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Item 1. Reports to Shareholders.

The Trust's annual report transmitted to shareholders pursuant to Rule 30e-1
under the Investment Company Act of 1940 is as follows:

Welcome, Shareholder

In this report, you'll learn about how your investment in Van Kampen
Senior Income Trust performed during the annual period. The portfolio
management team will provide an overview of the market conditions and
discuss some of the factors that affected investment performance during
the reporting period. In addition, this report includes the trust's
financial statements and a list of trust investments as of July 31, 2006.

MARKET FORECASTS PROVIDED IN THIS REPORT MAY NOT NECESSARILY COME TO
PASS. THERE IS NO ASSURANCE THAT THE TRUST WILL ACHIEVE ITS INVESTMENT
OBJECTIVE. THE TRUST IS SUBJECT TO MARKET RISK, WHICH IS THE POSSIBILITY
THAT THE MARKET VALUES OF SECURITIES OWNED BY THE TRUST WILL DECLINE AND
THAT THE VALUE OF THE TRUST SHARES MAY THEREFORE BE LESS THAN WHAT YOU
PAID FOR THEM. ACCORDINGLY, YOU CAN LOSE MONEY INVESTING IN THIS TRUST.
PLEASE SEE THE PROSPECTUS FOR MORE COMPLETE INFORMATION ON INVESTMENT
RISKS.

AN INVESTMENT IN SENIOR LOANS IS SUBJECT TO CERTAIN RISKS SUCH AS LOAN
DEFAULTS AND ILLIQUIDITY DUE TO INSUFFICIENT COLLATERAL BACKING.
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Performance Summary as of 7/31/06

SENIOR INCOME TRUST
SYMBOL: VVR

AVERAGE ANNUAL BASED ON BASED ON
TOTAL RETURNS NAV MARKET PRICE
Since Inception (6/24/98) 5.51% 5.22%
S5-year 6.59 8.00
l-year 6.54 10.41

PERFORMANCE DATA QUOTED REPRESENTS PAST PERFORMANCE, WHICH IS NO GUARANTEE OF
FUTURE RESULTS, AND CURRENT PERFORMANCE MAY BE LOWER OR HIGHER THAN THE FIGURES
SHOWN. FOR THE MOST RECENT MONTH-END PERFORMANCE FIGURES, PLEASE VISIT
VANKAMPEN.COM OR SPEAK WITH YOUR FINANCIAL ADVISOR. INVESTMENT RETURNS AND
PRINCIPAL VALUE WILL FLUCTUATE AND TRUST SHARES, WHEN REDEEMED, MAY BE WORTH
MORE OR LESS THAN THEIR ORIGINAL COST.

The NAV per share is determined by dividing the value of the trust's portfolio
securities, cash and other assets, less all liabilities and preferred shares, by
the total number of common shares outstanding. The common share market price is
the price the market is willing to pay for shares of the trust at a given time.
Common share market price is influenced by a range of factors, including supply
and demand and market conditions. Total return assumes an investment at the
beginning of the period, reinvestment of all distributions for the period in
accordance with the trust's dividend reinvestment plan, and sale of all shares
at the end of the period.

Trust Report
FOR THE 12-MONTH PERIOD ENDED JULY 31, 2006
MARKET CONDITIONS

The 12-month period ended July 31, 2006 was quite favorable for the senior loan
asset class. Economic growth was solid, inflation remained in check, and the
credit market showed overall strength with many corporations posting good
profits, increasing revenues and improving credit quality. In addition, interest
rates continued to climb as the Federal Open Market Committee (the "Fed") raised
the target federal funds rate by 25 basis points at each of its meetings during
the reporting period, bringing the target rate to 5.25 percent at the end of
June 2006. The rising-rate environment was particularly beneficial to the senior
loan market as the yields on the loans adjust in tandem to short-term interest
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rates.

Yield spreads in the senior loan market were relatively steady during the first
half of the reporting year, then began to widen in March. These widening spreads
in the latter half of the period added to the attractiveness of senior loans,
spurring demand from both institutional and individual investors.

