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ITEM 1.                  SCHEDULE OF INVESTMENTS.
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WESTERN ASSET INVESTMENT GRADE DEFINED OPPORTUNITY TRUST INC.

Schedule of investments (unaudited)

February 29, 2012

SECURITY RATE
MATURITY

DATE
FACE

AMOUNT VALUE
CORPORATE BONDS & NOTES � 91.3%
CONSUMER DISCRETIONARY � 9.3%
Automobiles � 0.5%
Ford Motor Credit Co., LLC, Senior Notes 12.000% 5/15/15 $ 1,000,000 $ 1,264,943
Hotels, Restaurants & Leisure � 0.7%
Caesars Entertainment Operating Co. Inc., Senior Secured
Notes 11.250% 6/1/17 1,250,000 1,375,000
NCL Corp. Ltd., Senior Secured Notes 11.750% 11/15/16 320,000 372,800
Total Hotels, Restaurants & Leisure 1,747,800
Media � 6.9%
Comcast Corp., Bonds 6.400% 5/15/38 2,500,000 3,119,972
Comcast Corp., Senior Notes 5.700% 7/1/19 1,500,000 1,788,089
DISH DBS Corp., Senior Notes 7.875% 9/1/19 1,250,000 1,475,000
Globo Communicacoes e Participacoes SA, Bonds 7.250% 4/26/22 1,000,000 1,060,000(a)
Interpublic Group of Cos. Inc., Senior Notes 4.000% 3/15/22 270,000 269,068
News America Inc., Senior Notes 6.650% 11/15/37 2,400,000 2,934,331
Nielsen Finance LLC/Nielsen Finance Co., Senior Notes 11.500% 5/1/16 340,000 395,250
Time Warner Cable Inc., Debentures 7.300% 7/1/38 500,000 644,679
Time Warner Cable Inc., Senior Notes 8.750% 2/14/19 1,100,000 1,456,965
United Business Media Ltd., Notes 5.750% 11/3/20 830,000 821,464(a)
WPP Finance 2010, Senior Notes 4.750% 11/21/21 870,000 929,112(a)
WPP Finance UK, Senior Notes 8.000% 9/15/14 1,000,000 1,155,601
Total Media 16,049,531
Specialty Retail � 0.7%
American Greetings Corp., Senior Notes 7.375% 12/1/21 280,000 290,500
Gap Inc., Senior Notes 5.950% 4/12/21 1,240,000 1,245,791
Total Specialty Retail 1,536,291
Textiles, Apparel & Luxury Goods � 0.5%
Oxford Industries Inc., Senior Secured Notes 11.375% 7/15/15 1,000,000 1,093,750
TOTAL CONSUMER DISCRETIONARY 21,692,315
CONSUMER STAPLES � 4.9%
Beverages � 1.3%
Anheuser-Busch InBev Worldwide Inc., Senior Notes 7.750% 1/15/19 450,000 593,357
Pernod-Ricard SA, Senior Bonds 5.750% 4/7/21 890,000 1,013,345(a)
Pernod-Ricard SA, Senior Notes 5.500% 1/15/42 1,180,000 1,263,819(a)
Total Beverages 2,870,521
Food & Staples Retailing � 0.3%
CVS Caremark Corp., Senior Notes 6.600% 3/15/19 600,000 753,154
Food Products � 0.9%
Kraft Foods Inc., Senior Notes 5.375% 2/10/20 1,030,000 1,202,913
Smithfield Foods Inc., Senior Secured Notes 10.000% 7/15/14 801,000 943,178
Total Food Products 2,146,091
Tobacco � 2.4%
Altria Group Inc., Senior Notes 9.250% 8/6/19 1,000,000 1,369,517
Lorillard Tobacco Co., Senior Notes 8.125% 6/23/19 540,000 676,964
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Lorillard Tobacco Co., Senior Notes 8.125% 5/1/40 470,000 578,207
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