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Item 1. Schedule of Investments

Portfolio of Investments (Unaudited)
Nuveen New Jersey Dividend Advantage Municipal Fund (NXJ)
September 30, 2006

Principal Optional Call
Amount (000) Description (1) Provisions (2) Ratings (3) Value
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Consumer Discretionary � 0.6% (0.4% of Total Investments)
Middlesex County Improvement Authority, New Jersey, Senior Revenue Bonds, Heldrich Center
Hotel/Conference Center Project, Series 2005A:

$             260 5.000%, 1/01/32 1/15 at 100.00 Baa3  $ 260,068
230 5.125%, 1/01/37 1/15 at 100.00 Baa3 231,753

45 New Jersey Economic Development Authority, General Motors Corporation, Series 1984, No Opt. Call B� 44,442
5.350%, 4/01/09

535 Total Consumer Discretionary 536,263

Consumer Staples � 4.6% (3.2% of Total Investments)
895 Tobacco Settlement Financing Corporation, New Jersey, Tobacco Settlement Asset-Backed Bonds, 6/12 at 100.00 BBB 942,981

Series 2002, 5.750%, 6/01/32
Tobacco Settlement Financing Corporation, New Jersey, Tobacco Settlement Asset-Backed Bonds,
Series 2003:

2,240 6.125%, 6/01/24 6/13 at 100.00 BBB 2,420,163
1,125 6.375%, 6/01/32 6/13 at 100.00 BBB 1,234,800

4,260 Total Consumer Staples 4,597,944

Education and Civic Organizations � 21.7% (14.9% of Total Investments)
250 New Jersey Educational Facilities Authority, Revenue Bonds, Fairleigh Dickinson University, 7/14 at 100.00 N/R 267,633

Series 2004C, 5.500%, 7/01/23
385 New Jersey Educational Facilities Authority, Revenue Bonds, Kean University, Series 2005B, 7/16 at 100.00 AAA 409,263

5.000%, 7/01/30 � MBIA Insured
750 New Jersey Educational Facilities Authority, Revenue Bonds, Montclair State University, Series 7/14 at 100.00 AAA 811,455

2004L, 5.125%, 7/01/21 � MBIA Insured
New Jersey Educational Facilities Authority, Revenue Bonds, Montclair State University,
Series 2005F:

1,200 5.000%, 7/01/17 � FGIC Insured 7/15 at 100.00 AAA 1,302,144
1,000 5.000%, 7/01/24 � FGIC Insured 7/15 at 100.00 AAA 1,066,720

520 5.000%, 7/01/32 � FGIC Insured 7/15 at 100.00 AAA 550,768
970 New Jersey Educational Facilities Authority, Revenue Bonds, Montclair State University, Series 7/16 at 100.00 Aaa 1,030,334

2006, 5.000%, 7/01/36 � AMBAC Insured
1,000 New Jersey Educational Facilities Authority, Revenue Bonds, New Jersey Institute of 7/11 at 100.00 AAA 1,064,050

Technology, Series 2001G, 5.250%, 7/01/18 � MBIA Insured
1,000 New Jersey Educational Facilities Authority, Revenue Bonds, New Jersey Institute of 1/14 at 100.00 AAA 1,069,530

Technology, Series 2004B, 5.000%, 7/01/21 � AMBAC Insured
1,500 New Jersey Educational Facilities Authority, Revenue Bonds, Rowan College, Series 2001C, 7/11 at 101.00 AAA 1,563,420

5.000%, 7/01/31 � FGIC Insured
625 New Jersey Educational Facilities Authority, Revenue Bonds, Rowan University, Series 2004C, 7/14 at 100.00 AAA 662,650

5.000%, 7/01/24 � MBIA Insured
630 New Jersey Educational Facilities Authority, Revenue Bonds, William Paterson University, 7/14 at 100.00 AAA 682,063

Series 2004A, 5.125%, 7/01/19 � FGIC Insured
300 New Jersey Educational Facilities Authority, Revenue Refunding Bonds, Rider University, Series 7/12 at 100.00 AA 313,779