PERFORMANCE ANALYSIS

The trust's return can be calculated based upon either the market price or the
net asset value (NAV) of its shares. NAV per share is determined by dividing the
value of the trust's portfolio securities, cash and other assets, less all
liabilities and preferred shares, by the total number of common shares
outstanding, while market price reflects the supply and demand for the shares.
As a result, the two returns can differ, as they did during the reporting
period. For the 12 months ended July 31, 2006, the trust returned 10.41 percent
on a market price basis and 6.54 percent on an NAV basis.

TOTAL RETURNS FOR THE 12-MONTH PERIOD ENDED JULY 31, 2006

BASED ON NAV BASED ON MARKET PRICE

Performance data quoted represents past performance, which is no guarantee of
future results, and current performance may be lower or higher than the figures
shown. Investment return, net asset value and common share market price will
fluctuate and trust shares, when sold, may be worth more or less than their
original cost. See Performance Summary for additional performance information.

We continued to follow our research-intensive investment approach, seeking to
balance yield with a stable net asset value. Our investment process remained
focused on identifying companies with strong management, solid and predictable
cash flows, and sufficient collateral in the event of default.

Throughout the reporting period, we continued to employ a bottom-up security
selection process driven by analysis of individual company fundamentals. We do,
however, analyze overall sector and industry trends as well, which led us to
position the trust somewhat defensively during the period. For example, we
favored investments in less cyclical sectors such as food and drug, cable,
leisure and entertainment, and the defense industry. These sectors have
historically experienced steady demand for goods and services. In addition, we
generally avoided investing in companies that we believed to be vulnerable to
cyclical economic downturns or rising fuel prices, particularly the auto and
airline industries. We also remained cautious about the health care sector,
which has been struggling due to reductions in Medicaid reimbursements.

The trust benefited during the period from our use of leverage. Leverage
involves borrowing at a short-term lending rate and reinvesting the proceeds at
a higher rate. We used this strategy on an ongoing basis in an effort to enhance
the trust's dividend. Unlike other fixed-income classes, using leverage in
conjunction with senior loans does not involve the same degree of risk from
rising short-term interest rates, since the income from senior loans adjusts to
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changes in interest rates, as do the rates which determine the trust's borrowing
costs. (Similarly, should short-term rates fall, borrowing costs would also
decline.) We might reduce leverage in periods of weaker credit quality
conditions to prevent magnifying erosion of the trust's net asset value.

The trust's procedure for reinvesting all dividends and distributions in common
shares is through purchases in the open market. This method helps support the
market value of the trust's shares. In addition, we would like to remind you
that the Trustees have approved a procedure whereby the trust may, when
appropriate, purchase shares in the open market or in privately negotiated
transactions at a price not above market value or net asset value, whichever is
lower at the time of purchase.

There is no guarantee that any sectors mentioned will continue to perform as
discussed herein or that securities in such sectors will be held by the trust in
the future.

CHANGES IN INVESTMENT POLICIES

At a meeting held on March 1, 2006, the Board of Trustees approved changes to
certain of the Trust's investment policies in order to expand the investment
options available to the Trust as the Trust seeks to achieve its investment
objective of high level of current income, consistent with preservation of
capital. The Trust's investment policy of investing at least 80% of its total
assets in Senior Loans remains unchanged. The changes to the Trust's investment
policies are as follows:

(1) The Trust may, subject to the limits specified below, invest in
credit-linked deposits. Credit-linked deposits are deposits by lenders, such as
the Trust, to support the issuance of letters of credit to the Senior Loan
borrower. The Trust receives from the bank issuing such letters of credit an
agreed upon rate of return in exchange for its deposit. There are risks
associated with credit-linked deposits, including the credit risk of the bank
which maintains the deposit account as well as the credit risk of the borrower.
The Trust bears the risk of possible loss of its principal investment, in
addition to the periodic interest payments that are expected to be received for
the duration of the Trust's investment in the credit-linked deposit. Thus,
restating the Trust's investment policies to include this new investment: The
Trust may invest up to 20% of its total assets in any combination of (1)
warrants and equity securities, in each case the Trust must own or acquire a

Senior Loan of the same issuer, (2) junior debt securities or securities with a
lien on collateral lower than a senior claim on collateral, (3) high quality
short-term debt securities, (4) credit-linked deposits and (5) Treasury
Inflation Protected Securities ("U.S. TIPS") and other inflation—-indexed bonds

issued by the U.S. government, its agencies or instrumentalities.

