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WESTERN ASSET MORTGAGE DEFINED OPPORTUNITY FUND INC.

Schedule of investments (unaudited)

MATURITY
SECURITY RATE DATE

RESIDENTIAL MORTGAGE-BACKED SECURITIES - 126.0%
ABFS Mortgage Loan Trust, 2002-3 M1 5.902% 9/15/33
ABN Amro Mortgage Corp., 2003-9 B3 4.516% 8/25/18
Accredited Mortgage Loan Trust, 2003-3 Al 5.210% 1/25/34
ACE Securities Corp., 2003-NC1 M2 3.029% 7/25/33
AFC Home Equity Loan Trust, 2003-3 1A 0.929% 10/25/30
American Home Mortgage Assets, 2005-2 2A1A 3.283% 1/25/36
American Home Mortgage Assets, 2006-4 1A12 0.389% 10/25/46
American Home Mortgage Investment Trust, 2005-1 6A 2.373% 6/25/45
American Home Mortgage Investment Trust, 2005-SD1 1A1 0.629% 9/25/35
American Home Mortgage Investment Trust, 2007-1 GA1C 0.369% 5/25/47
American Home Mortgage Investment Trust, 2007-2 11A1 0.409% 3/25/47
American Home Mortgage Investment Trust, 2007-2 2A 0.979% 3/25/47
American Home Mortgage Investment Trust, 2007-A 4A 0.629% 7/25/46
Ameriquest Mortgage Securities Inc., 2002-4 M3 5.434% 2/25/33
Ameriquest Mortgage Securities Inc., 2005-R9 A2B 0.409% 11/25/35
Argent Securities Inc., 2005-W5 A2D 0.499% 1/25/36
Argent Securities Inc., 2006-M2 A2B 0.289% 9/25/36
Argent Securities Inc., 2006-M2 A2C 0.329% 9/25/36
Argent Securities Inc., 2006-M2 A2D 0.419% 9/25/36
Argent Securities Inc., 2006-M3 A2C 0.339% 10/25/36
ARM Trust, 2005-05 1A1 2.769% 9/25/35
ARM Trust, 2005-07 2A21 2.709% 10/25/35
ARM Trust, 2005-10 1A21 2.716% 1/25/36
ARM Trust, 2005-12 5A1 0.429% 3/25/36
Asset-Backed Funding Certificates, 2005-HE1 M2 0.839% 3/25/35
Banc of America Funding Corp., 2004-B 6A1 2.442% 12/20/34
Banc of America Funding Corp., 2004-C 3A1 3.104% 12/20/34
Banc of America Funding Corp., 2006-D 2A1 2.750% 5/20/36
Banc of America Funding Corp., 2006-D 6A1 5.068% 5/20/36
Banc of America Funding Corp., 2006-F 1A1 2.726% 7/20/36
Banc of America Funding Corp., 2006-H 3A1 2.867% 9/20/46
Banc of America Funding Corp., 2007-A 2A1 0.340% 2/20/47
Bayview Financial Acquisition Trust, 2007-A 2A 0.534% 5/28/37
Bayview Financial Asset Trust, 2007-SR1A M1 0.979% 3/25/37
Bayview Financial Asset Trust, 2007-SR1A M2 1.079% 3/25/37
Bayview Financial Asset Trust, 2007-SR1A M3 1.329% 3/25/37
Bayview Financial Asset Trust, 2007-SR1A M4 1.679% 3/25/37
BCAP LLC Trust, 2009-RR4 8A2 2.934% 9/26/35
BCAP LLC Trust, 2010-RR06 4A13 2.934% 9/26/35
BCAP LLC Trust, 2010-RR10 2A7 2.627% 12/27/34
Bear Stearns Adjustable Rate Mortgage Trust, 2004-1 23A1 5.409% 4/25/34
Bear Stearns Alt-A Trust, 2005-2 2A4 2.827% 4/25/35
Bear Stearns Alt-A Trust, 2005-3 4A3 2.484% 4/25/35
Bear Stearns Alt-A Trust, 2005-9 25A1 2.590% 11/25/35
Bear Stearns Alt-A Trust, 2006-2 23A1 2.750% 3/25/36
Bear Stearns Asset-Backed Securities Trust, 2003-SD2 1A 3.712% 6/25/43
Bear Stearns Asset-Backed Securities Trust, 2005-CL1 Al 0.679% 9/25/34

See Notes to Schedule of Investments.

