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Company Project), 6.800%, 3/01/21  –  NPFG Insured No Opt. CallA$1,667,402  New Jersey Economic Development
Authority, Energy Facilities Revenue Bonds, UMM Energy Partners, LLC Project, Series 2012A:    1,000 4.750%,
6/15/32 (Alternative Minimum Tax) 6/22 at 100.00Baa31,037,4501,225 5.125%, 6/15/43 (Alternative Minimum
Tax) 6/22 at 100.00Baa31,274,4295,100 New Jersey Economic Development Authority, Water Facilities Revenue
Bonds, New Jersey-American Water Company Inc. Project, Refunding Series 2010B, 5.600%, 11/01/34 (Alternative
Minimum Tax) 5/20 at 100.00A+5,379,9902,040 New Jersey Economic Development Authority, Water Facilities
Revenue Bonds, New Jersey-American Water Company Inc. Project, Refunding Series 2010D, 4.875%, 11/01/29
(Alternative Minimum Tax) 11/20 at 100.00A+2,132,5342,700 Passaic County Utilities Authority, New Jersey, Solid
Waste Disposal Revenue Bonds, Refunding Series 2018, 5.000%, 3/01/37 No Opt. CallAA3,311,9552,530 Salem
County Pollution Control Financing Authority, New Jersey, Pollution Control Revenue Bonds, Chambers Project,
Refunding Series 2014A, 5.000%, 12/01/23 (Alternative Minimum Tax) No Opt. CallBBB-2,720,71229,605 Total
Utilities   31,190,387  Water and Sewer – 5.3% (3.6% of Total Investments)      New Jersey Economic Development
Authority, Water Facilities Revenue Bonds, Middlesex Water Company, Series 2012C:    1,460 5.000%, 10/01/23 No
Opt. CallA+1,655,66915,670 4.250%, 10/01/47 (Alternative Minimum Tax) 10/22 at 100.00A+15,985,7501,650 New
Jersey Environmental Infrastructure Trust, Environmental Infrastructure Bonds, Series 2012A, 3.250%, 9/01/31 9/21
at 100.00AAA1,672,2926,270 New Jersey Environmental Infrastructure Trust, Environmental Infrastructure Bonds,
Tender Option Bond Trust 2016-XF0395, 6.125%, 9/01/21, 144A (IF) (4) No Opt. CallAAA7,106,293  North Hudson
Sewerage Authority, New Jersey, Gross Revenue Lease Certificates, Senior Lien Series 2012A:    3,515 5.000%,
6/01/27 6/22 at 100.00A3,821,7544,000 5.000%, 6/01/42  –  NPFG Insured 6/22 at 100.00A4,309,760105 Wanaque
Valley Regional Sewer Authority, Passaic County, New Jersey, Sewer Revenue Refunding Bonds, Series 1993B,
5.750%, 9/01/18  –  AMBAC Insured No Opt. CallN/R105,91932,670 Total Water and Sewer   34,657,437$
963,866 Total Long-Term Investments (cost $932,881,701)   980,983,482  Floating Rate
Obligations – (1.4)%   (9,005,000)  Variable Rate Demand Preferred Shares, net of deferred offering costs – (47.5)%
(6)   (312,394,974)  Other Assets Less Liabilities – (0.2)%   (1,686,236)  Net Asset Applicable to Common
Shares – 100%   $ 657,897,272
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NXJNuveen New Jersey Quality Muncipal Income Fund (continued)
Portfolio of Investments as of May 31, 2018
(Unaudited)

Investments in Derivatives
Interest Rate Swaps - OTC Cleared

Notional
Amount

Fund
Pay/Receive
Floating
Rate

Floating
Rate
Index

Fixed Rate
(Annualized)

Fixed Rate
Payment
Frequency

Effective
Date (7)

Maturity
Date Value

Premiums
Paid
(Received)

Unrealized
Appreciation
(Depreciation)

Variation
Margin
Receivable/
(Payable)

$9,500,000Receive 3-Month
LIBOR 3.050% Semi-Annually6/04/19 6/04/29 $(101,681)$514 $(102,195) $(12,665)

Fair Value Measurements
Fair value is defined as the price that would be received upon selling an investment or transferring a liability in an
orderly transaction to an independent buyer in the principal or most advantageous market for the investment. A
three-tier hierarchy is used to maximize the use of observable market data and minimize the use of unobservable
inputs and to establish classification of fair value measurements for disclosure purposes. Observable inputs reflect the
assumptions market participants would use in pricing the asset or liability. Observable inputs are based on market data
obtained from sources independent of the reporting entity. Unobservable inputs reflect the reporting entity’s own
assumptions about the assumptions market participants would use in pricing the asset or liability. Unobservable inputs
are based on the best information available in the circumstances. The following is a summary of the three-tiered
hierarchy of valuation input levels.
Level 1  –     Inputs are unadjusted and prices are determined using quoted prices in active markets for identical
securities.
Level 2  –     Prices are determined using other significant observable inputs (including quoted prices for similar
securities, interest rates, prepayment speeds, credit risk, etc.).
Level 3  –     Prices are determined using significant unobservable inputs (including management’s assumptions in
determining the fair value of investments).
The inputs or methodologies used for valuing securities are not an indication of the risks associated with investing in
those securities. The following is a summary of the Fund’s fair value measurements as of the end of the reporting
period:

Level 1 Level 2 Level 3 Total
Long-Term Investments:
Municipal Bonds $ — $980,983,482$ — $980,983,482
Investments in Derivatives:
Interest Rate Swaps*  — (102,195)  — (102,195)
Total $ — $980,881,287$ — $980,881,287