(2) The Trust's ability to invest in structured products has been increased to
10% of its total assets and expanded to include credit default swaps ("CDS") to
enhance the yield on its portfolio or to increase income available for
distributions or for other non-hedging purposes. A CDS is an agreement between
two parties to exchange the credit risk of a particular issuer or reference
entity. In a CDS transaction, a buyer pays periodic fees in return for a payment
by the seller which is contingent upon an adverse credit event occurring in the
underlying issuer or reference entity. The seller collects periodic fees from
the buyer and profits if the credit of the underlying issuer or reference entity
remains stable or improves while the swap is outstanding, but the seller in a
CDS contract would be required to pay an agreed upon amount to the buyer in the
event of an adverse credit event in the reference entity. A buyer of a CDS is
said to buy protection whereas a seller of a CDS 1is said to sell protection.
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When the Trust buys a CDS, it is utilizing the swap for hedging purposes similar
to other hedging strategies described herein. When the Trust sells a CDS, it is
utilizing the swap to enhance the yield on its portfolio to increase income
available for distribution or for other non-hedging purposes, and the Trust is
subject to the 10% limitation described herein on structured products.

SUMMARY OF INVESTMENTS BY INDUSTRY CLASSIFICATION AS OF 7/31/2006

oe

Chemicals, Plastics & Rubber

Broadcasting—--Cable

Printing & Publishing

Beverage, Food & Tobacco

Hotels, Motels, Inns & Gaming

Entertainment & Leisure

Healthcare

Buildings & Real Estate

Automotive

Electronics

Personal & Miscellaneous Services

Aerospace/Defense

Finance

Ecological

Paper & Forest Products

Construction Material

Containers, Packaging & Glass

Restaurants & Food Service

Insurance

Medical Products & Services

Utilities

Health & Beauty

Natural Resources

Telecommunications——-Local Exchange Carriers

Broadcasting--Radio

Diversified Manufacturing

Non-Durable Consumer Products

Home & Office Furnishings, Housewares & Durable Consumer
Products

Telecommunications—-Wireless

Pharmaceuticals

Grocery

Retail--Specialty

Business Equipment & Services

Retail--Stores

Machinery

Retail--0il & Gas

Textiles & Leather

Mining, Steel, Iron & Non-Precious Metals

Transportation--Rail Manufacturing

Transportation--Personal

Farming & Agriculture

Transportation—--Cargo

Education & Child Care

Broadcasting--Diversified

Telecommunications——Equipment & Services

Broadcasting—--Television
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SUMMARY OF INVESTMENTS BY INDUSTRY CLASSIFICATION AS OF 7/31/2006
(continued from previous page)

Telecommunications--Long Distance 0.1
Retail--Office Products 0.1
Total Long-Term Investments 98.2%
Short-Term Investments

Total Investments 100.0%

Subject to change daily. Provided for informational purposes only and should not
be deemed as a recommendation to buy or sell the securities mentioned or
securities in the sectors shown above. Summary of investments by industry
classification percentages are as a percentage of total investments. Securities
are classified by sectors that represent broad groupings of related industries.
Van Kampen is a wholly owned subsidiary of a global securities firm which is
engaged in a wide range of financial services including, for example, securities
trading and brokerage activities, investment banking, research and analysis,
financing and financial advisory services.