FACE
AMOUNT

$ 1,348,333
104,072
1,531,981
375,586
2,659,444
2,133,465
2,952,028
144,178
397,619
1,953,431
1,559,821
13,732,880
2,852,699
1,425,768
19,373
4,761,341
3,091,123
2,733,999
721,583
4,491,948
383,124
1,040,000
533,834
473,847
2,730,567
740,700
1,078,442
148,606
1,990,362
867,710
222,819
419,129
2,084,440
4,835,407
5,234,521
2,321,763
307,010
2,530,357
2,069,731
5,054,762
131,448
242,244
483,860
596,791
2,093,572
93,977
178,365

September 30, 2013

VALUE

$ 1,065,133

87,327®
1,460,733
182,344®
2,234,289@®)
1,457,713®©
1,872,808®©
134,026®©
250, 158@(b)(©)
1,271,205®©
929,182
2,127,546®
651,736@®)
1,234,531®
19,400®
3,516,198®
1,286,456
1,145,062
305,349®
1,923,758®
301,3120)©
880,758©
450,685)©
306,3010)X©
1,987,566
481,398)©
983,380®M)©)
104,279®©
1,666,043®)©
831,4100©
174,640®)©
354,9380)X)
1,440,014®©
3,566,113@®)XD
3,664,164@0)
1,462,711@®)
174,996@®
1,699,332@b)c)
1’413,274(a)(h)(c)
3’160,055(a)(h)(c)
128,704®)
210277000
441,023
464,09200©
1,409,51200©
94,131®
160,751®
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WESTERN ASSET MORTGAGE DEFINED OPPORTUNITY FUND INC.

Schedule of investments (unaudited) (cont d) September 30, 2013

MATURITY FACE
SECURITY RATE DATE AMOUNT VALUE

RESIDENTIAL MORTGAGE-BACKED

SECURITIES - continued

Bear Stearns Asset-Backed Securities Trust, 2007-HE2 1A2 0.349% 3/25/37 $ 2,828,132 $ 2,129,994
Bear Stearns Mortgage Funding Trust, 2007-AR5 2A1 0.359% 6/25/37 2,584,195 1,981,186®™©
Chase Mortgage Finance Corp., 2005-A2 1A5 2.787% 112536 2683018 2,337,974
Chase Mortgage Finance Corp., 2006-S3 2A1 5.500% 11/25/21 379,290 339,886
Chevy Chase Mortgage Funding Corp., 2004-4A A2 0.469% 10/25/35 1,625,258 1,376,387@0©
Chevy Chase Mortgage Funding Corp., 2005-2A Al 0.359% 5/25/36 2,425,156 1,948,241 @®)X)
Chevy Chase Mortgage Funding Corp., 2006-2A Al 0.309% 4/25/47 309,046 191,867@0)©)
Citigroup Mortgage Loan Trust Inc., 2003-HE4 A 0.589% 12/25/33 118,629 118,287®®)
Citigroup Mortgage Loan Trust Inc., 2004-HYB3 1A 2.686% 9/25/34 264,453 262445000
Citigroup Mortgage Loan Trust Inc., 2004-UST1 A2 1.408% 8/25/34 145,831 147,413
Citigroup Mortgage Loan Trust Inc., 2005-05 1.622% 8/25/35 295,012 219,368
Citigroup Mortgage Loan Trust Inc., 2005-10 TATA 3.026% 12/25/35 437,739 324,001®©
Citigroup Mortgage Loan Trust Inc., 2006-AR5 2A1A 2.698% 7125136 730,045 455 4790
Citigroup Mortgage Loan Trust Inc., 2007-06 1A1A 2.310% 3/25/37 601,517 360,780
Citigroup Mortgage Loan Trust Inc., 2007-AR8 1A1A 2.740% 8/25/47 616,906 479,4800©
Countrywide Alternative Loan Trust, 2004-J5 M1 0.779% 8/25/34 4,500,000 3,309,754
Countrywide Alternative Loan Trust, 2005-14 3A1 2.505% 5/25/35 527,136 330,917®©
Countrywide Alternative Loan Trust, 2005-27 2A1 1.508% 8/25/35 3,796,962 2,784,8930©
Countrywide Alternative Loan Trust, 2005-27 2A3 1.718% 8/25/35 3,052,387 2,457,2720X©
Countrywide Alternative Loan Trust, 2005-36 4A1 2.634% 8/25/35 1,325,566 1,102,877®©
Countrywide Alternative Loan Trust, 2005-3CB 1A6, 10 6.971% 3/25/35 1,112,334 231,616®™
Countrywide Alternative Loan Trust, 2005-7CB 1A3, 10 6.421% 4/25/35 3,002,854 332,044®
Countrywide Alternative Loan Trust, 2005-J10 1A1 0.679% 10/25/35 341,959 257,879M()
Countrywide Alternative Loan Trust, 2006-HY10 1A1 2.263% 5/25/36 1,017,360 750,804®X)
Countrywide Alternative Loan Trust, 2006-J8 AS 6.000% 2/25/37 200,963 146,523©
Countrywide Alternative Loan Trust, 2007-23CB A4, 10 6.321% 9/25/37 14,449,474 3,135,485®
Countrywide Alternative Loan Trust, 2007-3T1 2A1 6.000% 3/25/27 1,116,773 1,032,004©
Countrywide Asset-Backed Certificates, 2005-13 3AV4 0.519% 4/25/36 814,320 681,489®
Countrywide Asset-Backed Certificates, 2006-S3 A2 6.085% 6/25/21 299,085 287,034©
Countrywide Asset-Backed Certificates, 2006-S7 A3 5.712% 11/25/35 707,864 679,2320)X)
Countrywide Asset-Backed Certificates, 2006-S9 A3 5.728% 8/25/36 320,817 307,325M©
Countrywide Asset-Backed Certificates, 2007-8 M1 0.449% 11/25/37 9,000,000 237,942®
Countrywide Asset-Backed Certificates, 2007-SE1 1A1 0.729% 5/25/47 1,285,058 646,455@®)
Countrywide Home Equity Loan Trust, 2004-L 2A 0.462% 2/15/34 174,026 124,520
Countrywide Home Equity Loan Trust, 2005-E 2A 0.402% 11/15/35 238,493 187,590
Countrywide Home Loans, 2004-16 1A3A 0.939% 9/25/34 1,712,277 1,516,853
Countrywide Home Loans, 2005-11 3A3 2.691% 4/25/35 994,336 697,19201©
Countrywide Home Loans, 2005-11 6A1 0.479% 3/25/35 105,019 90,569®X)
Countrywide Home Loans, 2005-18 A7 19.033% 10/25/35 58,761 73,514®X
Countrywide Home Loans, 2005-HYB7 1A1 2.882% 11/20/35 1,178,117 905,717®
Countrywide Home Loans, 2005-HYB9 1A1 2.423% 2/20/36 401,909 314,77800©
Countrywide Home Loans, 2005-R2 1AF2 0.519% 6/25/35 1,656,571 1,149,816@®
Countrywide Home Loans, 2006-HYB4 3B 2.698% 6/20/36 1,963,592 1,475,47500

