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Item 8.01. Other Events

As of May 31, 2006, preliminary assets under management totaled
$2.538 billion. Following is a summary of assets under management as of
May 31, 2006 (in millions):

Equity Fixed Income Total
Individually Managed Accounts $ 578.6 $ 140.5 $ 719.1
Mutual Funds (including sub-advised) 1,585.7 90.7 1,676.4
Private Investment Partnership 142.8 0.0 142.8

Total 2,307.1 231.2 2,538.3
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Investment Strategy

Small Cap $549.0
Small Cap (exluding Micro-Cap) 113.0
Small-Mid Cap 100.7
Large Cap 447.4
Select 202.5
Long-Short 867.1
Financial Long-Short 24.3
Strategic Income 169.5
Other Fixed Income 58.6
Other 6.2
Total 2,538.3
SIGNATURE

Pursuant to the requirements of the Securities Exchange Act of 1934,
the registrant has duly caused this report to be signed on its Dbehalf
by the undersigned hereunto duly authorized.

DIAMOND HILL INVESTMENT GROUP, INC.

Date: June 2, 2006 By: /s/ James F. Laird

James F. Laird, Chief Financial
Officer and Secretary