FOR MORE INFORMATION ABOUT PORTFOLIO HOLDINGS

Each Van Kampen trust provides a complete schedule of portfolio holdings
in its semiannual and annual reports within 60 days of the end of the
trust's second and fourth fiscal quarters. The semiannual reports and the
annual reports are filed electronically with the Securities and Exchange
Commission (SEC) on Form N-CSRS and Form N-CSR, respectively. Van Kampen
also delivers the semiannual and annual reports to trust shareholders,
and makes these reports available on its public Web site,
www.vankampen.com. In addition to the semiannual and annual reports that
Van Kampen delivers to shareholders and makes available through the Van
Kampen public Web site, each trust files a complete schedule of portfolio
holdings with the SEC for the trust's first and third fiscal quarters on
Form N-Q. Van Kampen does not deliver the reports for the first and third
fiscal quarters to shareholders, nor are the reports posted to the Van
Kampen public Web site. You may, however, obtain the Form N-Q filings (as
well as the Form N-CSR and N-CSRS filings) by accessing the SEC's Web
site, http://www.sec.gov. You may also review and copy them at the SEC's
Public Reference Room in Washington, DC. Information on the operation of
the SEC's Public Reference Room may be obtained by calling the SEC at
(800) SEC-0330. You can also request copies of these materials, upon
payment of a duplicating fee, by electronic request at the SEC's e-mail
address (publicinfo@sec.gov) or by writing the Public Reference section
of the SEC, Washington, DC 20549-0102.

You may obtain copies of a trust's fiscal quarter filings by contacting
Van Kampen Client Relations at (800) 847-2424.
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PROXY VOTING POLICY AND PROCEDURES AND PROXY VOTING RECORD

You may obtain a copy of the trust's Proxy Voting Policy and Procedures
without charge, upon request, by calling toll free (800) 847-2424 or by
visiting our Web site at www.vankampen.com. It is also available on the
Securities and Exchange Commission's Web site at http://www.sec.gov.

You may obtain information regarding how the trust voted proxies relating
to portfolio securities during the most recent twelve-month period ended
June 30 without charge by visiting our Web site at www.vankampen.com.
This information is also available on the Securities and Exchange
Commission's Web site at http://www.sec.gov.

Investment Advisory Agreement Approval

Both the Investment Company Act of 1940 and the terms of the Fund's investment
advisory agreement require that the investment advisory agreement between the
Fund and its investment adviser be approved annually both by a majority of the
Board of Trustees and by a majority of the independent trustees voting
separately.

On May 22, 2006, the Board of Trustees, and the independent trustees voting
separately, determined that the terms of the investment advisory agreement are
fair and reasonable and approved the continuance of the investment advisory
contract as being in the best interests of the Fund and its shareholders. In
making its determination, the Board of Trustees considered materials that were
specifically prepared by the investment adviser at the request of the Board and
Fund counsel, and by an independent provider of investment company data
contracted to assist the Board, relating to the contract review process. The
Board also considered information received periodically about the portfolio,
performance, the investment strategy, portfolio management team and fees and
expenses of the Fund. The Board of Trustees considered the contract over a
period of several months and the non-management trustees held sessions both with
the investment adviser and separate from the investment adviser in reviewing and
considering the contract.

In approving the investment advisory agreement, the Board of Trustees
considered, among other things, the nature, extent and quality of the services
provided by the investment adviser, the performance, fees and expenses of the
Fund compared to other similar funds and other products, the investment
adviser's expenses in providing the services and the profitability of the
investment adviser and its affiliated companies. The Board of Trustees
considered the extent to which any economies of scale experienced by the
investment adviser are shared with the Fund's shareholders, and the propriety of
breakpoints in the Fund's investment advisory fee schedule. The Board of
Trustees considered comparative advisory fees of the Fund and other investment
companies and/or other products at different asset levels, and considered the
trends in the industry. The Board of Trustees evaluated other benefits the
investment adviser and its affiliates derive from their relationship with the
Fund. The Board of Trustees reviewed information about the foregoing factors and
considered changes, if any, in such information since its previous approval. The
Board of Trustees discussed the financial strength of the investment adviser and
its affiliated companies and the capability of the personnel of the investment
adviser, and specifically the strength and background of its portfolio
management personnel. The Board of Trustees reviewed the statutory and
regulatory requirements for approval and disclosure of investment advisory
agreements. The Board of Trustees, including the independent trustees, evaluated
all of the foregoing and does not believe any single factor or group of factors
control or dominate the review process, and, after considering all factors
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together, has determined, in the exercise of its business judgment, that
approval

of the investment advisory agreement is in the best interests of the Fund and
its shareholders. The following summary provides more detail on certain matters
considered but does not detail all matters considered.

