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000 BO0000O 10/31/2011
000 C000000 0001171471
000 DO0000O N
000 E000000 NF
000 F000000
000 G000000
000 H000000
000 I000000
000 J000000
001 A000000 CALAMOS CONVERTIBLE OPPORTUNITIES&INCOME FUND
001 BO00000O 811-21080
001 C000000 6302457200
002 AD00000 2020 CALAMOS COURT
002 B0O00000 NAPERVILLE
002 C000000 IL
002 D010000 60563
003 000000 N

Doy 22

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

007 BOO0O0OOO O
007 c010100 1
008 A000001 CALAMOS ADVISORS LLC
008 B0O0O0001 A
008 C000001 801-29688
008 D010001 NAPERVILLE
008 D020001 IL
008 D030001 60563
010 A000001 State Street Bank and Trust Company
010 BO0O0O001 028-00733
010 C010001 Boston
010 C020001 MA
010 C030001 02111
012 A000001 BANK OF NEW YORK MELLON (COMMON)
012 B0O0O0O001 85-05006
012 C010001 NEW YORK
012 C020001 NY
012 C030001 10286
013 A000001 Deloitte & Touche LLP
013 B010001 Chicago
013 B020001 IL
013 B030001 60606
014 A000001 CALAMOS FINANCIAL SERVICES LLC
014 BO0O0001 8-37854
015 A000001 STATE STREET BANK & TRUST COMPANY
015 B0O00O00O1 C
015 C010001 BOSTON
015 C020001 MA
015 C030001 02111
015 E010001 X
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015 A000002 CITIBANK NA
015 B000002 S
015 C010002 SAO PAULO
015 D010002 BRAZIL
015 E040002 X
015 A000003 EUROCLEAR BANK
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015 B0O0O0O0O0O3 s

015 C010003 BRUSSELS

015 D010003 BELGIUM

015 E040003 X

015 A000004 CLEARSTREAM BANKING SA
015 B0O0O0O0O04 s

015 C010004 LUXEMBOURG

015 D010004 LUXEMBOURG

015 E040004 X

018 000000 Y

019 A000000 Y

019 B0O0O0O0OOO 19

019 C000000 CALAMOSINV

020 A000001 SUSQUEHANNA CAPITAL GROUP
020 B0O00O001 23-2626048

020 C000001 33

020 A000002 CREDIT SUISSE FIRST BOSTON
020 B0O00O002 13-2853402

020 C000002 15

020 A000003 BARCLAY CAPITAL INC

020 B0O0O0O0O03 61-031656

020 C000003 11

020 A000004 BANK OF AMERICA

020 B0O00004 56-0906609

020 C000004 6

020 A000005 GOLDMAN SACHS & CO.

020 BO0OO0O0OS5 13-5108880

020 C000005 5

020 A000006 NOMURA SECURITIES INTERNATIONAL INC.
020 B0O0O0O006 13-2642206

020 C000006 3

020 A000007 LIQUIDNET, INC

020 BO0O0O0O0O7 13-4095933

020 C000007 2

020 A000008 WJB CAPITAL GROUP, INC.
020 B0O0O0O0O08 11-3152270

020 C000008 2

020 A000009 INVESTMENT TECHNOLOGY GROUP, INC.
020 B0O00O009 13-3757717

020 C000009 1

020 A000010 WEEDEN & CO.

020 B0O0O0O010 13-3364318

020 C000010 1

021 000000 83

022 A000001 BANK OF AMERICA CORP.
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022 B0O00001 56-0906609

022 C000001 99395

022 D0O00001 36299

022 A000002 DEUTSCHE BANK SECURITIES, INC.
022 B000O002 13-2730828

022 C000002 48285

022 D000002 57562

022 A000003 CREDIT SUISSE FIRST BOSTON
022 B0O00O003 13-2853402

022 C000003 53659

022 D000003 43741

022 A000004 BARCLAY CAPITAL INC

022 B000004 61-031656

022 C000004 52995

022 D000004 33014

022 A000005 GOLDMAN, SACHS & CO.
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022 B0O0O0O0O0OS5 13-5108880

022 C000005 63036

022 D0O00O0O0S 16688

022 A000006 J.P. MORGAN SECURITIES INC.
022 B0O00006 13-3224016

022 C000006 32920

022 D000006 39169

022 A000007 BANK OF NEW YORK

022 B0O0O0O0O07 13-3989198

022 C000007 56399

022 D0O00O0O07 9905

022 A000008 WELLS FARGO SECURITIES, LLC
022 B0O00O0O08 94-3379992

022 C000008 33843

022 D0000O08 12362

022 A000009 JEFFERIES & COMPANY, INC.
022 B0O00O009 95-2622900

022 C000009 23324

022 D0O00O00S 11064

022 A000010 MORGAN STANLEY & CO., INC.
022 B0O00O010 13-2655998

022 C000010 20571
022 D000010 12768
023 C000000 989640
023 D0O00O00O 750731

024 000000 Y

025 A000001 BANK OF AMERICA

025 B0O00001 56-0906609

025 C000001 E

025 D0O00001 13149

025 A000002 CREDIT SUISSE FIRST BOSTON
025 B000002 13-2853402

025 C000002 E

025 D000002 9432
025 AQ000003 DEUTSCHE BANK SECURITIES, INC.
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025 B0O00O0O03 13-2730828

025 C000003 E

025 D000003 10768

025 A000004 WELLS FARGO SECURITIES, LLC
025 B000004 94-3379992

025 C000004 E

025 D000004 9611

025 A000005 BARCLAY CAPITAL INC

025 B0O0O0O005 61-031656

025 C000005 E

025 D0O00O0O0S 4933

026 A000000
026 B0O000OO
026 C000000
026 D0O0O0O0OO
026 E000000
026 F000000
026 G010000
026 G020000
026 HO00000
027 000000
028 A010000
028 A020000
028 A030000
028 A040000
028 B01000O

