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Item 1. Schedule of Investments
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COHEN & STEERS LIMITED DURATION PREFERRED AND INCOME FUND, INC.

SCHEDULE OF INVESTMENTS

September 30, 2013 (Unaudited)

PREFERRED SECURITIES $25 PAR VALUE 35.7%
BANKS 13.9%

Ally Financial, 8.50%, Series A(a)

Bank of America Corp., 4.00%, Series IV (FRN)

CoBank ACB, 6.25%, 144A ($100 Par Value)(b)

CoBank ACB, 6.125%, Series G ($100 Par Value)

Farm Credit Bank of Texas, 6.75%, 144A(b)

First Niagara Financial Group, 8.625%, Series B(c)
GMAC Capital Trust I, 8.125%, due 2/15/40, Series II (TruPS)(a)
Goldman Sachs Group/The, 5.50%, Series J(a)

HSBC USA, 3.50%, Series F (FRN)(a)

HSBC USA, 4.9175%, Series G (FRN)(a)

PrivateBancorp, 7.125%, due 10/30/42(a)

US Bancorp, 3.50%, Series A, ($1,000 Par Value)(FRN)(a)
Zions Bancorp, 7.90%, Series F(a)

Zions Bancorp, 6.30%, Series G

ELECTRIC INTEGRATED 5.8%

Southern California Edison Co., 4.63%, Series D ($100 Par Value)(FRN)(a)

FINANCE INVESTMENT BANKER/BROKER 1.1%
Morgan Stanley, 4.00%, Series A (FRN)(a)

INSURANCE 7.4%

LIFE/HEALTH INSURANCE 2.9%

MetLife, 4.00%, Series A (FRN)(a)

Principal Financial Group, 5.563%, Series A ($100 Par Value)(a)

MULTI-LINE 1.0%
Hartford Financial Services Group, 7.875%, due 4/15/42(a)

MULTI-LINE FOREIGN 0.3%
ING Groep N.V., 8.50% (Netherlands)

REINSURANCE 1.0%
Reinsurance Group of America, 6.20%, due 9/15/42(a)

REINSURANCE FOREIGN 2.2%
Aspen Insurance Holdings Ltd., 5.95% (Bermuda)(a)
Aspen Insurance Holdings Ltd., 7.25% (Bermuda)

Number
of Shares

195,800
111,359
169,000

32,250

59,500
103,430
595,000
118,715
575,949
441,036
200,100

16,876
174,694
120,000

408,851

405,775

326,431
127,513

240,000

90,000

294,596

201,000
97,849

$

Value

5,243,524
2,314,040
16,144,790
3,040,572
5,976,031
2,984,990
15,916,250
2,663,964
10,436,196
9,125,035
4,950,474
12,733,954
4,807,579
2,824,800
99,162,199

41,523,930

7,920,728

7,507,913
12,639,726
20,147,639

6,748,800

2,294,100

7,270,629

4,769,730
2,452,096




Edgar Filing: Cohen & Steers Ltd Duration Preferred & Income Fund, Inc. - Form N-Q

Endurance Specialty Holdings Ltd., 7.50%, Series B (Bermuda)
Montpelier Re Holdings Ltd., 8.875% (Bermuda)(a)

TOTAL INSURANCE

INTEGRATED TELECOMMUNICATIONS SERVICES 0.4%
Qwest Corp., 6.125%, due 6/1/53

PIPELINES 0.6%
NuStar Logistics LP, 7.625%, due 1/15/43

REAL ESTATE 6.1%

DIVERSIFIED 4.4%

CapLease, 8.375%, Series B(a)

Colony Financial, 8.50%, Series A(a)

Forest City Enterprises, 7.375%, due 2/1/34(a)
NorthStar Realty Finance Corp., 8.50%, Series D
Retail Properties of America, 7.00%

Urstadt Biddle Properties, 7.125%, Series F(a)
Winthrop Realty Trust, 7.75%, due 8/15/22(a)

HOTEL 1.1%
Summit Hotel Properties, 7.125%(c)
Summit Hotel Properties, 7.875, Series B(c)

OFFICE 0.3%
Corporate Office Properties Trust, 7.375%, Series L

RESIDENTIAL MANUFACTURED HOME 0.3%
Sun Communities, 7.125%, Series A(a)
TOTAL REAL ESTATE

TRANSPORT MARINE FOREIGN 0.4%

Seaspan Corp., 9.50%, Series C (Hong Kong)

TOTAL PREFERRED SECURITIES $25 PAR VALUE
(Identified cost $260,991,017)

PREFERRED SECURITIES CAPITAL SECURITIES 100.5%

Number

of Shares
141,588 $
193,320

131,593

159,500

154,437
240,000
260,000

99,400

99,400
193,484
210,000

115,500
186,650

90,866

100,000

114,881

Value
3,531,205
5,026,320

15,779,351
52,240,519

2,784,508

4,025,780

3,862,469
6,096,000
6,593,600
2,403,492
2,263,338
4,632,007
5,457,900
31,308,806

2,710,785
4,759,575
7,470,360
2,259,838
2,445,000
43,484,004
3,113,275

254,254,943