Nature, Extent and Quality of the Services Provided. On a regular basis, the
Board of Trustees considers the roles and responsibilities of the investment
adviser as a whole and for those specific portfolio management, support and
trading functions servicing the Fund. The trustees discuss with the investment
adviser the resources available and used in managing the Fund. The trustees also
discuss certain other services which are provided on a cost-reimbursement basis
by the investment adviser or its affiliates to the Van Kampen funds including
certain accounting, administrative and legal services. The Board has determined
that the nature, extent and quality of the services provided by the investment
adviser support its decision to approve the investment advisory contract.

Performance, Fees and Expenses of the Fund. On a regular basis, the Board of
Trustees reviews the performance, fees and expenses of the Fund compared to its
peers and to appropriate benchmarks. In addition, the Board spends more focused
time on the performance of the Fund and other funds in the Van Kampen complex,
paying specific attention to underperforming funds. The trustees discuss with
the investment adviser the performance goals and the actual results achieved in
managing the Fund. When considering a fund's performance, the trustees and the
investment adviser place emphasis on trends and longer-term returns (focusing on
one-year, three-year and five-year performance with special attention to
three-year performance) and, when a fund's weighted performance is under the
fund's benchmark, they discuss the causes and where necessary seek to make
specific changes to investment strategy or investment personnel. The Fund
discloses more information about its performance elsewhere in this report and in
the Fund's prospectus. The trustees discuss with the investment adviser the
level of advisory fees for this Fund relative to comparable funds and other
products advised by the adviser and others in the marketplace. The trustees
review not only the advisory fees but other fees and expenses (whether paid to
the adviser, its affiliates or others) and the Fund's overall expense ratio. The
Board has determined that the performance, fees and expenses of the Fund support
its decision to approve the investment advisory contract.

Investment Adviser's Expenses in Providing the Service and Profitability. At
least annually, the trustees review the investment adviser's expenses in
providing services to the Fund and other funds advised by the investment adviser
and the profitability of the investment adviser. These profitability reports are
put together by the investment adviser with the oversight of the Board. The
trustees discuss with the investment adviser its revenues and expenses,
including among other things, revenues for advisory services, portfolio
management-related expenses, revenue sharing arrangement costs and allocated
expenses both on an aggregate basis and per fund. The Board has determined that
the analysis of the

10

investment adviser's expenses and profitability support its decision to approve
the investment advisory contract.

Economies of Scale. On a regular basis, the Board of Trustees considers the size
of the Fund and how that relates to the Fund's expense ratio and particularly
the Fund's advisory fee rate. In conjunction with its review of the investment
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adviser's profitability, the trustees discuss with the investment adviser how
more (or less) assets can affect the efficiency or effectiveness of managing the
Fund's portfolio and whether the advisory fee level is appropriate relative to
current asset levels and/or whether the advisory fee structure reflects
economies of scale as asset levels change. The Board has determined that its
review of the actual and potential economies of scale of the Fund support its
decision to approve the investment advisory contract.

Other Benefits of the Relationship. On a regular basis, the Board of Trustees
considers other benefits to the investment adviser and its affiliates derived
from its relationship with the Fund and other funds advised by the investment
adviser. These benefits include, among other things, fees for transfer agency
services provided to the funds, in certain cases research received by the
adviser generated from commission dollars spent on funds' portfolio trading, and
in certain cases distribution or service related fees related to funds' sales.
The trustees review with the investment adviser each of these arrangements and
the reasonableness of its costs relative to the services performed. The Board
has determined that the other benefits received by the investment adviser or its
affiliates support its decision to approve the investment advisory contract.