See Notes to Schedule of Investments.
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WESTERN ASSET MORTGAGE DEFINED OPPORTUNITY FUND INC.

Schedule of investments (unaudited) (cont d)

SECURITY
RESIDENTIAL MORTGAGE-BACKED

SECURITIES - continued
Countrywide Home Loans Mortgage Pass-Through

Trust, 2004-23 A
Countrywide Home Loans Mortgage Pass-Through

Trust, 2005-02 2A1
Countrywide Home Loans Mortgage Pass-Through

Trust, 2005-07 2A1
Countrywide Home Loans Mortgage Pass-Through

Trust, 2005-09 1A1
Countrywide Home Loans Mortgage Pass-Through

Trust, 2005-HY 10 1A1
Countrywide Home Loans Mortgage Pass-Through

Trust, 2005-HYB6 1A1
Countrywide Home Loans Mortgage Pass-Through

Trust, 2005-J2 3A10
Countrywide Home Loans Mortgage Pass-Through

Trust, 2005-R1 1AF1
Countrywide Home Loans Mortgage Pass-Through

Trust, 2005-R2 2A3
Countrywide Home Loans Mortgage Pass-Through

Trust, 2006-3 2A1
Credit Suisse First Boston Mortgage Securities

Corp., 2005-10 03A3

Credit Suisse Mortgage Capital Certificates, 2006-8 2A1

Credit Suisse Mortgage Capital Certificates, 2009-5R 2A3
Credit-Based Asset Servicing and Securitization LLC, 2003-RP1 M1
Credit-Based Asset Servicing and Securitization

LLC, 2005-CB4 M1

Credit-Based Asset Servicing and Securitization LLC, 2006-SL1 A3
Credit-Based Asset Servicing and Securitization LLC, 2007-SP1 A4
Deutsche ALT-A Securities Inc. Mortgage Loan