Zz2Z2z22Z2xk2a2Kk2Z

O O O O O
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028 B020000

028 B030000

028 B040000

028 C010000

028 C020000

028 C030000

028 C040000

028 D01000O

028 D020000

028 D030000

028 D040000

028 E010000

028 E020000

028 E030000

028 E040000

028 F010000

028 F020000

028 F030000

028 F040000

028 G010000

028 G020000

028 G030000

028 G040000

028 HO00000

030 A000000 0
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030 BO0O0O0OOO 0.00

030 C000000 0.00

031 A000000

031 B0O0O0O0OOO

032 000000

033 000000

035 000000

036 B0000OO

038 000000

042 A000000

042 B0O000OO

042 C000000

042 D0O0O0O0OO

042 E000000

042 F000000

042 G00000O0

042 HO00000

043 000000 0

044 000000 0

045 000000 Y

046 000000

047 000000 Y

048 000000 0.800

[eNeolNeoNeoNeoNoNoNeoBoNoNeoNoBoNeoNoNoNoNeoNoBoNoNeoNoNe)
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O O O O o o o

=z

048 A010000 0
048 A020000 0.000
048 B01000O 0
048 B020000 0.000
048 C010000 0
048 C020000 0.000
048 D01000O 0
048 D020000 0.000
048 E010000 0
048 E020000 0.000
048 F010000 0

048 F020000 0.000
048 G010000 0
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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
054 A000000
PAGE
054 B0O0O0O0OO
054 C000000
054 D0O0O0O0OO
054 E000000
054 F000000
054 G000000
054 HO00000
054 1000000
054 J000000
054 K000000
054 L0O00O0O0O
054 M000000
054 NOOOOOO
054 0000000
055 A000000
055 B0000OO

056 000000
057 000000
058 A000000
059 000000

060 A000000
060 B0O0O0O0OO
061 000000 0
062 A000000
062 B0O000OO
062 C000000
062 D0O00O0OO
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 B0O0O0O0OO
066 A000000
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066 B00O00OO
066 C000000
066 D0000OO
066 E000000
066 F000000

PAGE
066 G000000
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
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 L0O1000O0
070 L020000
070 M010000
070 M020000
070 N0O1000O
070 N020000
070 0010000
070 0020000
070 P01000O
070 P020000
070 Q010000
070 Q020000
070 R010000
070 R020000

ZHKZZZKKKKKKKKKKKKKZIKZIKZKIZIKIKZIKZKKKZIZKZ2Z2Z22KI2 2222

071 A000000 553790
071 B0OO0O0OOO 430560
071 C000000 986227

071 DOO0O0OOO 44
072 A000000 12

072 B0O0O0O0OO 55268
072 C000000 11374
072 D0O0O0O0OO 0
072 E000000 113
072 F000000 8440
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072 G00000O 0
072 HO00000 0
072 1000000 31

072 J000000 55
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072 K000000 0
072 L0OO0O0OO 78
072 M0O00000 42
072 NOOOOOO 79
072 0000000 0
072 P0000O0O 3632
072 Q000000 199
072 R0O0000O 63
072 s000000 70
072 TO0000O 0
072 U000000 0
072 v000000 0
072 wWw000000 59
072 X000000 12749
072 Y000000 0
072 7000000 54006
072AA000000 708
072BB00000O 15955
072CC010000 0
072CC020000 769
072DD010000 74093
072DD020000 0
072EE000000 0
073 A010000 1.1400
073 A020000 0.0000
073 B0O0O0O0OO 0.0000
073 C000000 0.30

074 A000000 0
074 B0O0O0O0OO 0
074 C000000 5820

074 DO0O0O0OO 896786
074 E000000 116557

074 F000000 6889
074 G0O0O000O 9882
074 HO00000 0
074 1000000 64838
074 J00000O 24129
074 K00000O 0
074 L0O0O0O0OO 16234
074 M000000 175
074 NOOOOOO 1141310
074 0000000 23307
074 P00000O 895
074 Q000000 285000
074 R010000 0
074 R020000 0
074 R030000 0
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074 R040000 4769
074 sS000000 0
074 TOO000O 827339
074 U010000 67189
074 U020000 0
074 v010000 12.31
074 v020000 0.00
074 w000000 0.0000
074 X000000 0
074 Y000000 769055
075 A000000 0
075 B0O0O0O0OO 827065
076 000000 12.09

077 A000000 Y
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077 B0O0000O
077 C000000
077 D0O0000O
077 E000000
077 F000000
077 G000000
077 H000000
077 1000000
077 J000000
077 K000000
077 1000000
077 M000000
077 N00000O
077 0000000
077 P00000O
077 Q010000
077 Q020000
077 Q030000
078 000000
080 A000000 ICI Mutual Insurance Company
080 C000000 15000

081 A000000 Y

081 B00O000OO 16

082 A000000 Y

HZZ2zZ2Z2 2222222222 2K22KK

082 B0O000OO 100
083 A000000 N
083 B0000OO 0
084 A000000 N
084 B0O000OO 0

085 A000000 Y

085 B0O00O0O0OO Y

086 A010000 4757

086 A020000 62395

086 B01000O 0

086 B020000

086 C010000

086 C020000
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086 D01000O

086 D020000

086 E010000

086 E020000

086 F010000

086 F020000 0

087 A010000 COMMON STOCK

087 A020000 128117108

087 A030000 CHI

088 A000000 Y

088 B0O0O0O0O0OO N

088 C000000 Y

088 D0O0O0O0O0OO N

SIGNATURE CURTIS HOLLOWAY

TITLE TREASURER
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