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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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NID
Nuveen Intermediate Duration Municipal Term Fund
Portfolio of Investments August 31, 2017 (Unaudited)
Principal
Amount
(000)

Description (1) Optional Call
Provisions (2)

Ratings
(3) Value

LONG-TERM INVESTMENTS – 126.3% (99.1% of Total
Investments)
MUNICIPAL BONDS – 126.3% (99.1% of Total Investments)
Alabama – 1.2% (1.0% of Total Investments)

$ 235 Jefferson County Public Building Authority, Alabama, Lease
Revenue Warrants, Series 2006, 5.125%, 4/01/21  –  AMBAC Insured11/17 at 100.00 Baa2 $235,768

7,000 Jefferson County, Alabama, General Obligation Warrants,
Refunding Series 2003A, 5.000%, 4/01/22  –  NPFG Insured 11/17 at 100.00A 7,022,820

665 Jefferson County, Alabama, General Obligation Warrants, Series
2004A, 5.000%, 4/01/18  –  NPFG Insured 11/17 at 100.00A 667,168

7,900 Total Alabama 7,925,756
Alaska – 0.3% (0.2% of Total Investments)

2,000 Northern Tobacco Securitization Corporation, Alaska, Tobacco
Settlement Asset-Backed Bonds, Series 2006A, 5.000%, 6/01/32 11/17 at 100.00 B3 1,942,160

Arizona – 1.4% (1.1% of Total Investments)

670
Arizona Health Facilities Authority, Health Care Facilities Revenue
Bonds, The Beatitudes Campus Project, Series 2006, 5.100%,
10/01/22

11/17 at 100.00N/R 671,012

2,000
Arizona Health Facilities Authority, Hospital System Revenue
Bonds, Phoenix Children's Hospital, Refunding Series 2012A,
5.000%, 2/01/27

2/22 at 100.00 BBB+ 2,207,940

695
Estrella Mountain Ranch Community Facilities District, Goodyear
City, Arizona, Special Assessment Revenue Bonds, Montecito
Assessment District 2, Series 2015, 4.750%, 7/01/30

7/25 at 100.00 N/R 689,551

Florence Town Inc., Industrial Development Authority, Arizona,
Education Revenue Bonds, Legacy Traditional School Project -
Queen Creek and Casa Grande Campuses, Series 2013:

35 4.000%, 7/01/18 No Opt. Call Ba1 35,219
1,050 5.000%, 7/01/23 No Opt. Call Ba1 1,120,980

85
Phoenix Industrial Development Authority, Arizona, Education
Facility Revenue Bonds, Great Hearts Academies - Veritas Project,
Series 2012, 6.250%, 7/01/32 (Pre-refunded 7/01/21)

7/21 at 100.00 BB+ (4) 98,152

Phoenix Industrial Development Authority, Arizona, Lease Revenue
Bonds, Guam Facilities Foundation, Inc. Project, Series 2014:

1,295 5.000%, 2/01/18 No Opt. Call B+ 1,301,799
1,000 5.125%, 2/01/34 2/24 at 100.00 B+ 954,550

760
Pima County Industrial Development Authority, Arizona, Education
Facility Revenue and Refunding Bonds, Edkey Charter Schools
Project, Series 2013, 5.000%, 7/01/25

7/20 at 102.00 BB 698,143

800 University Medical Center Corporation, Tucson, Arizona, Hospital
Revenue Bonds, Series 2011, 5.000%, 7/01/19 (ETM) No Opt. Call N/R (4) 859,496
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717 Watson Road Community Facilities District, Arizona, Special
Assessment Revenue Bonds, Series 2005, 5.750%, 7/01/22 11/17 at 100.00N/R 708,532

9,107 Total Arizona 9,345,374
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Principal
Amount
(000)

Description (1) Optional Call
Provisions (2)

Ratings
(3) Value

California – 9.5% (7.5% of Total Investments)

$ 100
Alameda Corridor Transportation Authority, California, Revenue
Bonds, Refunding Subordinate Lien Series 2004A, 5.300%,
10/01/23 (Pre-refunded 10/01/17)  –  AMBAC Insured

10/17 at 100.00 Aaa $100,383

2,490
Alvord Unified School District, Riverside County, California,
General Obligation Bonds, Tender Option Bond Trust
2016-XG0089, 23.374%, 8/01/30  –  NPFG Insured (IF) (5)

No Opt. Call AA 5,695,128

865 Antelope Valley Healthcare District, California, Revenue Bonds,
Series 2011A, 6.875%, 3/01/26 (Pre-refunded 3/01/21) 3/21 at 100.00 N/R (4) 991,100

750
Bay Area Toll Authority, California, Revenue Bonds, San Francisco
Bay Area Toll Bridge, Tender Option Bond Trust 2016-XG0019,
3.812%, 4/01/36 (IF) (5)

10/26 at 100.00 AA 784,620

California Municipal Finance Authority, Revenue Bonds, NorthBay
Healthcare Group, Series 2017A:

