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000 BO0O0O00OO 05/31/2018
000 C000000 0001380936
000 DO0O0O0O0OO N
000 E000000 NF
000 F0O00000
000 G0O0000O0
000 HOO00000
000 I000000
000 J00000O0
001 A000000 Guggenheim Strategic Opportunities Fund
001 BOOO0O0OO 811-21982
001 C000000 3128270100
002 A000000 227 WEST MONROE STREET
002 BOO0O0O0OO CHICAGO
002 C000000 IL
002 D010000 60606
003 000000 N

Doy 22

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

007 B0O0OOOOO O
008 A000001 GUGGENHEIM FUNDS INVESTMENT ADVISORS, LLC
008 BOOOOO1 A
008 C000001 801-000000
008 D010001 CHICAGO
008 D020001 IL
008 D030001 60606
008 A000002 GUGGENHEIM PARTNERS INVESTMENT MANAGEMENT, INC
008 BO0OO0O0O2 S
008 C000002 801-000000
008 D010002 SANTA MONICA
008 D020002 CA
008 D030002 90401
010 A000001 MUFG Investor Services (US) LLC
010 BOOOOO1 84-0000000
010 C010001 ROCKVILLE
010 C020001 MD
010 C030001 20850
011 A000001 WACHOVIA CAPITAL MARKETS LLC
011 BO0O0OOO1 8-00000000
011 C010001 CHARLOTTE
011 C020001 NC
011 C030001 28288
011 A000002 RAYMOND JAMES & ASSOCIATES, INC.
011 B0O0O0OOO2 8-00000000
011 C010002 ST. PETERSBURG
011 C020002 FL
011 C030002 33716
012 A000001 COMPUTERSHARE TRUST COMPANY N.A.
012 B0O0O0OOO1 84-0000000
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012 C010001 COLLEGE STATION
012 C020001 TX
012 C030001 77842
012 C040001 3170
013 A000001 ERNST & YOUNG LLP
013 B010001 TYSONS
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013 B020001 VA