2002A, 5.000%, 7/01/17 � RAAI Insured
200 New Jersey Educational Facilities Authority, Revenue Refunding Bonds, Seton Hall University 7/11 at 100.00 AAA 213,752

Project, Series 2001A, 5.250%, 7/01/16 � AMBAC Insured

Edgar Filing: NUVEEN NEW JERSEY DIVIDEND ADVANTAGE MUNICIPAL FUND - Form N-Q

QUARTERLY SCHEDULE OF PORTFOLIO HOLDINGS OF REGISTERED MANAGEMENT INVESTMENT COMPANY2



New Jersey Educational Facilities Authority, Revenue Refunding Bonds, Seton Hall University
Project, Series 2001G:

3,820 4.875%, 7/01/21 � AMBAC Insured 7/11 at 100.00 AAA 3,957,366
1,600 5.000%, 7/01/26 � AMBAC Insured 7/11 at 100.00 AAA 1,659,792

Puerto Rico Industrial, Tourist, Educational, Medical and Environmental Control Facilities
Financing Authority, Higher Education Revenue Bonds, University of the Sacred Heart,
Series 2001:

2,000 5.250%, 9/01/21 9/11 at 100.00 BBB 2,066,840
500 5.250%, 9/01/31 9/11 at 100.00 BBB 513,820
500 Puerto Rico Industrial, Tourist, Educational, Medical and Environmental Control Facilities 12/12 at 101.00 BBB� 526,725

Financing Authority, Higher Education Revenue Refunding Bonds, Ana G. Mendez University
System, Series 2002, 5.500%, 12/01/31

1,905 University of Puerto Rico, University System Revenue Bonds, Series 1995M, 5.250%, 6/01/25 � 12/06 at 100.75 AAA 1,921,383
MBIA Insured

20,655 Total Education and Civic Organizations 21,653,487

Energy � 1.1% (0.8% of Total Investments)
1,000 Virgin Islands, Senior Secured Revenue Bonds, Government Refinery Facilities � Hovensa LLC 1/13 at 100.00 BBB 1,128,520

Coker, Series 2002, 6.500%, 7/01/21 (Alternative Minimum Tax)

Financials � 2.0% (1.3% of Total Investments)
850 New Jersey Economic Development Authority, Economic Development Revenue Bonds, Glimcher 11/08 at 101.00 N/R 863,370

Properties LP, Series 1998, 6.000%, 11/01/28 (Alternative Minimum Tax)
250 New Jersey Economic Development Authority, Industrial Development Revenue Refunding Bonds, 4/08 at 100.00 Ba3 259,118

Newark Airport Marriott Hotel, Series 1996, 7.000%, 10/01/14
750 New Jersey Economic Development Authority, Revenue Refunding Bonds, Kapkowski Road Landfill No Opt. Call Baa3 826,433

Project, Series 2002, 5.750%, 10/01/21

1,850 Total Financials 1,948,921

Health Care � 16.6% (11.4% of Total Investments)
310 Camden County Improvement Authority, New Jersey, Revenue Bonds, Cooper Health System, Series 8/14 at 100.00 BBB 333,191

2004A, 5.750%, 2/15/34
130 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Children�s Specialized 7/15 at 100.00 Baa3 137,146

Hospital, Series 2005A, 5.500%, 7/01/36
180 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Hunterdon Medical 7/16 at 100.00 A� 185,918

Center, Series 2006, 5.125%, 7/01/35
3,500 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Kennedy Health System 7/11 at 100.00 A2 3,708,845

Obligated Group, Series 2001, 5.625%, 7/01/31
New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Robert Wood Johnson
University Hospital, Series 2000:

750 5.750%, 7/01/25 7/10 at 100.00 A2 801,638
3,000 5.750%, 7/01/31 7/10 at 100.00 A2 3,206,550
1,000 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Somerset Medical Center, 7/13 at 100.00 Baa3 1,037,270