1,095 5.250%, 11/01/29 11/26 at 100.00 BBB- 1,301,911
1,140 5.000%, 11/01/30 11/26 at 100.00 BBB- 1,321,328

1,000
California Pollution Control Financing Authority, Water Furnishing
Revenue Bonds, Poseidon Resources Channelside LP Desalination
Project, Series 2012, 5.000%, 11/21/45 (Alternative Minimum Tax)

7/22 at 100.00 Baa3 1,075,050

California Statewide Communities Development Authority,
California, Revenue Bonds, Loma Linda University Medical Center,
Series 2014A:

500 5.250%, 12/01/29 12/24 at 100.00 BB+ 557,605
2,500 5.250%, 12/01/34 12/24 at 100.00 BB+ 2,774,500

2,300
California Statewide Communities Development Authority,
California, Revenue Bonds, Loma Linda University Medical Center,
Series 2016A, 5.000%, 12/01/27

6/26 at 100.00 BB+ 2,665,033

5,000
Compton Community Redevelopment Agency, California, Tax
Allocation Revenue Bonds, Redevelopment Projects, Second Lien
Series 2010B, 5.750%, 8/01/26

8/20 at 100.00 N/R 5,501,950

3,000
Foothill/Eastern Transportation Corridor Agency, California, Toll
Road Revenue Bonds, Refunding Series 2013A, 0.000%, 1/15/29  – 
AGM Insured (6)

No Opt. Call AA 2,713,380

5,005
Golden State Tobacco Securitization Corporation, California,
Tobacco Settlement Asset-Backed Bonds, Series 2007A-1, 5.000%,
6/01/33

10/17 at 100.00 B+ 5,000,496

1,225
Hesperia Public Financing Authority, California, Redevelopment
and Housing Projects Tax Allocation Bonds, Series 2007A, 5.500%,
9/01/17  –  SYNCORA GTY Insured

No Opt. Call N/R 1,225,000

310
Indio Redevelopment Agency, California, Tax Allocation Bonds,
Merged Area Redevelopment Project, Subordinate Lien Refunding
Series 2008A, 5.000%, 8/15/23

8/18 at 100.00 BBB- 322,254

755
Inland Empire Tobacco Securitization Authority, California,
Tobacco Settlement Asset-Backed Bonds, Series 2007, 4.625%,
6/01/21

11/17 at 100.00 N/R 753,256

250 National City Community Development Commission, California,
Tax Allocation Bonds, National City Redevelopment Project, Series

8/21 at 100.00 A 303,145
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2011, 7.000%, 8/01/32
Palomar Pomerado Health Care District, California, Certificates of
Participation, Series 2009:

2,430 5.500%, 11/01/19 (ETM) No Opt. Call N/R (4) 2,549,264
5,000 6.625%, 11/01/29 (Pre-refunded 11/01/19) 11/19 at 100.00 BB+ (4) 5,622,550

700
Redwood City, California, Special Tax Refunding Bonds, Redwood
Shores Community Facilities District 99-1, Shores Transportation
Improvement Project, Series 2012B, 5.000%, 9/01/29

9/22 at 100.00 N/R 773,913

265 Riverside County, California, Special Tax Bonds, Community
Facilities District 05-8 Scott Road, Series 2013, 4.000%, 9/01/21 No Opt. Call N/R 288,829

500 Roseville, California, Special Tax Bonds, Community Facilities
District 1 Westbrook, Series 2014, 5.000%, 9/01/29 9/24 at 100.00 N/R 565,185
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Principal
Amount
(000)

Description (1) Optional Call
Provisions (2)

Ratings
(3) Value

California  (continued)

$ 2,395 San Bernardino Joint Powers Financing Authority, California, Tax
Allocation Bonds, Series 2005A, 5.750%, 10/01/24  –  AGM InsuredNo Opt. Call AA $2,902,549

260
San Diego, California, Community Facilities District 3 Liberty
Station Special Tax Refunding Bonds Series 2013, 5.000%,
9/01/20

No Opt. Call N/R 286,515

100
San Jose Redevelopment Agency, California, Tax Allocation
Bonds, Merged Area Redevelopment Project, Refunding Series
2006D, 5.000%, 8/01/18  –  AMBAC Insured

10/17 at 100.00 A+ 100,348

420
San Jose Redevelopment Agency, California, Tax Allocation
Bonds, Merged Area Redevelopment Project, Series 2003,
5.000%, 8/01/25  –  FGIC Insured

11/17 at 100.00 A+ 425,288

550
San Jose Redevelopment Agency, California, Tax Allocation
Bonds, Merged Area Redevelopment Project, Series 2007B,
5.000%, 8/01/19  –  SYNCORA GTY Insured

11/17 at 100.00 A+ 554,653

1,500
Tejon Ranch Public Facilities Financing Authority, California,
Special Tax Bonds, Community Facilities District 2008-1 Tejon
Industrial Complex East 2012A, 5.000%, 9/01/32

