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000 BO00000 12/31/2014
000 C000000 0001265708
000 DO0000O N
000 E000000 NF
000 F000000
000 G000000
000 H000000
000 I000000
000 J000000
001 A000000 NUVEEN TAX-ADVANT. TOTAL RETURN STRATEGY FUND
001 BO00000O 811-21471
001 C000000 3129178200
002 A000000 333 WEST WACKER DRIVE
002 BO00000 CHICAGO
002 C000000 IL
002 D010000 60606
002 D020000 1286
003 000000 N

Doy 22

004 000000 N
005 000000 N
006 000000 N
007 A000000 N

007 BOOOOOO O
007 C010100 1
008 A000001 NUVEEN FUND ADVISORS, LLC
008 BOO0O0OO1 A
008 C000001 801-14147
008 D010001 CHICAGO
008 D020001 IL
008 D030001 60606
008 D040001 1286
008 A000002 NWQ INVESTMENT MANAGEMENT COMPANY, LLC
008 B0O0O0O0O0Z2 S
008 C000002 801-61379
008 D010002 LOS ANGELES
008 D020002 CA
008 D030002 90067
008 A000003 SYMPHONY ASSET MANAGEMENT, LLC
008 B0OO0O0O0O3 s
008 C000003 801-52638
008 D010003 SAN FRANCISCO
008 D020003 CA
008 D0O30003 94104
012 A000001 COMPUTERSHARE INC.
012 BO0O0O0O0O1 84-05925
012 C010001 PROVIDENCE
012 C020001 RI
012 C030001 02940
013 A000001 KPMG LLP
013 B010001 CHICAGO
013 B020001 IL
PAGE 2
013 B030001 60601
014 A000001 NUVEEN INVESTMENTS, LLC
014 BO0O0O001 8-13464
015 A000001 STATE STREET BANK AND TRUST COMPANY
015 B0O0O0O0OO1 C
015 C010001 BOSTON
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015 C020001 MA