Series 2003, 5.500%, 7/01/33
1,350 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, South Jersey Hospital 7/12 at 100.00 Baa1 1,454,436

System, Series 2002, 5.875%, 7/01/21
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845 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, St. Clare�s Hospital, 7/14 at 100.00 AA 906,913
Series 2004A, 5.250%, 7/01/20 � RAAI Insured

500 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Trinitas Hospital 7/10 at 101.00 BBB� 554,660
Obligated Group, Series 2000, 7.500%, 7/01/30

1,500 New Jersey Health Care Facilities Financing Authority, Revenue Bonds, Virtua Health System, 1/09 at 101.00 AAA 1,568,745
Series 1998, 5.250%, 7/01/10 � FSA Insured

2,500 New Jersey Health Care Facilities Financing Authority, Revenue Refunding Bonds, Burdette 7/09 at 101.00 A2 2,596,250
Tomlin Memorial Hospital, Series 1999, 5.500%, 7/01/29

40 New Jersey Health Care Facilities Financing Authority, Revenue Refunding Bonds, St. Elizabeth 7/07 at 102.00 BBB� 41,272
Hospital Obligated Group, Series 1997, 6.000%, 7/01/27

15,605 Total Health Care 16,532,834

Long-Term Care � 2.2% (1.5% of Total Investments)
250 New Jersey Economic Development Authority, First Mortgage Revenue Bonds, Winchester Gardens at 11/14 at 100.00 N/R 270,675

Wards Homestead, Series 2004A, 5.800%, 11/01/31
New Jersey Economic Development Authority, Revenue Bonds, Masonic Charity Foundation of New
Jersey, Series 2001:

1,000 6.000%, 6/01/25 6/11 at 102.00 A� 1,104,860
335 5.500%, 6/01/31 6/11 at 102.00 A� 357,485
500 New Jersey Economic Development Authority, Revenue Bonds, United Methodist Homes of New Jersey 1/08 at 102.00 BB+ 487,320

Obligated Group, Series 1998, 5.125%, 7/01/25

2,085 Total Long-Term Care 2,220,340

Tax Obligation/General � 2.9% (2.0% of Total Investments)
1,000 Jersey City, New Jersey, General Obligation Bonds, Series 2006A, 5.000%, 9/01/22 � 9/16 at 100.00 AAA 1,076,540

AMBAC Insured
360 New Jersey, General Obligation Bonds, Series 2005L, 5.250%, 7/15/16 � AMBAC Insured No Opt. Call AAA 402,462

1,350 Puerto Rico, General Obligation and Public Improvement Bonds, Series 2001, 5.250%, 7/01/27 - 7/11 at 100.00 AAA 1,429,529
FSA Insured

2,710 Total Tax Obligation/General 2,908,531

Tax Obligation/Limited � 24.0% (16.4% of Total Investments)
600 Bergen County Improvement Authority, New Jersey, Guaranteed Lease Revenue Bonds, County No Opt. Call Aaa 673,932

Administration Complex Project, Series 2005, 5.000%, 11/15/26
1,745 Burlington County Bridge Commission, New Jersey, Guaranteed Pooled Loan Bonds, Series 2003, 12/13 at 100.00 AAA 1,871,321

5.000%, 12/01/18 � MBIA Insured
1,500 Camden County Improvement Authority, New Jersey, County Guaranteed Lease Revenue Bonds, Series 9/15 at 100.00 AAA 1,632,960

2005A, 5.000%, 9/01/16 � FSA Insured
1,100 Casino Reinvestment Development Authority, New Jersey, Hotel Room Fee Revenue Bonds, Series 1/15 at 102.00 AAA 1,217,535

2004, 5.250%, 1/01/16 � AMBAC Insured
500 Essex County Improvement Authority, New Jersey, Lease Revenue Bonds, Series 2003, 5.000%, No Opt. Call Aaa 537,645

12/15/12 � FSA Insured
815 Garden State Preservation Trust, New Jersey, Open Space and Farmland Preservation Bonds, No Opt. Call AAA 912,564