Trust, 2005-AR2 3A1
Deutsche ALT-A Securities Inc. Mortgage Loan

RATE

2.465%

0.499%

0.489%

0.479%

3.301%

2.489%

48.633%

0.539%

8.000%

0.429%

5.500%
5.500%
2.418%
1.729%

0.599%
0.619%
6.020%

2.567%
2.969%

MATURITY
DATE

11/25/34

3/25/35

3/25/35

5/25/35

2/20/36

10/20/35

8/25/35

3/25/35

6/25/35

3/25/36

11/25/35
10/25/21
7/26/49
3/25/33

7/25/135
9/25/36
12/25/37

10/25/35
2/25/36

September 30, 2013

FACE
AMOUNT VALUE

$ 400,198 $ 302,9560©

169,933 136,813®)
380,667 319,372
214,721 180,322MX©
377,387 323,249M©
1,336,142 965,860
83,592 146,694
885,681 778,167@®)c)
190,112 202,238@©
780,128 629,874®)X©)
971,886 832,647©
1,617,002 1,559,675©
4,000,000 2,997,604@®)c)
2,734,941 1,980,748@®)
2,000,000 1,685,092®
5,004,730 1,203,287@®)
2,587,000 2,720,437®@
1,968,387 1,372,375®©@
417,271 302,7500©
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Trust, 2006-AR1 2A1
Deutsche ALT-A Securities Inc. Mortgage Loan Trust, 2007-1 2A1 0.279% 8/25/37 577,835 396,548M)
Downey Savings & Loan Association Mortgage Loan

Trust, 2005-AR1 2A1B 0.501% 3/19/45 844,936 273,477
Downey Savings & Loan Association Mortgage Loan Trust,

2005-AR2 2A1A 0.391% 3/19/45 610,890 517,382000)
EMC Mortgage Loan Trust, 2002-AA Al 0.649% 5/25/39 204,525 192,738@®)
EMC Mortgage Loan Trust, 2006-A Al 0.629% 12/25/42 1,447,524 1,289,191@®)
Federal National Mortgage Association (FNMA), 2012-134, 10 5.971% 12/25/42 7,135,606 1,608,870
First Horizon Alternative Mortgage Securities, 2005-AA6 3A1 2.277% 8/25/35 1,581,334 1,399,037M
First Horizon Alternative Mortgage Securities, 2006-FA6 2A1, PAC-11 6.250% 11/25/36 240,044 200,457©

First Horizon Alternative Mortgage Securities, 2006-FAS 1A8 0.549% 2/25/37 556,466 352,154
First Horizon Mortgage Pass-Through Trust, 2005-AR4 2A1 2.597% 10/25/35 947,568 816,579©
First Republic Mortgage Loan Trust, 2000-FRB2 A1 0.682% 11/15/30 327,993 330,4220
Fremont Home Loan Trust, 2006-B 2A2 0.279% 8/25/36 878,269 336,686

Fremont Home Loan Trust, 2006-B 2A4 0.419% 8/25/36 1,061,300 417,378®

Greenpoint Mortgage Funding Trust, 2005-AR4 Al 0.439% 10/25/45 672,627 562,943b)X)

See Notes to Schedule of Investments.
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WESTERN ASSET MORTGAGE DEFINED OPPORTUNITY FUND INC.

