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Item 1. Schedule of Investments

Portfolio of Investments (Unaudited) 
Nuveen Massachusetts Dividend Advantage Municipal Fund (NMB) 
February 28, 2011 

Principal 
Optional

Call 
Amount

(000) Description (1) 
Provisions

(2) Ratings (3) Value 
Consumer Discretionary – 0.9% (0.6% of Total Investments) 

$     480 
Boston Industrial Development Financing Authority, Massachusetts,
Senior Revenue Bonds, 

9/12 at
102.00 Caa3 $   240,931 

Crosstown Center Project, Series 2002, 6.500%, 9/01/35 (Alternative
Minimum Tax) 
Education and Civic Organizations – 41.0% (27.7% of Total
Investments) 

375 
Massachusetts Development Finance Agency, Revenue Bonds, Boston
University, Series 2009V-1, 

10/19 at
100.00 A 375,761 

5.000%, 10/01/29 

85 
Massachusetts Development Finance Agency, Revenue Bonds, Draper
Laboratory, Series 2008, 

No Opt.
Call Aa3 89,039 

5.875%, 9/01/30 

400 
Massachusetts Development Finance Agency, Revenue Bonds,
Emerson College, Series 2010A, 

1/20 at
100.00 A– 359,520 

5.000%, 1/01/40 

450 
Massachusetts Development Finance Agency, Revenue Bonds,
Worcester Polytechnic Institute, 

9/17 at
100.00 A+ 418,797 

Series 2007, 5.000%, 9/01/37 – NPFG Insured 

495 
Massachusetts Development Finance Authority, Revenue Bonds,
Massachusetts College of Pharmacy 

7/15 at
100.00 AA+ 503,168 

and Allied Health Sciences, Series 2005D, 5.000%, 7/01/27 – AGC
Insured 

500 
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