Series 2005C, 5.125%, 11/01/18 � FSA Insured
1,055 Gloucester County Improvement Authority, New Jersey, Lease Revenue Bonds, Series 2005A, 9/15 at 100.00 AAA 1,133,070
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5.000%, 9/01/20 � MBIA Insured
1,200 New Jersey Economic Development Authority, Cigarette Tax Revenue Bonds, Series 2004, 6/14 at 100.00 BBB 1,282,704

5.750%, 6/15/34
2,200 New Jersey Economic Development Authority, Revenue Bonds, Motor Vehicle Surcharge, Series 7/14 at 100.00 AAA 2,416,282

2004A, 5.250%, 7/01/15 � MBIA Insured
1,000 New Jersey Educational Facilities Authority, Revenue Bonds, Higher Education Capital 9/12 at 100.00 AAA 1,077,590

Improvement Bonds, Fund Issue, Series 2002A, 5.250%, 9/01/19 � AMBAC Insured
525 New Jersey Educational Facilities Authority, Revenue Bonds, Higher Education Capital No Opt. Call AAA 573,610

Improvement Fund, Series 2005A, 5.000%, 9/01/15 � FSA Insured
925 New Jersey Health Care Facilities Financing Authority, Lease Revenue Bonds, Department of 9/15 at 100.00 AAA 1,001,174

Human Services � Greystone Park Psychiatric Hospital, Series 2005, 5.000%, 9/15/18 �
AMBAC Insured

1,000 New Jersey Transit Corporation, Certificates of Participation, Federal Transit Administration No Opt. Call AAA 1,114,450
Grants, Series 2002A, 5.500%, 9/15/14 � AMBAC Insured

1,000 New Jersey Transit Corporation, Lease Appropriation Bonds, Series 2005A, 5.000%, 9/15/18 � 9/15 at 100.00 AAA 1,074,520
FGIC Insured

New Jersey Transportation Trust Fund Authority, Federal Highway Aid Grant Anticipation Bonds,
Series 2006:

350 5.000%, 6/15/17 � FGIC Insured 6/16 at 100.00 AAA 381,623
610 5.000%, 6/15/18 � FGIC Insured 6/16 at 100.00 AAA 663,265

1,300 New Jersey Transportation Trust Fund Authority, Transportation System Bonds, Series 2004B, No Opt. Call AAA 1,481,493
5.500%, 12/15/16 � MBIA Insured

1,280 New Jersey Transportation Trust Fund Authority, Transportation System Bonds, Series 2005D, 6/15 at 100.00 AAA 1,377,190
5.000%, 6/15/19 � FSA Insured

1,300 New Jersey Transportation Trust Fund Authority, Transportation System Bonds, Series 2006A, No Opt. Call AA� 1,508,026
5.500%, 12/15/22

405 Puerto Rico Convention Center District Authority, Hotel Occupancy Tax Revenue Bonds, Series 7/16 at 100.00 AAA 409,281
2006A, 4.500%, 7/01/36 � CIFG Insured

1,500 Virgin Islands Public Finance Authority, Senior Lien Revenue Refunding Bonds, Matching Fund 10/08 at 101.00 AA 1,554,885
Loan Note, Series 1998A, 5.500%, 10/01/18 � RAAI Insured

21,910 Total Tax Obligation/Limited 23,895,120

Transportation � 24.8% (17.0% of Total Investments)
Delaware River and Bay Authority, Delaware and New Jersey, Revenue Bonds, Series 2005:

1,000 5.000%, 1/01/25 � MBIA Insured 1/15 at 100.00 AAA 1,062,790
1,000 5.000%, 1/01/26 � MBIA Insured 1/15 at 100.00 AAA 1,061,350

500 5.000%, 1/01/27 � MBIA Insured 1/15 at 100.00 AAA 530,315
1,000 5.000%, 1/01/28 � MBIA Insured 1/15 at 100.00 AAA 1,059,200

900 New Jersey Economic Development Authority, Special Facilities Revenue Bonds, Continental 11/10 at 101.00 B 950,058
Airlines Inc., Series 2000, 7.000%, 11/15/30 (Alternative Minimum Tax)