Schedule of investments (unaudited) (cont d) September 30, 2013

MATURITY FACE
SECURITY RATE DATE AMOUNT VALUE

RESIDENTIAL MORTGAGE-BACKED

SECURITIES - continued

Greenpoint Mortgage Funding Trust, 2006-AR3 4A1 0.389% 425036 $4471919  $3,137,9050©
GreenPoint Mortgage Funding Trust, 2006-AR6 A4 0.519% 10/25/46 6,236,140 2,107,048
GSAMP Trust, 2004-SEA2 M2 1.429% 32534 6200000  4,681,756®
GSAMP Trust, 2005-AHL2 A2C 0.419% 12/25/35 3,845,017 3,154,190
GSAMP Trust, 2007-FM1 A2C 0.349% 12/25/36 2,268,245 1,131,3260©
GSAMP Trust, 2007-FM1 A2D 0.429% 12/25/36 3,745,898 1,903,6840
GSMPS Mortgage Loan Trust, 2001-2 A 7.500% 6/19/32 837,566 887,461@0©
GSMPS Mortgage Loan Trust, 2004-4 2A1 3.437% 6/25/34 333,805 303,296@®)©)
GSMPS Mortgage Loan Trust, 2005-LT1 Al 0.639% 2/25/35 266,638 205,978
GSMPS Mortgage Loan Trust, 2005-RP1 1A3 8.000% 1/25/35 191,181 204,322
GSMPS Mortgage Loan Trust, 2005-RP1 1A4 8.500% 1/25/35 134,460 146,650@©
GSMPS Mortgage Loan Trust, 2005-RP1 1AF 0.529% 1/25/35 401,249 339,171@0©
GSMPS Mortgage Loan Trust, 2006-RP1 1A2 7.500% 1/25/36 732,890 741,115
GSMPS Mortgage Loan Trust, 2006-RP1 1A3 8.000% 1/25/36 135,778 141,950
GSR Mortgage Loan Trust, 2005-AR4 2A1 2.838% 725135 525,566 428,4180©
GSR Mortgage Loan Trust, 2005-AR5 1A1 2.817% 10/25/35 219,314 189,6680)©)
GSR Mortgage Loan Trust, 2006-09F 5A2, 10 6.371% 10/25/36 1,200,040 246,496®
GSR Mortgage Loan Trust, 2006-10F 4A2, 10 6.471% 1/25/37 2,064,512 582,648®
GSRPM Mortgage Loan Trust, 2007-1 A 0.579% 10/25/46 2,710,769 1,942,911@®)
Harborview Mortgage Loan Trust, 2006-02 2.786% 2/25/36 72,534 56,4880
Home Equity Mortgage Trust, 2006-1 A3 0.679% 5/25/36 3,500,000 354,728®
Homestar Mortgage Acceptance Corp., 2004-1 M1 0.974% 32534 2,668,018 1,568,595
Homestar Mortgage Acceptance Corp., 2004-3 M3 1.779% 7/25/34 683,956 496,429
Homestar Mortgage Acceptance Corp., 2004-6 M4 1.379% 1/25/35 2,448,000 1,738,129®©
HSI Asset Loan Obligation Trust, 2007-AR1 4A1 5.235% 1/25/37 480,699 406,014
IMC Home Equity Loan Trust, 1998-1 A5 7.450% 6/20/29 1,505,160 1,536,198
IMPAC CMB Trust, 2005-4 1M1 0.824% 5/25/35 1,043,833 676,63100©
IMPAC Secured Assets Corp., 2004-4 M1 0.689% 2/25/35 2,340,000  2,038,04900©
IMPAC Secured Assets Corp., 2007-1 A2 0.339% 3/25/37 903,094 660,254
Indymac Home Equity Loan Asset-Backed Trust, 2001-A 0.439% 3/25/31 115,825 93,984
Indymac INDA Mortgage Loan Trust, 2005-AR2 1A1 2.568% 1/25/36 243,392 22476700
Indymac INDB Mortgage Loan Trust, 2005-1 Al 0.479% 11/25/35 2,214,792 1,292,841®)
Indymac Index Mortgage Loan Trust, 2004-AR02 2A1 0.799% 6/25/34 1,589,929 1,459,708
Indymac Index Mortgage Loan Trust, 2004-AR13 1A1 2.452% 1/25/35 168,450 148,930®()
Indymac Index Mortgage Loan Trust, 2004-AR15 1A1 2.559% 2/25/35 224213 189,5300)©)
Indymac Index Mortgage Loan Trust, 2005-AR15 A2 4.656% 9/25/35 177,881 157,714
Indymac Index Mortgage Loan Trust, 2006-AR07 5A1 2.775% 5/25/36 706,411 548,248®)X)
Indymac Index Mortgage Loan Trust, 2006-AR09 3A3 4.646% 6/25/36 1,070,997 990,888
Indymac Index Mortgage Loan Trust, 2006-AR11 1A1 2.752% 6/25/36 697,886 503,412®¢)
Indymac Index Mortgage Loan Trust, 2006-AR25 4A3 2.726% 925536 2,710,492 1,525,595
Indymac Index Mortgage Loan Trust, 2007-AR05 2A1 2.743% 5/25/37 3,159,038 2,248,060
Indymac Index Mortgage Loan Trust, 2007-AR07 1A1 3.065% 11/25/37 45,419 41,007®X
Indymac Index Mortgage Loan Trust, 2007-AR07 2A1 2.177% 6/25/37 371,431 268,932(0)<)
Indymac Index Mortgage Loan Trust, 2007-AR15 2A1 4.548% 8/25/37 406,452 337,949®)()

See Notes to Schedule of Investments.
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WESTERN ASSET MORTGAGE DEFINED OPPORTUNITY FUND INC.

Schedule of investments (unaudited) (cont d)

SECURITY RATE
RESIDENTIAL MORTGAGE-BACKED

SECURITIES - continued

Indymac Residential Asset-Backed Trust, 2006-H4 A1 0.319%
Irwin Home Equity, 2005-C 1M4 6.750%
Jefferies & Co., 2009-R2 SA 3.311%

MATURITY
DATE

3/25/37
4/25/30

September 30, 2013

FACE
AMOUNT VALUE

$2,342,342 $1,793,0620))
608,152 62,181

13