$

14,642,319

151,125

3,870,422

1,508,353

7,550,271

5,011,932

7,551,990

3,553,777

9,736,239

1,411,523
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VAN KAMPEN SENIOR INCOME TRUST
PORTFOLIO OF INVESTMENTS -- JULY 31, 2006
BANK LOAN
PRINCIPAL RATINGS+
amMoynNr o e STATED
(000) BORROWER MOODY'S S&P COUPON MATURITY*
VARIABLE RATE** SENIOR LOAN INTERESTS 178.7%
AEROSPACE/DEFENSE 5.2%
$14,594 Alion Science and Technology
Corp., Term Loan............. Bl B+ 8.00 to 12/31/07 to
11.00% 08/02/09
155 Alion Science and Technology
Corp., Revolving Credit
Agreement .. ..veee e eennnnnn.. B1 B+ 10.00 08/02/09
3,825 AM General, LLC, Term Loan
(B) et NR NR 9.83 to 11/01/11
11.75
1,497 Apptis, Inc., Term Loan...... B2 B+ 8.65 01/05/10
7,527 ARINC, Inc., Term Loan....... Ba3 BB 7.11 03/10/11
4,989 DynCorp International, LLC,
Term LOAN. e v vt et e e eeneennnn Ba3 BB- 7.81 to 02/11/11
8.31
7,460 IAP Worldwide Services, Inc.,
Term LOAN. e v vt et e e eeneennnn B2 B- 8.50 to 12/30/12 to
13.50 06/30/13
3,540 ILC Industries, Inc., Term
BT oY= o I NR NR 7.99 to 02/24/12
8.00
9,720 K&F Industries, Inc., Term
BT oY= o I B2 B+ 7.40 11/18/12
1,406 Primus International, Inc.,
Revolving Credit Agreement... NR NR 7.84 06/07/12
4,497 SI International, Inc., Term



11,370

8,478

8,392

3,000

14,021

15,384

3,497

3,600
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7T o
Spirit AeroSystems, Inc.,
Term LOAN...ovew et ieeeeeeeenens
Wyle Laboratories, Inc., Term
7T o
AUTOMOTIVE 7.4%

Accuride Corp., Term Loan

[

Dana Corp., Term Loan........
Federal-Mogul Corp., Term
oY= o N (e
Federal-Mogul Corp.,
Revolving Credit Agreement

[
Heartland Automotive
Holdings, Inc., Term Loan....

Lear Corp., Term Loan........

VAN KAMPEN SENIOR INCOME TRUST

Bl NR 6.97
Bl BB- 7.75
NR B+ 7.88 to
11.63
Bl B+ 7.31
B3 BB- 7.45
NR NR 9.15
NR NR 9.15
NR NR 8.93 to
9.26
B2 B+ 7.93

See Notes to Financial

02/09/11

12/31/11

01/28/11 to
07/28/11

01/31/12

04/13/08

12/09/06

12/09/06

02/27/12

04/25/12

Statements

STATED
MATURITY*

4,502,926
11,431,050

8,575,667

8,414,896
3,005,937

14,126,066

15,431,585

3,523,067

3,580,124

PORTFOLIO OF INVESTMENTS -- JULY 31, 2006
PRINCIPAL
AMOUNT
(000) BORROWER
AUTOMOTIVE (CONTINUED)
$10,369 MetoKote Corp., Term Loan....
1,566 Navistar International Corp.,
Term Loan......uiieineeneenn.
6,120 Polypore, Inc., Term Loan....
9,842 Safelite Glass Corp., Term
7T T 0
6,000 Sensata Technologies, Term
T T 0
3,818 Tenneco Automotive, Inc.,
Term Loan.....ooeiieineeneenn.
26,561 TRW Automotive, Inc., Term
T T 0
2,591 United Components, Inc., Term

continued
BANK LOAN
RATINGS+
MOODY'S S&P COUPON
B2 B+ 8.68 to
8.74%
NR BB- 10.49
B2 B 8.40
NR NR 8.92 to
9.42
Bl BB- 7.14 to
7.24
Ba3 BB- 7.19
Ba2 BB+ 6.75 to
7.19
B2 BB- 7.41 to
7.66

