/25/46
2/25/47

9/11/42

10/25/35

6/25/37

3/25/37
3/25/36
8/25/35
11/25/36
11/25/36
7/25/37
10/25/35

3/25/47

Ratings (2)

Caat
BB

Caa3

BB+

Al

BBB

Caat

Caa2

CCC

CC
CCC

Ca

BBB

CCC

CCC
Caa3

Caa2

Caa3
CCC
CCC

Value

2,367,502
2,039,365
3,801,043

371,010

1,929,645

1,859,036

1,071,835

5,585,624

1,042,475

6,365,891

3,941,183
2,626,679
3,188,394
3,309,981

3,021,394

4,841,302

3,261,935

2,608,234
1,391,973
3,834,992
2,152,827
2,773,169
2,067,753

959,998

486,929



3,931
7,306
1,901
1,451
7,971

380
5,132

1,852

4,940
8,886
10,367
19,226
11,810
24,428

5,294
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Countrywide Alternative Loan Trust, Securitization
Pass-Through Certificates Series 2007-HY5R
Countrywide Asset-Backed Certificates Trust
2006-22

Countrywide Asset-Backed Certificates Trust,
Series 2006-17

Countrywide CHL Mortgage Pass-Through Trust
Series 2005-HY10

Countrywide Home Loans Mortgage Pass-
Through Trust Certificates, Series 2006-HYB3
Countrywide Home Loans, Asset-Backed
Certificates Trust, Series 2005-13

CPS Auto Trust, 144A

Credit Suisse First Boston Mortgage Acceptance
Corporation, Adjustable Rate Mortgage-Backed
Pass Through Certifcates Series 2005-12

Credit Suisse First Boston Mortgage Securities
Corporation, Adjustable Rate Mortgage-Backed
Pass-Through Certificates, Series 2006-2
Dominos Pizza Master Issuer LLC, Series 2007-1,
144A

Fannie Mae Real Estate Mortgage Investment
Conduit, Pass Through Certificates

Fannie Mae Real Estate Mortgage Investment
Conduit, Pass Through Certificates

Fannie Mae Real Estate Mortgage Investment
Conduit, Pass Through Certificates

Federal Home Loan Mortgage Corporation,
REMIC, (1/0)

Federal Home Loan Mortgage Corporation,
REMIC, (1/0)

First Horizon Alternative Mortgage Securities
Trust, Mortgage Pass-Through Certificates Series
2006-FA3

0.345%

0.385%

3.341%

2.744%

0.485%

7.500%

2.969%

5.462%

5.261%

6.405%

6.165%

6.065%

6.421%

6.391%

5/25/47

3/25/47

2/20/36

5/20/36

4/25/36

4/16/18

3/25/36

5/25/36

4/25/37

12/25/36

12/25/36

8/25/37

5/15/36

7/15/36

BBB

CCC

Caa3

Caa3

BB-

BB

CCC

CCC

BBB-

Aaa

Aaa

Aaa

Aaa

Aaa

3,760,790
4,351,149
1,069,366

957,693
6,761,866

378,250
3,129,807

1,417,141

4,989,400
1,277,769
1,495,528
2,771,768
1,719,565

3,409,037



