Calamos Blue Chip Fund

SCHEDULE OF INVESTMENTS JULY 31, 2010 (UNAUDITED)

NUMBER OF NUMBER OF
SHARES VALUE SHARES VALUE
COMMON STOCKS (97.1%) Industrials (12.5%)
Consumer Discretionary (7.0%) 10,000 3M Company 855,400

23,000 Amazon.com, Inc.# $ 2,711,470 92,000 ABB, Ltd.# 1,856,560
8,000 Nike, Inc. - Class B 589,120 12,000 Caterpillar, Inc. 837,000
4,700 Priceline.com, Inc.# 1,054,680 24,000 Danaher Corp. 921,840

4,355,270 14,000 Dover Corp. 671,580
Consumer Staples (10.7%) 13,000 Eaton-Corp. A 1,019,980

13,000 Archer-Daniels-Midland Company 355,680 3,000 EUR  Schneider Electric, SA 345,297

36,000 Coca-Cola Company 1,983,960 19,000 United Technologies Corp. M
3,000 Colgate-Palmolive Company 236,940 7,858,557

12,000 Costco Wholesale Corp. 680,520 Information Technology (37.8%)

10,000 Diageo, PLC 698,800 19,000 Accenture, PLC 753,160
5,000 Kimberly-Clark Corp. 320,600 11,300 Apple, Inc#~ 2,906,925
8,000 PepsiCo, Inc. 519,280 10,000 ASML Holding, NV 321,900
7,000 Philip Morris International, Inc. 357,280 116,000 Cisco Systems, Inc.# 2,676,120

31,000 Wal-Mart Stores, Inc. 1,586,890 23,000 Cognizant Technology Solutions

6,739,950 Corp.# 1,254,880
. - 62,000 eBay, Inc.# 1,296,420
Energy (8.0%) 130,000 EMC Corp.# 2,572,700

10,000 Apache Corp. 955,800 5,225 Google, Inci~ 2533341
5000 Chevron Corp. 381,050 34,000 Infosys Technologes, Ld. 2,056,320
1,800 CNOOC, Ltd. 303,156 81,000 Intel Corp. 1,668,600

10,000 Devon Energy Corp. 624,900 62,000 Microsoft Corp. 1,600,220

49,000 Halliburton Company 1,464,120 109,000 Oradle Corp. 2.576,760
3,000 Occidental Petroleum Corp. 233,790 16.000 QUALCOMM, Inc 609 280
18,000 Schlumberger, Ltd. _ 1,073,880 1375 KRW  Samsung Electronics Company, Ltd. 943,122

203669 23,769,748
Financials (4.3%) Materials (4.4%)

13,000 Aflac, Inc. 639,470 38,000 Anglo American, PLCH#~ 752,400
6,500 Franklln‘ Res-ource.s, Inc. 653,770 14,000 Barrick Gold Corp. 575,400
5,500 Prudential Financial, Inc. 315,095 11,000 Freeport-McMoRan Copper & Gold,

30,000 GBP Standard Chartered, PLC 866,754 Inc. 786,940
4,500 T. Rowe Price Group, Inc. 217,035 11,000 Newmont Mining Corp. 614,900

2,692,124 2,729,640
Health Care (12.4%) TOTAL COMMON STOCKS
7,000 Abbott Laboratories 343,560 (Cost $56,530,482) 60,983,705

13,000 Alcon, Inc. 2,016,040 NUMBER OF
5,500 Celgene Corp.# 303325 ~ CONTRACTS VALUE

26,000 Johnson & Johnson 1,510,340 PURCHASED OPTIONS (2.6%)#

8,000 Medtronic, Inc. 295,760 Other (2.6%)
21,000 Novo Nordisk, A/S 1,806,630 S & P 500 Index
13’000 Stryker Corp 605,410 240 PUt, 12/18/1 O, Strlke $1,07500 1,359,600
) ) 85 Put, 09/18/10, Strike $1,100.00 297,500
11,500 Teva Pharmaceutical Industries, —_—
Ltd. 561,775 TOTAL PURCHASED OPTIONS
8,000 Thermo Fisher Scientific, Inc.# 358,880 (Cost $1,745,004) 057,100
7,801,720

See accompanying Notes to Schedule of Investments



Calamos Blue Chip Fund

SCHEDULE OF INVESTMENTS JULY 31, 2010 (UNAUDITED)

NUMBER OF
SHARES VALUE
SHORT TERM INVESTMENT (0.3%)
187,079 Fidelity Prime Money Market Fund -
Institutional Class
(Cost $187,079) $ 187,079
TOTAL INVESTMENTS (100.0%)
(Cost $58,462,565) 62,827,884
OTHER ASSETS, LESS LIABILITIES (0.0%) 2,765
NET ASSETS (100.0%) $62,830,649

NOTES TO SCHEDULE OF INVESTMENTS

#  Non-income producing security.

~  Security, or portion of security, is segregated as collateral (or potential
collateral for future transactions) for written options. The aggregate value
of such securities aggregate a total value of $1,670,395.

FOREIGN CURRENCY ABBREVIATIONS
EUR  European Monetary Unit

GBP  British Pound Sterling

KRW  South Korean Won

Note: Value for securities denominated in foreign currencies is shown in

U.S. dollars. The date on options represents the expiration date of the option
contract. The option contract may be exercised at any date on or before the date
shown.

See accompanying Notes to Schedule of Investments