3/23 at 100.00 N/R 1,650,255

1,500
Tejon Ranch Public Facilities Financing Authority, California,
Special Tax Bonds, Community Facilities District 2008-1 Tejon
Industrial Complex East 2012B, 5.000%, 9/01/32

3/23 at 100.00 N/R 1,650,255

10,000
Tobacco Securitization Authority of Northern California, Tobacco
Settlement Asset-Backed Bonds, Refunding Series 2005A-2,
5.400%, 6/01/27

11/17 at 100.00 B+ 9,952,700

1,440 Tobacco Securitization Authority of Northern California, Tobacco
Settlement Asset-Backed Bonds, Series 2005A-1, 4.750%, 6/01/23 11/17 at 100.00 Ba2 1,442,736

80 Vernon, California, Electric System Revenue Bonds, Series
2009A, 5.125%, 8/01/21 (Pre-refunded 8/01/19) 8/19 at 100.00 N/R (4) 85,166

55,425 Total California 61,936,345
Colorado – 5.1% (4.0% of Total Investments)

505
Bromley Park Metropolitan District 2, Brighton, Colorado,
General Obligation Bonds, Refunding Series 2007A, 4.375%,
12/01/18  –  RAAI Insured

12/17 at 100.00 AA 506,697

2,120
Bromley Park Metropolitan District 3, Brighton, Colorado,
General Obligation Bonds, Refunding & Improvement Series
2007, 4.750%, 12/01/37  –  RAAI Insured

12/17 at 100.00 AA 2,124,304

4,005

Castle Oaks Metropolitan District, Castle Rock, Douglas County,
Colorado, General Obligation Limited Tax Bonds, Refunding &
Improvement Series 2012, 5.500%, 12/01/22 (Pre-refunded
12/01/17)

12/17 at 100.00 N/R (4) 4,051,899

630
Colorado Educational and Cultural Facilities Authority, Charter
School Revenue Bonds, Academy of Charter Schools Project,
Series 2010B, 6.125%, 11/01/20

No Opt. Call B+ 657,399

500
Colorado Educational and Cultural Facilities Authority, Charter
School Revenue Bonds, Flagstaff Academy Project, Series 2008A,
6.750%, 8/01/28 (Pre-refunded 8/01/18)

8/18 at 100.00 N/R (4) 525,340

145 No Opt. Call BB+ 155,412
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Colorado Educational and Cultural Facilities Authority, Charter
School Revenue Bonds, Littleton Preparatory Charter School,
Series 2013, 5.000%, 12/01/22

800
Colorado Health Facilities Authority, Colorado, Revenue Bonds,
Total Long-Term Care National Obligated Group Project, Series
2010A, 5.250%, 11/15/20 (ETM)

No Opt. Call N/R (4) 852,456

889
Colorado Housing and Finance Authority, Revenue Bonds,
Confluence Energy LLC Project, Series 2017, 6.875%, 10/01/27
(Alternative Minimum Tax)

No Opt. Call N/R 775,830

3,270 Colorado Springs, Colorado, Utilities System Revenue Bonds,
Tender Option Bond Trust 2015-XF0223, 11.662%, 11/15/30 (IF) 11/22 at 100.00 AA 4,417,508
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Principal
Amount
(000)

Description (1) Optional Call
Provisions (2)

Ratings
(3) Value

Colorado  (continued)
Colorado State Board of Governors, Colorado State University
Auxiliary Enterprise System Revenue Bonds, Tender Option Bond
Trust 2016-XF2354:

$ 100 19.373%, 3/01/25 (IF) (5) No Opt. Call Aa2 $216,080
300 19.373%, 3/01/26 (IF) (5) No Opt. Call Aa2 668,805
430 19.331%, 3/01/27 (IF) (5) No Opt. Call Aa2 974,849
725 19.373%, 3/01/28 (IF) (5) No Opt. Call Aa2 1,590,831
200 19.373%, 3/01/29 (IF) (5) No Opt. Call Aa2 437,090

1,000

Denver City and County, Colorado, Special Facilities Airport
Revenue Bonds, United Air Lines Corporation, Series 2007A,
5.250%, 10/01/32 (Pre-refunded 10/01/17) (Alternative Minimum
Tax)

10/17 at 100.00 BB- (4) 1,003,640

2,000
Denver Convention Center Hotel Authority, Colorado, Revenue
Bonds, Convention Center Hotel, Refunding Senior Lien Series
2016, 5.000%, 12/01/26

No Opt. Call Baa2 2,410,540

5,715 E-470 Public Highway Authority, Colorado, Toll Revenue Bonds,
Series 2004A, 0.000%, 9/01/27  –  NPFG Insured No Opt. Call A 4,290,822

860
Fitzsimons Village Metropolitan District 3, Arapahoe County,
Colorado, Tax Increment/Public Improvement Fee Supported
Revenue Bonds, Series 2014A, 5.750%, 3/01/32