New Jersey Turnpike Authority, Revenue Bonds, Series 1991C:
180 6.500%, 1/01/16 No Opt. Call A 209,750

50 6.500%, 1/01/16 � MBIA Insured No Opt. Call AAA 58,548
3,000 New Jersey Turnpike Authority, Revenue Bonds, Series 2003A, 5.000%, 1/01/19 � FGIC Insured 7/13 at 100.00 AAA 3,206,100
1,195 New Jersey Turnpike Authority, Revenue Bonds, Series 2005C, 5.000%, 1/01/35 � FSA Insured 1/15 at 100.00 AAA 1,259,757

375 Newark Housing Authority, New Jersey, Port Authority Terminal Revenue Bonds, Series 2004, 1/14 at 100.00 AAA 404,610
5.250%, 1/01/21 � MBIA Insured
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2,000 Port Authority of New York and New Jersey, Consolidated Revenue Bonds, One Hundred Ninth 1/07 at 101.00 AAA 2,029,660
Series 1997, 5.375%, 1/15/32 � MBIA Insured

500 Port Authority of New York and New Jersey, Consolidated Revenue Bonds, One Hundred 1/14 at 101.00 AA� 525,030
Thirty-Fourth Series 2004, 5.000%, 7/15/34

3,500 Port Authority of New York and New Jersey, Consolidated Revenue Bonds, One Hundred Twentieth 10/07 at 101.00 AAA 3,593,030
Series 2000, 5.500%, 10/15/35 � MBIA Insured (Alternative Minimum Tax)

5,000 Port Authority of New York and New Jersey, Special Project Bonds, JFK International Air 12/07 at 102.00 AAA 5,209,399
Terminal LLC, Sixth Series 1997, 5.750%, 12/01/22 � MBIA Insured (Alternative Minimum Tax)

3,435 South Jersey Transportation Authority New Jersey, Transportation System Revenue Bonds, Series 11/09 at 101.00 AAA 3,590,777
1999, 5.125%, 11/01/22 � AMBAC Insured

23,635 Total Transportation 24,750,374

U.S. Guaranteed � 20.3% (13.9% of Total Investments) (4)
Garden State Preservation Trust, New Jersey, Open Space and Farmland Preservation Bonds,
Series 2003A:

900 5.000%, 11/01/20 (Pre-refunded 11/01/13) � FSA Insured 11/13 at 100.00 AAA 974,790
1,015 5.000%, 11/01/21 (Pre-refunded 11/01/13) � FSA Insured 11/13 at 100.00 AAA 1,099,347
1,630 Hamilton Township, Mercer County Board of Education, New Jersey, General Obligation Bonds, 8/10 at 100.00 AAA 1,701,427

Series 2001, 4.750%, 8/15/19 (Pre-refunded 8/15/10) � FSA Insured
2,400 New Jersey Economic Development Authority, School Facilities Construction Bonds, Series 2001A, 6/11 at 100.00 AAA 2,550,168

5.000%, 6/15/21 (Pre-refunded 6/15/11) � AMBAC Insured
1,000 New Jersey Economic Development Authority, School Facilities Construction Bonds, Series 2003F, 6/13 at 100.00 AAA 1,094,980

5.250%, 6/15/21 (Pre-refunded 6/15/13) � FGIC Insured
New Jersey Transportation Trust Fund Authority, Transportation System Bonds, Series 2003C:

1,000 5.500%, 6/15/17 (Pre-refunded 6/15/13) 6/13 at 100.00 AAA 1,109,750
1,000 5.500%, 6/15/18 (Pre-refunded 6/15/13) 6/13 at 100.00 AAA 1,109,750
1,020 New Jersey Transportation Trust Fund Authority, Transportation System Bonds, Series 2005D, 6/15 at 100.00 Aaa 1,108,811

5.000%, 6/15/19 (Pre-refunded 6/15/15) � FSA Insured
New Jersey Turnpike Authorit
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