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Date of fiscal year end: November 30

Date of reporting period:  February 28, 2009
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Item 1. Schedule of Investments.

Tortoise Energy Infrastructure Corporation
SCHEDULE OF INVESTMENTS (Unaudited)

February 28, 2009
Master Limited Partnerships and Related Companies - 161.8% (1) Shares Fair Value
Crude/Refined Products Pipelines - 82.1% (1)

United States - 82.1% (1)

Buckeye Partners, L.P. 415,074 $ 16,395,423
Enbridge Energy Partners, L.P. 713,745 20,320,320
Enbridge Energy Partners, L.P. (2) (3) 1,112,021 31,403,487
Holly Energy Partners, L.P. 417,370 10,634,588
Kinder Morgan Management, LLC (3) 1,501,120 62,626,726
Magellan Midstream Partners, L.P. 1,763,298 56,072,876
NuStar Energy L.P. 1,023,389 47,219,168
NuStar GP Holdings, LLC 131,228 2,486,771
Plains All American Pipeline, L.P. 1,290,831 49,748,627
SemGroup Energy Partners, L.P. 342,162 940,946
Sunoco Logistics Partners L.P. 848,733 46,671,828
TEPPCO Partners, L.P. 516,918 11,765,054

356,285,814

Natural Gas/Natural Gas Liquids Pipelines - 50.6% (1)

United States - 50.6% (1)

Boardwalk Pipeline Partners, LP 939,693 19,827,522
El Paso Pipeline Partners, L.P. 1,061,700 18,717,771
El Paso Pipeline Partners, L.P. (2) 291,000 5,104,140
Energy Transfer Equity, L.P. 557,310 10,939,995
Energy Transfer Partners, L.P. 1,537,995 55,690,799
Enterprise GP Holdings L.P. 67,993 1,330,623
Enterprise Products Partners L.P. 2,038,861 43,998,620
ONEOK Partners, L.P. 182,821 7,746,126
Spectra Energy Partners, LP 445,470 9,880,525
TC PipeLines, LP 1,271,206 32,886,099
Williams Pipeline Partners L.P. 836,875 13,272,838

219,395,058

Natural Gas Gathering/Processing - 16.2% (1)

United States - 16.2% (1)

Copano Energy, L.L.C. 1,238,789 17,615,580
Copano Energy, L.L.C. (2) (4) 285,740 3,488,885
Crosstex Energy, L.P. 36,480 126,221
Crosstex Energy, L.P. (2) (4) 193,767 697,561
DCP Midstream Partners, LP 406,850 4,385,843
Duncan Energy Partners L.P. 392,298 6,398,380
Exterran Partners, L.P. 322,193 3,946,864
MarkWest Energy Partners, L.P. 2,201,640 23,689,646
Targa Resources Partners LP 321,426 2,719,264
Western Gas Partners LP 205,075 3,008,450
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Williams Partners L.P. 373,900 4,094,205
70,170,899

Propane Distribution - 9.9% (1)

United States - 9.9% (1)

Inergy, L.P. 1,846,374 41,580,343
Inergy Holdings, L.P. 49,715 1,386,054

42,966,397

Shipping - 3.0% (1)

Republic of the Marshall Islands - 0.7% (1)

Teekay LNG Partners L.P. 156,200 2,875,642
United States - 2.3% (1)

K-Sea Transportation Partners L.P. 596,470 9,961,049
12,836,691

Total Master Limited Partnerships and Related Companies (Cost $658,216,629) 701,654,859

Short-Term Investments - 3.7% (1)

United States Investment Companies - 3.7% (1)

First American Government Obligations Fund - Class Y, 0.27% (5) 2,046,309 2,046,309
Merrill Lynch Premier Institutional Fund, 0.94% (5)
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