11/27/11

02/22/09

11/12/11

09/30/07

04/27/13

12/12/10

01/10/10 to
06/30/12

06/30/12

10,401,152

1,581,300

6,180,750

9,718,839

5,974,824

3,846,709

26,534,260

2,603,780
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BEVERAGE, FOOD & TOBACCO 10.3%

03/29/13

12/31/10

06/30/08

06/28/09

12/22/12

06/05/13

09/30/11

04/12/13

11/07/09

11/14/11

13

STATED
MATURITY*

06/15/10 to
03/24/11

06/27/13

06/23/10

04/02/11

12/08/11

114,923,289

7,119,157
479,801

13,043,905

1,514,561

12,449,023

4,742,514

4,576,176

17,614,351

9,507,405

3,283,310

$ 5,096,201

2,403,000

4,024,808

6,782,273

1,548,781

7,182 Advantage Sales & Marketing,
LLC, Term Loan (b)........... NR NR 7.22
573 Atkins Nutritionals, Inc.,
Term LOAN. .. vt e eeeeeennnnn NR NR 17.50
12,979 Birds Eye Foods, Inc., Term
Loan (b) cv ittt i, B1 B+ 8.15 to
8.18
1,509 Buffets Holdings, Inc., Term
Loan (b) cui ittt it i, B1 B- 8.90 to
9.00
12,372 Commonwealth Brands, Inc.,
Term LOAN. ...t e eeeeeeannnn NR NR 7.75
4,722 Constellation Brands, Inc.,
Term LOAN. .. vt eeeeeeeannns Ba?2 BB 6.75 to
7.00
4,575 Culligan International Co.,
Term LOAN. .. u v e eeeeeeeannns B1 B+ 7.37
17,959 Dole Food, Co., Inc., Term
1@ =8 o P Ba3 B+ 5.37 to
9.00
9,487 DS Waters Enterprises, LP,
Term LOAN. . v vt eeeeeeennnns Caa3 CCccC 9.81 to
11.50
3,267 Eight O'clock Coffee Co.,
Term LOAN. .. vt eeeeeeeannns NR NR 10.25
See Notes to Financial Statements
VAN KAMPEN SENIOR INCOME TRUST
PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 continued
BANK LOAN
PRINCIPAL RATINGS+
AMOUNT e e e
(000) BORROWER MOODY'S S&P COUPON
BEVERAGE, FOOD & TOBACCO (CONTINUED)
$ 5,080 Farley's & Sathers Candy Co.,
Inc., Term LOAN. .. ..ueuweeueneenn NR NR 8.24 to
11.62%
2,400 Fresh Start Bakeries, Inc.,
Term LOAN. ... v e eeeeeeannns NR NR 7.75 to
7.88
3,982 Le-Nature's, Inc., Term
T =8 o S B1 B 7.88 to
10.25
6,726 Luigino's, Inc., Term Loan... Bl B+ 8.25 to
8.44
1,546 Mafco Worldwide Corp., Term
T =8 o S B1 B+ 7.35 to
7.45
8,874 Michael Foods, Inc., Term
1@ =8 o P B1 B+ 7.03 to

11/21/10

8,901,555

11



6,295

2,640

2,493

5,609
3,116

4,635

6,848

5,757

750

6,000

5,000

14

National Dairy Holdings, LP,

Term LOAN...ovew et ieeeeeeeenens NR
National Distributing Co.,

Inc., Term Loan.............. NR
OSI Foods GMBH & Co. KG, Term
7T o NR
OSI Group, LLC, Term Loan.... NR
OSI-Holland Finance B.V.,