3/20 at 100.00 N/R 865,538

250
Lincoln Park Metropolitan District, Douglas County, Colorado,
General Obligation Refunding and Improvement Bonds, Series
2008, 5.625%, 12/01/20 (Pre-refunded 12/01/17)

12/17 at 100.00 N/R (4) 253,043

Plaza Metropolitan District 1, Lakewood, Colorado, Tax Increment
Revenue Bonds, Refunding Series 2013:

500 5.000%, 12/01/18 No Opt. Call N/R 517,025
1,000 5.000%, 12/01/21 No Opt. Call N/R 1,082,940

215
Rendezvous Residential Metropolitan District, Colorado, Limited
Tax General Obligation Bonds, Refunding Series 2007, 5.200%,
12/01/17 (ETM)

No Opt. Call N/R (4) 217,417

870 SouthGlenn Metropolitan District, Colorado, Special Revenue
Bonds, Refunding Series 2016, 3.000%, 12/01/21 No Opt. Call N/R 866,537

3,150
Westminster Economic Development Authority, Colorado, Tax
Increment Revenue Bonds, Mandalay Gardens Urban Renewal
Project, Series 2012, 5.000%, 12/01/27

12/22 at 100.00 A+ 3,502,138

30,179 Total Colorado 32,964,140
Connecticut – 0.0% (0.0% of Total Investments)

7,055
Mashantucket Western Pequot Tribe, Connecticut, Special
Revenue Bonds, Subordinate Series 2013A, 6.050%, 7/01/31 ,
(cash 4.000%, PIK 2.050%), (7)

No Opt. Call N/R 269,911

District of Columbia – 0.8% (0.7% of Total Investments)
District of Columbia Student Dormitory Revenue Bonds, Provident
Group - Howard Properties LLC Issue, Series 2013:

500 4.000%, 10/01/19 No Opt. Call BB+ 505,470
500 4.000%, 10/01/20 No Opt. Call BB+ 505,485
670 4.000%, 10/01/21 No Opt. Call BB+ 676,271
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355 District of Columbia, Revenue Bonds, Ingleside at Rock Creek
Project, Series 2017A, 4.125%, 7/01/27 7/24 at 103.00 N/R 361,979
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Principal
Amount
(000)

Description (1) Optional Call
Provisions (2)

Ratings
(3) Value

District of Columbia (continued)
District of Columbia, Tax Increment Revenue Bonds, Gallery
Place Project, Tender Option Bond Trust 2016-XF2341:

$ 745 18.729%, 6/01/29 (IF) (5) 6/21 at 100.00 AA $1,206,975
785 18.663%, 6/01/30 (IF) (5) 6/21 at 100.00 AA 1,296,271
520 18.729%, 6/01/31 (IF) (5) 6/21 at 100.00 AA 850,824
4,075 Total District of Columbia 5,403,275

Florida – 10.4% (8.2% of Total Investments)

1,625
Arborwood Community Development District, Florida, Capital
Improvement Revenue Bonds, Master Infrastructure Projects,
Series 2005A-2, 5.350%, 5/01/36

11/17 at 100.00 N/R 1,625,227

Atlantic Beach, Florida, Healthcare Facilities Revenue Refunding
Bonds, Fleet Landing Project, Series 2013A:

425 5.000%, 11/15/20 No Opt. Call BBB 466,608
150 5.000%, 11/15/23 No Opt. Call BBB 174,200

720 Ave Maria Stewardship Community District, Florida, Capital
Improvement Revenue Bonds, Series 2015, 5.000%, 5/01/30 5/25 at 100.00 N/R 715,946

7,200
Cape Coral Health Facilities Authority, Florida, Senior Housing
Revenue Bonds, Gulf Care Inc. Project, Series 2015, 5.750%,
7/01/30

7/25 at 100.00 N/R 7,757,064

430
Capital Projects Finance Authority, Student Housing Revenue
Bonds, Capital Projects Loan Program - Florida Universities,
Series 2001F, 5.000%, 10/01/31  –  NPFG Insured

11/17 at 100.00 A 437,478

2,095
Capital Trust Agency, Florida, Fixed Rate Air Cargo Revenue
Refunding Bonds, Aero Miami FX, LLC Project, Series 2010A,
5.350%, 7/01/29

7/20 at 100.00 Baa3 2,212,655

945
Collier County Educational Facilities Authority, Florida, Revenue
Bonds, Ave Maria University, Refunding Series 2013A, 4.500%,
6/01/23

No Opt. Call BBB- 988,272

925
Corkscrew Farms Community Development District, Lee County,
Florida, Special Assessment Bonds, Area One Project, Series
2016, 3.500%, 11/01/21

No Opt. Call N/R 927,109

2,205
Florida Development Finance Corporation, Educational Facilities
Revenue Bonds, Renaissance Charter School, Inc. Projects, Series
2011A, 6.500%, 6/15/21

12/17 at 100.00 BB 2,351,324

920
Grand Bay at Doral Community Development District,
Miami-Dade County, Florida, Special Assessment Bonds, Doral
Breeze Project Series 2012, 5.125%, 11/01/22