013 B030001 22102

014 A000001 GUGGENHEIM INVESTOR SERVICES, LLC
014 BO0O0OOO1 8-44742

014 A000002 GUGGENHEIM SECURITIES, LLC

014 B0O00002 8-49107

014 A000003 GUGGENHEIM FUNDS DISTRIBUTORS, LLC
014 BO0O0O0O03 8-48842

014 A000004 SAMMONS FINANCIAL NETWORK, LLC
014 B0O0O0004 8-68905

014 A000005 Guggenheim Partners Japan, Ltd.
014 B0O0O0O0O0OS5 8-0

014 A000006 Guggenheim Securities International Ltd
014 B0O0O0006 8-0

014 A000007 Guggenheim KBBO Partners Ltd
014 B0O0O0007 8-0

014 A000008 GLM Securities, LLC

014 B0O0O0O008 8-69770

015 A000001 THE BANK OF NEW YORK MELLON
015 B0O00O0O1 C

015 C010001 NEW YORK

015 C020001 NY

015 C030001 10286

015 E010001 X

018 000000 Y

019 A000000 N

019 B0O0O0O0OO 0

020 A000001 MORGAN STANLEY

020 B0O0O0001 13-2655998

020 C000001 34

020 A000002 BNP PARIBAS PLEDGE ACCOUNT

020 BO0O0002 UNKNOWN

020 C000002 13

021 000000 47

022 A000001 GOLDMAN SACHS

022 B0O00001 13-5108880

022 C000001 125474

022 D0O00001 19915

022 A000002 BARCLAYS CAPITAL INC.

022 BO0O0002 UNKNOWN

022 C000002 58046

022 D000002 80477

022 A000003 BANK OF AMERICA MERRILL LYNCH
022 B0O0O0003 UNKNOWN

022 C000003 50832
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022 D000003 32325

022 A000004 JPMORGAN CHASE & CO.

022 B000004 UNKNOWN

022 C000004 62789

022 D000004 20165

022 A000005 BNP PARIBAS

022 B0O0O0005 UNKNOWN

022 C000005 22023

022 D0O00O0OS 51862

022 A000006 CREDIT SUISSE SECURITIES (USA) LLC
022 B0O00006 UNKNOWN

022 C000006 28005

022 D000006 29286

022 A000007 CITIGROUP GLOBAL MARKETS
022 B0O00007 UNKNOWN

022 C000007 40312
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022 D0O00007 12079

022 A000008 MORGAN STANLEY

022 B0O00O008 13-2655998

022 C000008 35171

022 D0000O08 16396

022 A000009 RBC CAPITAL MARKETS
022 B0O0O0009 UNKNOWN

022 C000009 22639
022 D0O00O00S 23557
023 C000000 718807
023 D0O0O0O0O0O 416715

024 000000 Y

025 A000001 Bank of America Corp.

025 B0O0O0001 UNKNOWN

025 C000001 D

025 D000001 3175

025 A000002 Citigroup, Inc.

025 B0O00002 UNKNOWN

025 C000002 D

025 D000002 1440

026 A000000

026 B0O0000OO

026 C000000

026 D0O0000O

026 E000000

026 F000000

026 G010000

026 G020000

026 HO00000

027 000000

045 000000

046 000000

047 000000

048 000000 1.000

048 A010000 0
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048 A020000 0.000

048 B010000O 0

048 B020000 0.000

048 C010000 0

048 C020000 0.000

048 D010000O 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

KzKkzZ2z2222K2K2Z2

zZz 2z 2Z o
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054 A000000
054 B0O0O0O0OO
054 C000000
054 D0O0O0O0OO
054 E000000
054 F000000
054 G000000
054 HO00000
054 1000000
054 J000000
054 K000000
054 L0O0O0O0OO
054 M000000
054 NOOOOOO
054 0000000
055 AQ00000
055 B0000OO

056 000000
057 000000
058 A000000
059 000000

060 A000000
060 B0O0O0O0OO
061 000000 0
062 A000000

PAGE
062 B0O00O0OO
062 C000000
062 D0O0O0O0OO
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 B0000OO
064 A000000
064 B0O0O00OO
066 A000000
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
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070 F010000
070 F020000
070 G010000
070 G020000
070 HO010000
070 H020000
070 1010000
070 1020000
070 J010000
070 J020000
070 K010000
070 K020000
070 L0O1000O
070 L020000
070 M010000

PAGE
070 M020000
070 N0O1000O
070 N020000
070 0010000
070 0020000
070 P01000O
070 P020000
070 Q010000
070 Q020000
070 R010000
070 R020000

ZHRZZRKKRKIZKKOKKKKKKKZKZKZ KKK

071 A000000 330852
071 B0OO0O0OOO 220523
071 C000000 463290

071 DOO0O0OOO 48
072 A000000 12

072 B0O0O0O0OO 36414
072 C000000 53
072 D0O0O0O0OO 0
072 E000000 0
072 F000000 5125
072 G00000O 117
072 HO00000 0
072 1000000 20
072 J000000 67
072 K000000 0
072 L0OO0O0OO 90
072 M0O00000 140
072 NOOOOOO 34
072 0000000 216
072 P00000O 911
072 Q000000 122
072 R0O0000O 100
072 s000000 172
072 TO0000O 0
072 U000000 0
072 v000000 0
072 wWw000000 15
072 X000000 7129
072 Y000000 0
072 7000000 29338
072AA000000 14433
072BB00000O 0
072CC010000 0
072CC020000 15535

072DD010000 47818
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072DD020000 0
072EE000000 4400
073 A010000 2.0055
073 A020000 0.0000
073 B0O0O0O0OO 0.1845
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073 C000000 0.0000
074 A000000 2496
074 B0O0O0O0OO 0
074 C000000 43506
074 DO0O0O0OO 483362
074 E000000 3301
074 F000000 1850
074 G0O0O000O 269
074 HO00000 0
074 1000000 6415
074 J00000O 9840
074 K000000 0
074 L0OO0O0OO 6110
074 M0O00000 765
074 NOOOOOO 557914
074 0000000 22372
074 P00000O 464
074 Q000000 0
074 R010000 1610
074 R020000 0
074 R030000 609
074 R040000 2609
074 sS000000 0
074 TOO000O 530250
074 U010000 27734
074 U020000 0
074 v010000 19.12
074 v020000 0.00
074 w000000 0.0000
074 X000000 25522
074 Y000000 53527
075 A000000 0
075 B0O0O0O0OO 467568
076 000000 21.29

077 A000000
077 BO0O0O0OO
077 C000000
077 DO0O0O0OO
077 E000000
077 F000000
077 G0O0O000O
077 HO00000
077 1000000
077 Jo00000
077 K000000
077 LOO0O0OO
077 M000000
077 NOOOOOO
077 0000000
077 P0O0000O
077 Q010000
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077 Q020000
077 Q030000
078 000000
080 A000000
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CI Mutual Insurance Company
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080 C000000 15225
081 A000000 Y

081 B0O0O0O0OO 9

082 A000000 N

082 B0O000OO 0
083 A000000 N

083 B0000OO 0
084 A000000 N

084 B0O000OO 0
085 A000000 Y

085 B0O00O0O0OO N

086 A010000 6982
086 A020000 143768
086 B01000O 0

086 B020000
086 C010000
086 C020000
086 D010000
086 D020000
086 E010000
086 E020000
086 F010000
086 F020000
087 A010000 COMMON STOCK

087 A020000 18385X104

087 A030000 GOF

088 A000000 Y

088 BO0O000OO N

088 C000000 N

088 D0O0000O0O N

SIGNATURE Kimberly Scott
TITLE Assistant Treasurer
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