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Item 1. Schedule of Investments

Portfolio of Investments (Unaudited) 
Nuveen Massachusetts Premium Income Municipal Fund (NMT) 
August 31, 2012 

Principal 
Optional

Call 
Amount
(000) Description (1) 

Provisions
(2) Ratings (3) Value 

Consumer Discretionary – 1.5% (1.0% of Total Investments) 

$ 1,425 
Boston Industrial Development Financing Authority, Massachusetts,
Senior Revenue Bonds, 

3/13 at
102.00 Caa3 

$
1,116,416 

Crosstown Center Project, Series 2002, 6.500%, 9/01/35 (Alternative
Minimum Tax) 
Education and Civic Organizations – 34.2% (23.5% of Total
Investments) 

1,000 
Massachusetts Development Finance Agency Revenue Bonds, Lesley
University Issue Series B-1 

7/21 at
100.00 AA– 1,150,380 

and B-2, 5.250%, 7/01/33 – AGM Insured 

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

10/19 at
100.00 A 424,448 

5.000%, 10/01/29 

1,000 
Massachusetts Development Finance Agency, Revenue Bonds,
Emerson College, Series 2010A, 

1/20 at
100.00 BBB+ 1,047,740 

5.000%, 1/01/40 

450 
Massachusetts Development Finance Agency, Revenue Bonds,
Merrimack College, Series 2012A, 

7/22 at
100.00 BBB– 486,212 

5.250%, 7/01/42 

1,000 
Massachusetts Development Finance Agency, Revenue Bonds,
Sterling and Francine Clark Art 

7/21 at
100.00 AA 1,129,710 

Institute, Series 2011A, 5.000%, 7/01/41 

2,000 
Massachusetts Development Finance Agency, Revenue Bonds, The
Broad Institute, Series 2011A, 

4/21 at
100.00 AA– 2,263,040 

5.250%, 4/01/37 

1,045 
Massachusetts Development Finance Agency, Revenue Bonds,
Worcester Polytechnic Institute, 

9/17 at
100.00 A+ 1,119,550 

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

705 
Massachusetts Development Finance Authority, Revenue Bonds,
Curry College, Series 2000A, 

3/13 at
100.00 BBB 706,579 

6.000%, 3/01/20 – ACA Insured 

1,745 
Massachusetts Development Finance Authority, Revenue Bonds,
Massachusetts College of Pharmacy 

7/15 at
100.00 AA– 1,853,207 

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

1,500 
Massachusetts Development Finance Authority, Revenue Bonds,
WGBH Educational Foundation, 

No Opt.
Call A 1,974,345 

Series 2002A, 5.750%, 1/01/42 – AMBAC Insured 

4,850 
Massachusetts Development Finance Authority, Revenue Bonds,
WGBH Educational Foundation, 

1/18 at
100.00 AA– 5,172,959 
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Series 2008A, 5.000%, 1/01/42 – AGC Insured 

1,090 
Massachusetts Development Finance Authority, Revenue Refunding
Bonds, Boston University, 

No Opt.
Call A2 1,424,772 

Series 1999P, 6.000%, 5/15/29 

1,000 
Massachusetts Educational Financing Authority, Educational Loan
Revenue, Series 2011J, 5.625%, 

7/21 at
100.00 AA 1,071,020 

7/01/33 (Alternative Minimum Tax) 

2,000 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Boston College, 

6/13 at
100.00 AA– 2,069,540 

Series 2003N, 5.250%, 6/01/18 

1,000 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Springfield College, 

10/19 at
100.00 Baa1 1,091,150 

Series 2010, 5.500%, 10/15/31 

250 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Tufts University, 

8/18 at
100.00 Aa2 303,803 

Series 2008O, 5.375%, 8/15/38 

500 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Wellesley College, 

7/13 at
100.00 AA+ 515,510 

Series 2003H, 5.000%, 7/01/26 

515 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Wheaton College 

1/20 at
100.00 A2 567,185 

Issues, Series 2010F, 5.000%, 1/01/41 

555 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Williams College, 

7/13 at
100.00 AA+ 575,263 

Series 2003H, 5.000%, 7/01/21 

500 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Worcester State 

11/12 at
100.00 A 501,215 

College, Series 2002, 5.000%, 11/01/32 – AMBAC Insured 
23,080 Total Education and Civic Organizations 25,447,628 

Health Care – 26.2% (18.0% of Total Investments) 
Massachusetts Development Finance Agency, Revenue Bonds,
Berkshire Health Systems, 
Series 2012G: 

895 5.000%, 10/01/29 
10/21 at
100.00 A3 995,347 

700 5.000%, 10/01/31 
10/21 at
100.00 A3 779,639 

1,000 
Massachusetts Development Finance Agency, Revenue Bonds,
Partners HealthCare System, Series 

7/20 at
100.00 AA 1,132,930 

2011K-6, 5.375%, 7/01/41 

1,000 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Cape Cod Health Care 

11/12 at
100.50 BBB+ 1,010,700 

Inc., Series 2001C, 5.250%, 11/15/31 – RAAI Insured 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Caregroup Inc., 
Series B1 Capital Asset Program Converted June 13,2008: 

2,300 5.375%, 2/01/26 – NPFG Insured 
8/18 at
100.00 A– 2,597,390 

770 5.375%, 2/01/28 – NPFG Insured 
8/18 at
100.00 A– 863,347 

1,500 A– 1,688,670 
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Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Caregroup Inc., 

8/18 at
100.00 

Series B2, Capital Asset Program, Converted June 9, 2009, 5.375%,
2/01/27 – NPFG Insured 

1,000 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Children’s Hospital, 

12/19 at
100.00 AA 1,136,290 

Series 2009M, 5.500%, 12/01/39 

935 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Emerson Hospital, 

8/15 at
100.00 N/R 894,393 

Series 2005E, 5.000%, 8/15/35 – RAAI Insured 

1,000 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Lahey Clinic Medical 

8/15 at
100.00 A+ 1,055,980 

Center, Series 2005C, 5.000%, 8/15/21 – FGIC Insured 

2,000 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Lahey Medical 

8/17 at
100.00 A+ 2,146,180 

Center, Series 2007D, 5.250%, 8/15/28 

585 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Milford Regional 

7/17 at
100.00 BBB– 590,125 

Medical Center, Series 2007E, 5.000%, 7/15/32 

1,000 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, Milton Hospital 

7/15 at
100.00 BB– 1,010,400 

Project, Series 2005D, 5.250%, 7/01/30 

1,445 
Massachusetts Health and Educational Facilities Authority, Revenue
Bonds, UMass Memorial 

7/15 at
100.00 A– 1,482,686 

Health Care, Series 2005D, 5.000%, 7/01/33 
2,000 
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