015 C030001 02110

015 E010001 X

018 000000 Y

019 A000000 Y

019 BOOO0O0OO 196

019 C000000 NUVEENFUND

020 A000001 CITIGROUP

020 B0O0O0O0O01 13-3214963

020 C000001 27

020 A000002 MERRILL LYNCH
020 B0O00O002 13-5674085

020 C000002 11

020 A000003 MORGAN STANLEY
020 B0O0O0O0O03 13-2655998

020 C000003 8

020 A000004 UBS

020 B0O00004 13-2638166

020 C000004 7

020 A000005 STIFEL, NICOLAUS & CO
020 BOOO0O0OS5 43-0538770

020 C000005 7

020 A000006 HSBC

020 B0O00O006 13-2650272

020 C000006 6

020 A000007 B. RILEY & CO LLC
020 B0O0O0O007 26-0673644

020 C000007 5

020 A000008 CREDIT AGRICOLE
020 B0O0O0O0O08 13-2602298

020 C000008 4

020 A000009 JP MORGAN CHASE
020 B0O0O0O00S 13-3224016

020 C000009 4

020 A000010 MACQUARIE GROUP
020 BO0O0O010 98-0141094

020 C000010 4

021 000000 140

022 A000001 CITIGROUP

022 B0O00O001 13-3214963

022 C000001 16682

022 D0O0000O1 6212

022 A000002 MORGAN STANLEY
022 B000002 13-2655998

022 C000002 9572
PAGE 3
022 D000002 6711

022 A000003 INTL FCSTONE
022 B0O00O003 59-2921318

022 C000003 3330

022 D000003 6570

022 A000004 LANCASTER POLLARD
022 B000004 31-1253650

022 C000004 8866

022 D000004 0

022 A000005 JP MORGAN CHASE
022 BO0O0O00S5 13-3224016

022 C000005 3439

022 D0O00O0OS 4746

022 A000006 UBS

022 B0O00006 13-2638166

022 C000006 4082
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022 D000006 3487

022 A000007 DEUTSCHE BANK

022 B0O0O0O0O07 13-2730828

022 C000007 4976

022 D0O00007 1924

022 A000008 HSBC

022 B0O00O008 13-2650272

022 C000008 1043

022 D000008 5549

022 A000009 BARCLAYS BANK PLC

022 B0O00O009 13-4942190

022 C000009 1238

022 D0O00O00S 4894

022 A000010 GLOBAL HUNTER

022 B0O00O010 74-3055482

022 C000010 137

022 D000010 5544

023 C000000 96398

023 D0O00O0O0O 88118

024 000000

026 A000000

026 B0O0O0O0OO

026 C000000

026 D0O0O0O0OO

026 E000000

026 F000000

026 G010000

026 G020000

026 HO00000

027 000000

028 A010000

028 A020000

028 A030000

028 A040000

028 B01000O
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028 B020000

028 B030000

028 B040000

028 C010000

028 C020000

028 C030000

028 C040000

028 D01000O

028 D020000

028 D030000

028 D040000

028 E010000

028 E020000

028 E030000

028 E040000

028 F010000

028 F020000

028 F030000

028 F040000

028 G010000

028 G020000

028 G030000

028 G040000

028 HO00000

030 A000000 0

030 BO0O0O0OOO 0.00

ZzZ2zZ2zkz22z222

O O O O O

[eNeolNeoNeoNeoNoNoNeoBoNoNeoNoBoNoNoNoNoNeoNoBoNoNeoNoNe)
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030 C000000 0.00
031 A000000
031 B0O0O0O0OOO
032 000000
033 000000
035 000000
036 B00000OO
038 000000
042 A000000
042 B0O000OO
042 C000000
042 D0O00O0OO
042 E000000
042 F000000
042 G00000O
042 HO00000
043 000000 0
044 000000 0
045 000000 Y
046 000000 N
047 000000 N
048 000000 0.000
048 A010000 0
048 A020000 0.000
048 B01000O 0
PAGE 5
048 B020000 0.000
048 C010000 0
048 C020000 0.000
048 D01000O 0
048 D020000 0.000
048 E010000 0
048 E020000 0.000
048 F010000 0
048 F020000 0.000
048 G010000 0
048 G020000 0.000
048 H010000 0
048 H020000 0.000
048 1010000 0
048 1020000 0.000
048 J010000 0
048 J020000 0.000
048 K010000 0
048 K020000 0.000
049 000000
050 000000
051 000000
052 000000
053 A000000
054 A000000
054 B0O0O0O0OO
054 C000000
054 D0O0O0O0OO
054 E000000
054 F000000
054 G000000
054 HO00000
054 1000000
054 J000000
054 K000000
054 L0O0O0O0OO

O O O O o o o

[ecNelNeolNeoNeoNoNoNe]
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054 M000000
054 NOOOOOO
054 0000000
055 A000000
055 B0000OO
056 000000
057 000000
058 A000000
059 000000
060 A000000
060 BO0O0O0OO
061 000000 0
062 A000000
062 B0O000OO 0.0
062 C000000
PAGE 6
062 D0O00O0O0O
062 E000000
062 F000000
062 G000000
062 HO00000
062 1000000
062 J000000
062 K000000
062 L0O0O0O0OO
062 M0O0O000O
062 NOOOOOO
062 0000000
062 P00000O
062 Q000000
062 R0O0000O
063 A000000
063 BO0O0O0OOO 0.0
066 A000000
066 B0000OO
066 C000000
066 D00000OO
066 E000000
066 F000000
066 G000000
067 000000
068 A000000
068 B0000OO
069 000000
070 A010000
070 A020000
070 B01000O
070 B020000
070 C010000
070 C020000
070 D01000O
070 D020000
070 E010000
070 E020000
070 F010000
070 F020000
070 G010000
070 G020000
070 HO010000
070 H020000
070 1010000
070 1020000

K KKZZ2K2Z22<K2K
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070 J010000
070 J020000
070 K010000
070 K020000
070 L0O10000
PAGE
070 L020000
070 M010000
070 M020000
070 N0O1000O
070 N020000
070 0010000
070 0020000
070 P01000O
070 P020000
070 Q010000
070 Q020000
070 R010000
070 R020000
071 A000000 96398
071 B0OO0O0OOO 102125
071 C000000 284044
071 DOO0O0OOO 34
072 A000000 12

Z2 22222 KKKKIZKKIKIZKKK

072 B0O0O00OO 2279
072 C000000 8111
072 D0O0O0O0OO 0
072 E000000 135
072 F000000 2517
072 G00000O 0
072 HO00000 0
072 1000000 1
072 J000000 118
072 K000000 20
072 L0O0O0O0OO 40
072 M000000 10
072 NOOOOOO 0
072 0000000 0
072 P00000O 917
072 Q000000 0
072 R0O0000O 29
072 sS000000 16
072 TO0000O 0
072 U000000 0
072 v000000 0
072 w000000 74
072 X000000 3742
072 Y000000 0
072 7000000 6783
072AA000000 13125
072BB00000O 0
072CC010000 0
072CC020000 10042
072DD010000 14255
072DD020000 0
072EE000000 0
073 A010000 1.0300
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073 A020000 0.0000
073 B0O0O0O0OO 0.0000
073 C000000 0.0000
074 A000000 0
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074 B0O0O0O0OO 4992
074 C000000 0
074 DO0O0O0OO 49672
074 E000000 17847
074 F000000 208641
074 G00000O 0
074 HO00000 0
074 1000000 4120
074 J00000O 5323
074 K00000O 0
074 L0OO0O0OOO 848
074 M000000 134
074 NOOOOOO 291577
074 0000000 1404
074 P00000O 213
074 Q000000 0
074 R010000 0
074 R020000 0
074 R030000 58
074 R040000 90647
074 sS000000 0
074 TOO000O 199255
074 U010000 13843
074 U020000 0
074 v010000 14.39
074 v020000 0.00
074 wWw000000 0.0000
074 X000000 17
074 Y000000 101485
075 A000000 0
075 B0O0O0O0OO 202485
076 000000 13.29

077 A000000
077 BO0O0O0OO
077 C000000
077 Q010000
078 000000
080 A000000 CHUBB GROUP OF INSURANCE COMPANIES

080 BOO0O0OOO BERKLEY, GREAT AMERICAN, ST.PAUL,CNA & ZURICH
080 C000000 114000

081 A000000 Y

081 BOO0O0OOO 195

082 A000000 N

Z KoK

082 B0O00O0OO 0
083 A000000 N
083 B0000OO 0
084 A000000 N
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084 B0O00O0OO 0

085 A000000 Y
085 B0O00O0O0OO N
086 A010000
086 A020000
086 B01000O
086 B020000 11
086 C010000
086 C020000
086 D01000O
086 D020000
086 E010000
086 E020000
086 F010000

O O O OO O O U oo o
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086 F020000 0

087 A010000 COMMON STOCK

087 A020000 67090H102

087 A030000 JTA

088 A000000 Y

088 B0O0O0O0O0OO N

088 C000000 N

088 D0O0O0O0O0OO N

SIGNATURE STEPHEN D. FOY
TITLE V.P. & CONTROLLER