No Opt. Call N/R 961,538

215
Jacksonville Economic Development Commission, Florida, Health
Care Facilities Revenue Bonds, Florida Proton Therapy Institute
Project, Series 2007A, 6.000%, 9/01/17

No Opt. Call N/R 215,000

Lake Powell Residential Golf Community Development District,
Bay County, Florida, Special Assessment Revenue Refunding
Bonds, Series 2012:

1,025 5.250%, 11/01/22 11/17 at 100.00 N/R 1,085,352
1,305 5.750%, 11/01/32 11/23 at 100.00 N/R 1,366,152
2,115 11/17 at 100.00 BB 2,115,698
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Lee County Industrial Development Authority, Florida, Charter
School Revenue Bonds, Lee County Community Charter Schools,
Series 2007A, 5.250%, 6/15/27

365 Madison County, Florida, First Mortgage Revenue Bonds, Twin
Oaks Project, Series 2005A, 6.000%, 7/01/25 (7) 11/17 at 100.00 N/R 346,750

4,000

Martin County Industrial Development Authority, Florida,
Industrial Development Revenue Refunding Bonds, Indiantown
Cogeneration LP, Series 2013, 3.950%, 12/15/21 (Alternative
Minimum Tax)

6/20 at 100.00 Baa2 4,116,920

Edgar Filing: Nuveen Intermediate Duration Municipal Term Fund - Form N-Q

13



Principal
Amount
(000)

Description (1) Optional Call
Provisions (2)

Ratings
(3) Value

Florida  (continued)
Miami-Dade County Expressway Authority, Florida, Toll System
Revenue Bonds, Tender Option Bond Trust 2016-XG0099:

$ 700 18.153%, 7/01/22 (IF) (5) No Opt. Call A $1,293,985
820 18.153%, 7/01/23 (IF) (5) 7/22 at 100.00 A 1,564,314
1,115 18.153%, 7/01/24 (IF) (5) 7/22 at 100.00 A 2,022,833
800 18.153%, 7/01/25 (IF) (5) 7/22 at 100.00 A 1,434,160

920
Miromar Lakes Community Development District, Lee County,
Florida, Capital Improvement Revenue Bonds, Refunding Series
2012, 4.875%, 5/01/22

11/17 at 100.00 N/R 969,202

1,495
Northern Palm Beach County Improvement District, Florida,
Water Control and Improvement Bonds, Development Unit 16,
Refunding Series 2012, 5.125%, 8/01/22

2/18 at 100.00 N/R 1,567,986

500
Palm Beach County Health Facilities Authority, Florida, Hospital
Revenue Bonds, BRCH Corporation Obligated Group, Refunding
Series 2014, 5.000%, 12/01/25

12/24 at 100.00 BBB+ 584,620

900 Palm Beach County Health Facilities Authority, Florida, Revenue
Bonds, Jupiter Medical Center, Series 2013A, 5.000%, 11/01/33 11/22 at 100.00 BBB+ 970,758

355
Pelican Marsh Community Development District, Florida,
Special Assessment Revenue Bonds, Refunding Series 2013,
3.500%, 5/01/19

11/17 at 100.00 N/R 359,895

2,150 Seminole Tribe of Florida, Special Obligation Bonds, Series
2007A, 5.500%, 10/01/24 (Pre-refunded 10/01/17) 10/17 at 100.00 BBB (4)2,155,525

2,615
South Fork Community Development District, Florida, Capital
Improvement Revenue Bonds, Refunding Series 2017, 4.000%,
5/01/31

5/27 at 100.00 BBB 2,752,078

1,735
South-Dade Venture Community Development District, Florida,
Special Assessment Revenue Bonds, Refunding Series 2012,
5.000%, 5/01/26

5/22 at 100.00 BBB- 1,878,467

1,130
Stonegate Community Development District, Florida, Special
Assessment Revenue Bonds, Refunding Series 2013, 4.000%,
5/01/25

5/23 at 100.00 N/R 1,184,839

Sumter County Industrial Development Authority, Florida,
Hospital Revenue Bonds, Central Florida Health Alliance
Projects, Series 2014B:

2,925 5.000%, 7/01/29 7/24 at 100.00 A- 3,352,986
2,350 5.000%, 7/01/30 7/24 at 100.00 A- 2,673,360
1,560 5.000%, 7/01/31 7/24 at 100.00 A- 1,761,692
1,400 5.000%, 7/01/32 7/24 at 100.00 A- 1,572,704

Tampa-Hillsborough County Expressway Authority, Florida,
Revenue Bonds, Tender Option Bond Trust 2016-XG0097:

