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

SCHEDULE OF INVESTMENTS

March 31, 2014 (Unaudited)

Number
of Shares Value

PREFERRED SECURITIES�$25 PAR VALUE 43.2%
BANKS 15.5%
AgriBank FCB, 6.875%, ($100 Par Value) 26,000 $ 2,682,064
BB&T Corp., 5.625%, Series E 81,045 1,814,598
Citigroup, 6.875%, Series K 43,175 1,125,572
CoBank ACB, 6.25%, 144A ($100 Par Value)(a) 25,000 2,542,187
CoBank ACB, 6.125%, Series G ($100 Par Value) 25,000 2,119,532
Countrywide Capital IV, 6.75%, due 4/1/33 43,322 1,098,213
Countrywide Capital V, 7.00%, due 11/1/36 281,579 7,180,264
Farm Credit Bank of Texas, 6.75%, 144A(a) 40,000 4,092,500
Fifth Third Bancorp, 6.625%, Series I 101,060 2,679,101
First Niagara Financial Group, 8.625%, Series B(b) 80,000 2,272,800
First Republic Bank, 5.50% 55,992 1,207,188
GMAC Capital Trust I, 8.125%, due 2/15/40, Series II (TruPS) 120,000 3,276,000
Huntington Bancshares, 8.50%, Series A ($1,000 Par Value)(Convertible)(b) 3,712 4,788,517
PNC Financial Services Group, 6.125%, Series P(b) 80,000 2,136,800
PrivateBancorp, 7.125%, due 10/30/42 48,250 1,254,018
Sovereign Real Estate Investment Trust, 12.00%, 144A ($1,000 Par
Value)(a) 1,500 2,009,364
US Bancorp, 6.50%, Series F(b) 83,278 2,365,095
Wells Fargo & Co., 6.625% 40,564 1,101,718
Zions Bancorp, 7.90%, Series F(b) 176,458 5,000,820

50,746,351
BANKS�FOREIGN 2.0%
Barclays Bank PLC, 7.75%, Series IV (United Kingdom)(b) 130,639 3,388,776
National Westminster Bank PLC, 7.76%, Series C (United Kingdom)(b) 127,226 3,255,713

6,644,489
ELECTRIC�INTEGRATED 0.8%
Integrys Energy Group, 6.00%, due 8/1/73 105,582 2,661,722
FINANCE�INVESTMENT BANKER/BROKER 1.3%
Morgan Stanley, 6.875% 133,868 3,469,859
Raymond James Financial, 6.90%, due 3/15/42(b) 33,321 869,678

4,339,537
INDUSTRIALS�CHEMICALS 1.4%
CHS, 7.10%, Series II 173,000 4,631,210
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Number
of Shares Value

INSURANCE 8.4%
LIFE/HEALTH INSURANCE 0.9%
Principal Financial Group, 5.563%, Series A ($100 Par Value) 22,400 $ 2,308,600
Prudential Financial, 5.75%, due 12/15/52 23,607 557,361

2,865,961
LIFE/HEALTH INSURANCE�FOREIGN 0.9%
Aegon NV, 7.25% (Netherlands) 98,300 2,540,072
Aviva PLC, 8.25%, due 12/1/41 (United Kingdom) 14,690 406,325

2,946,397
MULTI-LINE 2.3%
Allstate Corp., 6.75%, Series C 36,600 926,346
Hartford Financial Services Group, 7.875%, due 4/15/42(b) 160,000 4,739,200
WR Berkley Corp., 5.625%, due 4/30/53 93,399 2,011,815

7,677,361
MULTI-LINE�FOREIGN 2.5%
ING Groep N.V., 7.05% (Netherlands)(b) 99,064 2,558,823
ING Groep N.V., 7.375% (Netherlands)(b) 221,502 5,654,946

8,213,769
REINSURANCE 0.5%
Reinsurance Group of America, 6.20%, due 9/15/42(b) 60,000 1,589,400
REINSURANCE�FOREIGN 1.3%
Aspen Insurance Holdings Ltd., 7.25% (Bermuda) 65,892 1,721,099
Endurance Specialty Holdings Ltd., 7.50%, Series B (Bermuda) 51,556 1,349,221
Montpelier Re Holdings Ltd., 8.875% (Bermuda)
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