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Item 1. Schedule of Investments.
Attached hereto.

Guggenheim Enhanced Equity Income Fund
SCHEDULE OF INVESTMENTS (Unaudited) March 29, 2018

Shares Value
COMMON STOCKS™ 98.2%
Consumer, Non-cyclical - 20.6%

Allergan plc! 5,301 $892,105
Centene Corp.™! 8,121 867,891
Estee Lauder Companies, Inc. — Class!A 5,748 860,591
Hormel Foods Corp.! 24,695 847,532
Ecolab, Inc.! 6,179 846,956
Clorox Co.! 6,337 843,518
Regeneron Pharmaceuticals, Inc."! 2,440 840,238
Colgate-Palmolive Co.! 11,703 838,871
Dr Pepper Snapple Group, Inc.! 7,068 836,710
Archer-Daniels-Midland Co.! 19,254 835,046
Edwards Lifesciences Corp.™! 5,984 834,888
Church & Dwight Company, Inc.! 16,479 829,883
Kroger Co.! 34,622 828,851
Campbell Soup Co.! 19,117 827,957
Constellation Brands, Inc. — Class!A 3,619 824,843
Brown-Forman Corp. — Class'B 15,144 823,834
Zoetis, Inc.! 9,864 823,743
ResMed, Inc.! 8,364 823,603
Merck & Company, Inc.! 15,120 823,586
Procter & Gamble Co.! 10,383 823,164
Humana, Inc.! 3,059 822,351
Hershey Co.! 8,307 822,061
Monster Beverage Corp.™! 14,359 821,478
Kimberly-Clark Corp.! 7,447 820,138
IHS Markit Ltd.* 16,993 819,742
Verisk Analytics, Inc. — Class*A 7,877 819,208
Henry Schein, Inc.™! 12,183 818,819
Perrigo Company plc! 9,814 817,899
Nektar Therapeutics™! 7,695 817,671
S&P Global, Inc.! 4,276 816,973
Sysco Corp.! 13,605 815,756
Eli Lilly & Co.! 10,472 810,218
PepsiCo, Inc.! 7,408 808,583
Varian Medical Systems, Inc.™! 6,588 808,018
Conagra Brands, Inc.! 21,905 807,857
Coca-Cola Co.! 18,601 807,841
Mylan N.V.*1 19,612 807,426
Cigna Corp.! 4,809 806,662
Stryker Corp.! 5,010 806,209
Tyson Foods, Inc. — Class!A 11,014 806,115
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Pfizer, Inc.! 22,673 804,665
Medtronic plc! 10,026 804,286
Celgene Corp.™! 9,007 803,514
McCormick & Company, Inc.! 7,542 802,393
Becton Dickinson and Co.! 3,687 798,973
Johnson & Johnson! 6,231 798,503
Gartner, Inc.”! 6,788 798,405
Boston Scientific Corp.™! 29212 798,072
Biogen, Inc."! 2914 797,912
Cintas Corp.! 4,676 797,632
Robert Half International, Inc.! 13,778 797,608
Automatic Data Processing, Inc.! 7,016 796,176
IM Smucker Co.! 6,417 795,772
Quanta Services, Inc.™! 23,164 795,683

Shares Value
COMMON STOCKS™ 98.2% (continued)
Consumer, Non-cyclical - 20.6% (continued)

Western Union Co.! 41,334 $794,853
Aetna, Inc.! 4700 794,300
Nielsen Holdings plc! 24,954 793,288
Global Payments, Inc.! 7,112 793,130
Total System Services, Inc.! 9,187 792471
Altria Group, Inc.! 12,699 791,402
UnitedHealth Group, Inc.! 3,608 791,372
Moody’s Corp! 4903 790,854
Thermo Fisher Scientific, Inc.! 3,826 789,916
lumina, Inc.*! 3,333 787,988
Hologic, Inc.™! 21,069 787,138
Baxter International, Inc.! 12,102 787,114
Danaher Corp.! 8,036 786,805
Anthem, Inc.! 3,581 786,746
Coty, Inc. — Class!A 42,974 786,424
Equifax, Inc.! 6,674 786,264
Mondelez International, Inc. — Class!'A 18,832 785,859
Abbott Laboratories! 13,108 785,431
IDEXX Laboratories, Inc.™! 4,103 785,273
PayPal Holdings, Inc.™! 10,330 783,737
Quest Diagnostics, Inc.! 7,792 781,537
Intuitive Surgical, Inc.™! 1,893 781,487
Universal Health Services, Inc. — Class!B 6,582 779,375
Gilead Sciences, Inc.! 10,328 778,628
HCA Healthcare, Inc.! 8,024 778,328
Bristol-Myers Squibb Co.! 12,275 776,394
IQVIA Holdings, Inc.*! 7,895 774,578
Molson Coors Brewing Co. — Class'B 10,281 774,468
Kraft Heinz Co.! 12,400 772,396
Kellogg Co.! 11,867 771,474
Vertex Pharmaceuticals, Inc.”! 4730 770,895
Align Technology, Inc.™! 3,068 770,467

Laboratory Corporation of America Holdings™! 4,743 767,180
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Philip Morris International, Inc.! 7,698 765,181
H&R Block, Inc.! 30,108 765,044
United Rentals, Inc.™! 4402 760,357
Cooper Companies, Inc.! 3,316 758,734
DaVita, Inc.”™! 11,506 758,706
Avery Dennison Corp.! 7,105 754,906
McKesson Corp.! 5,351 753,795
Zimmer Biomet Holdings, Inc.! 6,898 752,158
CVS Health Corp.! 12,035 748,697
Envision Healthcare Corp.™! 19,438 747,002
Amgen, Inc.! 4362 743,634
Alexion Pharmaceuticals, Inc.*! 6,633 739,314
Incyte Corp.™! 8,847 737,221
Cardinal Health, Inc.! 11,716 734,359
General Mills, Inc.! 16,204 730,152
Dentsply Sirona, Inc.! 14,456 727,281
AmerisourceBergen Corp. — Class!A 8,421 725,974
Express Scripts Holding Co."! 10,324 713,182
AbbVie, Inc.! 6,989 661,509
Total Consumer, Non-cyclical 84,179,207
Financial - 20.0%

Equinix, Inc. REIT! 2,110 882,275
Equity Residential REIT! 14,009 863,235
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Guggenheim Enhanced Equity Income Fund
SCHEDULE OF INVESTMENTS (Unaudited) March 29, 2018

Shares Value
COMMON STOCKS™ 98.2% (continued)
Financial - 20.0% (continued)

Duke Realty Corp. REIT! 32,364 $856,999
HCP, Inc. REIT! 36,889 856,932
SBA Communications Corp. REIT"! 5,007 855,796
Digital Realty Trust, Inc. REIT! 8,083 851,787
Mid-America Apartment Communities, Inc. REIT! 9,330 851,269
Apartment Investment & Management Co. — Class A REIT 20,848 849,556
AvalonBay Communities, Inc. REIT! 5,165 849,436
Realty Income Corp. REIT! 16,389 847,803
Welltower, Inc. REIT! 15,566 847,257
Essex Property Trust, Inc. REIT! 3,510 844,787
American Tower Corp. — Class A REIT 5,806 843,844
UDR, Inc. REIT! 23,658 842,698
Progressive Corp.! 13,810 841,443
Assurant, Inc.! 9,181 839,235
Weyerhaeuser Co. REIT! 23,916 837,060
Pu