400 18.252%, 7/01/27 (IF) (5) 7/22 at 100.00 A+ 702,980
290 18.252%, 7/01/28 (IF) (5) 7/22 at 100.00 A+ 502,381
1,000 13.303%, 7/01/29 (IF) (5) 7/22 at 100.00 A+ 1,380,700
1,000 13.303%, 7/01/30 (IF) (5) 7/22 at 100.00 A+ 1,357,050
1,000 18.252%, 7/01/31 (IF) (5) 7/22 at 100.00 A+ 1,744,850
1,695 11/17 at 100.00 N/R 1,695,119
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Tolomato Community Development District, Florida, Special
Assessment Bonds, Series 2006, 5.400%, 5/01/37

1,480
Venetian Community Development District, Sarasota County,
Florida, Capital Improvement Revenue Bonds, Series 2012-A2,
5.000%, 5/01/23

5/22 at 100.00 N/R 1,552,772

2,240
Verandah West Community Development District, Florida,
Capital Improvement Revenue Bonds, Refunding Series 2013,
4.000%, 5/01/23

No Opt. Call N/R 2,231,690
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Principal
Amount
(000)

Description (1) Optional Call
Provisions (2)

Ratings
(3) Value

Florida  (continued)

$ 475
Vizcaya in Kendall Community Development District, Florida,
Special Assessment Revenue Bonds, Phase Two Assessment
Area, Refunding Series 2012A-2, 5.600%, 5/01/22

11/17 at 100.00 BBB- $ 506,573

59,715 Total Florida 67,636,812
Georgia – 0.4% (0.3% of Total Investments)

2,000
Clayton County Development Authority, Georgia, Special
Facilities Revenue Bonds, Delta Air Lines, Inc. Project, Series
2009A, 8.750%, 6/01/29

6/20 at 100.00 Baa3 2,332,220

Guam – 2.8% (2.2% of Total Investments)
Guam Government Department of Education, Certificates of
Participation, John F. Kennedy High School Project, Series
2010A:

1,240 6.000%, 12/01/20 12/17 at 100.00 B+ 1,277,411
325 6.875%, 12/01/40 12/20 at 100.00 B+ 342,739

1,100
Guam Government Waterworks Authority, Water and
Wastewater System Revenue Bonds, Refunding Series 2014A,
5.000%, 7/01/29

7/24 at 100.00 A- 1,218,855

2,000
Guam Government Waterworks Authority, Water and
Wastewater System Revenue Bonds, Series 2010, 5.250%,
7/01/25

7/20 at 100.00 A- 2,154,060

Guam Government Waterworks Authority, Water and
Wastewater System Revenue Bonds, Series 2013:

1,365 5.250%, 7/01/24 7/23 at 100.00 A- 1,577,571
2,500 5.500%, 7/01/43 7/23 at 100.00 A- 2,788,150

Guam Government, General Obligation Bonds, 2009 Series A:
670 6.000%, 11/15/19 No Opt. Call BB- 705,724
2,500 6.750%, 11/15/29 (Pre-refunded 11/15/19) 11/19 at 100.00 N/R (4) 2,817,025

2,000 Guam Government, General Obligation Bonds, Series 2007A,
5.000%, 11/15/23 (Pre-refunded 11/15/17) 11/17 at 100.00 BB- (4) 2,017,520

1,000 Guam Government, Limited Obligation Section 30 Revenue
Bonds, Series 2009A, 5.375%, 12/01/24 (Pre-refunded 12/01/19) 12/19 at 100.00 BBB+

(4) 1,099,400

2,025 Guam Power Authority, Revenue Bonds, Series 2012A, 5.000%,
10/01/30  –  AGM Insured 10/22 at 100.00 AA 2,278,854

200 Guam Power Authority, Revenue Bonds, Series 2014A, 5.000%,
10/01/31 10/24 at 100.00 BBB 220,782

16,925 Total Guam 18,498,091
Hawaii – 1.3% (1.0% of Total Investments)

6,070
Hawaii Department of Budget and Finance, Special Purpose
Revenue Bonds, Hawaii Pacific University, Series 2015, 5.000%,
7/01/20

1/19 at 100.00 N/R 6,120,077

490
Hawaii Housing Finance and Development Corporation,
Multifamily Housing Revenue Bonds, Wilikina Apartments
Project, Series 2012A, 4.250%, 5/01/22

11/17 at 100.00 A- 507,170

1,550
Hawaii State Department of Transportation, Special Facility
Revenue Bonds, Continental Airlines Inc., Series 1997, 5.625%,
11/15/27 (Alternative Minimum Tax)

11/17 at 100.00 BB- 1,556,138
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8,110 Total Hawaii 8,183,385
Illinois – 17.5% (13.7% of Total Investments)

7,680 CenterPoint Intermodal Center Program Trust, Illinois, Class A
Certificates, Series 2004, 4.000%, 6/15/23 12/22 at 100.00 N/R 7,682,765

5,000
Chicago Board of Education, Illinois, General Obligation Bonds,
Dedicated Capital Improvement Revenues, Series 2016, 5.750%,
4/01/34

4/27 at 100.00 A 5,593,100
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Principal
Amount
(000)

Description (1) Optional Call
Provisions (2)

Ratings
(3) Value

Illinois  (continued)