*Represents net unrealized appreciation (depreciation).
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Income Tax Information
The following information is presented on an income tax basis. Differences between amounts for financial statement
and federal income tax purposes are primarily due to timing differences in recognizing taxable market discount,
timing differences in recognizing certain gains and losses on investment transactions and the treatment of investments
in inverse floating rate securities reflected as financing transactions, if any. To the extent that differences arise that are
permanent in nature, such amounts are reclassified within the capital accounts on the Statement of Assets and
Liabilities presented in the annual report, based on their federal tax basis treatment; temporary differences do not
require reclassification. Temporary and permanent differences do not impact the net asset value of the Fund.
The tables below present the cost and unrealized appreciation (depreciation) of the Fund's investment portfolio, as
determined on a federal income tax basis, as of May 31, 2018.
For purposes of this disclosure, derivative tax cost is generally the sum of any upfront fees or premiums exchanged
and any amounts unrealized for income statement reporting but realized in income and/or capital gains for tax
reporting. If a particular derivative category does not disclose any tax unrealized appreciation or depreciation, the
change in value of those derivatives have generally been fully realized for tax purposes.
Tax cost of investments $923,126,119
Gross unrealized:
Appreciation $ 51,965,928
Depreciation (3,089,764)
Net unrealized appreciation (depreciation) of investments $ 48,876,164

Tax cost of swaps $ 514
Net unrealized appreciation (depreciation) of swaps (102,195)

(1) All percentages shown in the Portfolio of Investments are based on net assets applicable to common shares
unless otherwise noted.

(2)
Optional Call Provisions: Dates (month and year) and prices of the earliest optional call or redemption. There
may be other call provisions at varying prices at later dates. Certain mortgage-backed securities may be
subject to periodic principal paydowns.

(3)

For financial reporting purposes, the ratings disclosed are the highest of Standard & Poor’s Group (“Standard &
Poor’s”), Moody’s Investors Service, Inc. (“Moody’s”) or Fitch, Inc. (“Fitch”) rating. This treatment of split-rated
securities may differ from that used for other purposes, such as for Fund investment policies. Ratings below
BBB by Standard & Poor’s, Baa by Moody’s or BBB by Fitch are considered to be below investment grade.
Holdings designated N/R are not rated by any of these national rating agencies.

(4) Investment, or portion of investment, has been pledged to collateralize the net payment obligations for
investments in inverse floating rate transactions.

(5) Backed by an escrow or trust containing sufficient U.S. Government or U.S. Government agency securities,
which ensure the timely payment of principal and interest.

(6) Variable Rate Demand Preferred Shares, net of deferred offering costs as a percentage of Total Investments is
31.8%.

(7) Effective date represents the date on which both the Fund and counterparty commence interest payment
accruals on each contract.

144A
Investment is exempt from registration under Rule 144A of the Securities Act of 1933, as amended. These
investments may only be resold in transactions exempt from registration, which are normally those
transactions with qualified institutional buyers.

ETM Escrowed to maturity.

IF
Inverse floating rate security issued by a tender option bond (“TOB”) trust, the interest rate on which varies
inversely with the Securities Industry Financial Markets Association (SIFMA) short-term rate, which resets
weekly, or a similar short-term rate, and is reduced by the expenses related to the TOB trust.

LIBORLondon Inter-Bank Offered Rate
UB Underlying bond of an inverse floating rate trust reflected as a financing transaction.
WI/DDInvestment, or portion of investment, purchased on a when-issued or delayed delivery basis.
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Item 2. Controls and Procedures.

a. The registrant�s principal executive and principal financial officers, or persons performing similar functions,
have concluded that the registrant�s disclosure controls and procedures (as defined in Rule 30a-3(c) under the
Investment Company Act of 1940, as amended (the �1940 Act�) (17 CFR 270.30a-3(c))) are effective, as of a
date within 90 days of the filing date of this report that includes the disclosure required by this paragraph,
based on their evaluation of the controls and procedures required by Rule 30a-3(b) under the 1940 Act (17
CFR 270.30a-3(b)) and Rule 13a-15(b) or 15d-15(b) under the Securities Exchange Act of 1934 (17 CFR
240.13a-15(b) or 240.15d-15(b)).

b. There were no changes in the registrant�s internal control over financial reporting (as defined in Rule 30a-3(d)
under the 1940 Act (17 CFR 270.30a-3(d)) that occurred during the registrant�s last fiscal quarter that have
materially affected, or are reasonably likely to materially affect, the registrant�s internal control over financial
reporting.

Item 3. Exhibits.

File as exhibits as part of this Form a separate certification for each principal executive officer and principal financial
officer of the registrant as required by Rule 30a-2(a) under the 1940 Act (17 CFR 270.30a-2(a)), exactly as set forth
below: See EX-99 CERT attached hereto.
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SIGNATURES

Pursuant to the requirements of the Securities Exchange Act of 1934 and the Investment Company Act of 1940, the
registrant has duly caused this report to be signed on its behalf by the undersigned, thereunto duly authorized.

(Registrant) Nuveen New Jersey Quality Municipal Income Fund

By (Signature and
Title)

/s/ Gifford R. Zimmerman                                        

Gifford R. Zimmerman
Vice President and Secretary

Date: July 30, 2018

Pursuant to the requirements of the Securities Exchange Act of 1934 and the Investment Company Act of 1940, this
report has been signed below by the following persons on behalf of the registrant and in the capacities and on the dates
indicated.

By (Signature and
Title)

/s/ Cedric H. Antosiewicz                                       

Cedric H. Antosiewicz
Chief Administrative Officer (principal executive
officer)

Date: July 30, 2018

By (Signature and
Title)

/s/ Stephen D. Foy                                         

Stephen D. Foy
Vice President and Controller (principal financial
officer)

Date: July 30, 2018
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