$ 1,915 Chicago Board of Education, Illinois, General Obligation Bonds,
Dedicated Revenues Series 2011C-2, 9.000%, 3/01/32 11/17 at 100.00 B+ $1,913,506

Chicago Board of Education, Illinois, General Obligation Bonds,
Dedicated Revenues, Refunding Series 2010F:

325 5.000%, 12/01/17 (ETM) No Opt. Call N/R (4)328,400
1,275 5.000%, 12/01/17 No Opt. Call B+ 1,277,422
140 5.000%, 12/01/18 (ETM) No Opt. Call N/R (4)147,126
545 5.000%, 12/01/18 No Opt. Call B+ 550,352
1,600 5.000%, 12/01/19 No Opt. Call B+ 1,627,792
1,230 5.000%, 12/01/20 No Opt. Call B+ 1,249,065
440 5.000%, 12/01/31 12/20 at 100.00 B+ 436,867

Chicago Board of Education, Illinois, General Obligation Bonds,
Dedicated Revenues, Series 2008C:

1,250 5.000%, 12/01/22 12/18 at 100.00 B+ 1,253,963
3,000 5.250%, 12/01/25 12/18 at 100.00 B+ 3,011,250
270 5.000%, 12/01/29 12/18 at 100.00 B+ 268,026

1,000 Chicago Board of Education, Illinois, General Obligation Bonds,
Dedicated Revenues, Series 2016A, 7.000%, 12/01/26 12/25 at 100.00 B+ 1,160,890

Chicago Board of Education, Illinois, Unlimited Tax General
Obligation Bonds, Dedicated Tax Revenues, Series 1998B-1:

1,470 0.000%, 12/01/22  –  NPFG Insured No Opt. Call A 1,242,973
1,500 0.000%, 12/01/27  –  NPFG Insured No Opt. Call A 1,000,095

2,514
Chicago, Illinois, Certificates of Participation Tax Increment
Bonds, 35th and State Redevelopment Project, Series 2012,
6.100%, 1/15/29

12/17 at 100.00 N/R 2,470,675

226 Chicago, Illinois, Certificates of Participation Tax Increment
Bonds, MetraMarket Project, Series 2010, 6.870%, 2/15/24 11/17 at 100.00 Ba2 226,736

868
Chicago, Illinois, Certificates of Participation, Tax Increment
Allocation Revenue Bonds, Diversey-Narragansett Project, Series
2006, 7.460%, 2/15/26 (7)

11/17 at 100.00 N/R 613,805

2,465 Chicago, Illinois, General Obligation Bonds, Refunding Series
2008A, 5.250%, 1/01/33 1/18 at 100.00 BBB+ 2,478,804

2,680 Chicago, Illinois, General Obligation Bonds, Refunding Series
2012C, 5.000%, 1/01/23 1/22 at 100.00 BBB+ 2,898,447

Chicago, Illinois, General Obligation Bonds, Refunding Series
2016C:

850 5.000%, 1/01/24 No Opt. Call BBB+ 945,804
1,500 5.000%, 1/01/25 No Opt. Call BBB+ 1,671,030

Cook County, Illinois, General Obligation Bonds, Tender Option
Bond Trust 2015-XF0124:

1,000 17.876%, 11/15/29 (IF) (5) 11/22 at 100.00 AA- 1,333,700
3,040 17.876%, 11/15/33 (IF) (5) 11/22 at 100.00 AA- 4,273,480

1,100
Cook County, Illinois, Recovery Zone Facility Revenue Bonds,
Navistar International Corporation Project, Series 2010, 6.500%,
10/15/40

10/20 at 100.00 B- 1,164,559
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Illinois Finance Authority, Charter School Revenue Bonds,
Chicago Charter School Foundation, Series 2007:

1,650 5.000%, 12/01/21 11/17 at 100.00 BBB 1,652,904
4,000 5.000%, 12/01/26 11/17 at 100.00 BBB 4,004,400

5,530
Illinois Finance Authority, Recovery Zone Facility Revenue
Bonds, Navistar International Corporation Project, Series 2010,
6.500%, 10/15/40

10/20 at 100.00 B- 5,854,556
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Principal
Amount (000) Description (1) Optional Call

Provisions (2)
Ratings
(3) Value

Illinois  (continued)
Illinois Finance Authority, Revenue Bonds, Centegra Health
System, Tender Option Bond Trust 2016-XF2339:

$ 330 17.910%, 9/01/21 (IF) (5) No Opt. Call BBB- $523,354
480 17.941%, 9/01/21 (IF) (5) No Opt. Call BBB- 761,779
435 17.896%, 9/01/22 (IF) (5) No Opt. Call BBB- 732,666

2,960 Illinois Finance Authority, Revenue Bonds, Friendship Village
of Schaumburg, Series 2005A, 5.375%, 2/15/25 11/17 at 100.00 BB- 2,961,332

Illinois Finance Authority, Revenue Bonds, Illinois Institute of
Technology, Refunding Series 2006A:

2,680 5.000%, 4/01/24 11/17 at 100.00 Baa3 2,681,394
1,950 5.000%, 4/01/26 11/17 at 100.00 Baa3 1,950,507
2,000 5.000%, 4/01/31 11/17 at 100.00 Baa3 1,999,980

Illinois Finance Authority, Revenue Bonds, Ingalls Health
System, Series 2013:

650 4.000%, 5/15/18 No Opt. Call Baa1 660,407
770 4.000%, 5/15/19 No Opt. Call Baa1 798,713
895 5.000%, 5/15/20 No Opt. Call Baa1 967,880
1,035 5.000%, 5/15/21 No Opt. Call Baa1 1,145,455
1,210 5.000%, 5/15/22 No Opt. Call Baa1 1,366,380
1,575 5.000%, 5/15/24 5/22 at 100.00 Baa1 1,755,999

Illinois Finance Authority, Revenue Bonds, Resurrection Health
Care Corporation, Refunding Series 2009:

100 6.125%, 5/15/25 (Pre-refunded 5/15/19) 5/19 at 100.00 N/R (4) 108,787
120 6.125%, 5/15/25 (Pre-refunded 5/15/19) 5/19 at 100.00 N/R (4) 130,609

3,280 6.125%, 5/15/25 (Pre-refunded 5/15/19) 5/19 at 100.00 BBB-
(4) 3,569,985

2,500 Illinois Sports Facility Authority, State Tax Supported Bonds,
Refunding Series 2014, 5.000%, 6/15/27  –  AGM Insured 6/24 at 100.00 AA 2,822,975

Illinois Sports Facility Authority, State Tax Supported Bonds,
Series 2001:

4,300 0.000%, 6/15/23  –  AMBAC Insured No Opt. Call BBB- 3,531,762
1,000 0.000%, 6/15/25  –  AMBAC Insured No Opt. Call BBB- 748,790

1,500 Illinois State, General Obligation Bonds, November Series
2016, 5.000%, 11/01/26 No Opt. Call BBB 1,671,300

1,870 Illinois State, General Obligation Bonds, Refunding Series
2010, 5.000%, 1/01/24 1/20 at 100.00 BBB 1,958,769

Illinois State, General Obligation Bonds, Refunding Series
2012:

1,750 5.000%, 8/01/22 No Opt. Call BBB 1,919,400
4,000 5.000%, 8/01/23  –  AGM Insured No Opt. Call AA 4,505,560

2,000 Illinois State, General Obligation Bonds, Tender Option Bond
Trust 2015-XF1010, 14.545%, 8/01/23  –  AGM Insured (IF) (5)No Opt. Call AA 3,011,120

3,560
Illinois State, Sales Tax Revenue Bonds, Build Illinois,
Refunding Junior Obligation September Series 2016C, 4.000%,
6/15/30  –  BAM Insured

6/26 at 100.00 AA 3,836,790

4,270 Metropolitan Pier and Exposition Authority, Illinois,
McCormick Place Expansion Project Bonds, Refunding Series

6/22 at 100.00 BBB- 4,581,069
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2012B, 5.000%, 12/15/28
Romeoville, Illinois, Revenue Bonds, Lewis University Project,
Series 2015:

1,100 5.000%, 10/01/25 4/25 at 100.00 BBB+ 1,289,079
200 5.000%, 10/01/26 4/25 at 100.00 BBB+ 232,278
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Amount
(000)

Description (1) Optional Call
Provisions (2)

Ratings
(3) Value

Illinois  (continued)

$ 2,500
Wauconda, Illinois, Special Service Area 1 Special Tax Bonds,
Liberty Lake Project, Refunding Series 2015, 5.000%, 3/01/33  – 
BAM Insured

3/25 at 100.00 AA $ 2,817,475

107,083 Total Illinois 113,374,086
Indiana – 3.2% (2.5% of Total Investments)

1,250 Carmel, Indiana, Revenue Bonds, Barrington of Carmel
Project, Series 2012A, 6.000%, 11/15/22 No Opt. Call N/R 1,347,600

4,345
Indiana Finance Authority, Educational Facilities Revenue
Bonds, 21st Century Charter School Project, Series 2013A,
6.000%, 3/01/33

3/23 at 100.00 B+ 4,151,083

650
Indiana Finance Authority, Educational Facilities Revenue
Bonds, Drexel Foundation For Educational Excellence, Inc.,
Series 2009A, 6.000%, 10/01/21

10/19 at 100.00 B- 650,462

965
Indiana Finance Authority, Educational Facilities Revenue
Bonds, Lighthouse Academies of Indiana Inc. Project, Series
2016, 6.250%, 12/01/24

No Opt. Call N/R 1,014,755

990
Indiana Finance Authority, Educational Facilities Revenue
Bonds, Lighthouse Academies of Northwest Indiana Inc.
Project, Series 2016, 6.250%, 12/01/24

No Opt. Call N/R 1,041,044

5,590 Indiana Finance Authority, Environmental Improvement
Revenue B
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