Term LOAN...ovew et eeeeeeeennns NR
PBM Products, LLC, Term

7T NR
Pierre Foods, Inc., Term

1@ =8 o S Bl
Pinnacle Foods, Inc., Term

T =8 o S Bl

Reddy Ice Group, Inc., Term

7= o L Bl
Reynolds American, Inc., Term
7= o L Bal

Sturm Foods, Inc., Term

VAN KAMPEN SENIOR INCOME TRUST

NR

NR

NR
NR

NR

NR

B+

B+

B+

BBB-

NR

See Notes to Financial

PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 continued
BANK LOAN
PRINCIPAL RATINGS+
AMOUNT e
(000) BORROWER MOODY'S ~ S&P

7.55

7.40

11.90

7.25
7.25

7.25

8.40

6.93

7.45 to
7.48

7.19 to
7.31

7.75 to
10.00

Edgar Filing: VAN KAMPEN SENIOR INCOME TRUST - Form N-CSR

03/15/12

06/22/10

09/02/11
09/02/11

09/02/11

07/26/11

06/30/10

11/25/10

08/09/12

05/31/12

05/26/11

Statements

STATED
MATURITY*

6,318,237
2,646,600

2,489,843
5,602,148

3,112,304
4,666,724
6,860,840

5,761,967

749,531

6,036,096

5,018,750

$ 3,206

3,950

3,300
15,000
60,927

14,963

BEVERAGE, FOOD & TOBACCO (CONTINUED)

Sunny Delight Beverage Co.,
Term LOAN. . oo e et ieeeeeeenenns Caa

Volume Services America,
Inc., Term Loa@n.....eeeeeeen. B2

BROADCASTING--CABLE 13.5%
Century Cable Holdings, LLC,

Term Loan (C) e veeeeeeeeeeenenn NR
Cequel Communications, LLC,

Term LOAN. .. v v eeeeeeeannnn B1
Charter Communications

Operating, LLC, Term Loan.... B2
CSC Holdings, Inc., Term

1@ =8 o P Ba3

1 CCcC

NR

NR

B+

BB

11.19 to
11.52%

8.74 to
9.50

10.25

6.88 to

08/20/10

10/01/10

06/30/09

11/05/13

04/28/13

03/29/13

$ 3,176,385

3,974,688

3,173,894
14,920,980
61,090,337

14,890,919

12
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7.26
9,593 Frontiervision Operating
Partners, LP, Term Loan (c)
() e e e e e e e e NR NR 9.65 to 09/30/05 to
9.78 03/31/06
2,354 Frontiervision Operating
Partners, LP, Revolving
Credit Agreement (c) (J)..... NR NR 9.65 06/30/06
13,373 Hilton Head Communications,
LP, Term Loan (C)...eeeeenenn. NR NR 9.50 03/31/08
12,760 Hilton Head Communications,
LP, Revolving Credit
Agreement (C) ...evveeeenennn.. NR NR 8.25 09/30/07
9,151 Insight Midwest Holdings,
LLC, Term LOaAN.....uoueeeeenwnn Ba3 BB- 7.44 12/31/09
823 Insight Midwest Holdings,
LLC, Revolving Credit
Agreement .. ..ve e n i, Ba3 BB- 6.63 to 06/30/09
6.69
4,962 MCC Iowa, LLC, Term Loan..... Ba3 BB- 6.90 to 01/31/15
7.37
4,800 Mediacom Broadbrand, LLC,
Term LOAN. « v vt vt et eeeneennnn Ba3 BB- 7.38 01/31/15
2,400 Mediacom Illinois, LLC, Term
BT oY= o I Ba3 BB- 6.90 to 01/31/15
7.37
57,095 Olympus Cable Holdings, LLC,
Term Loan (C) v eeeneennnn. NR NR 9.50 to 06/30/10 to
10.25
See Notes to Financial Statements 15
VAN KAMPEN SENIOR INCOME TRUST
PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 continued
BANK LOAN
PRINCIPAL RATINGS+
AMOUNT e STATED
(000) BORROWER MOODY'S S&P COUPON MATURITY*
BROADCASTING--DIVERSIFIED 0.6%
$ 6,000 Cumulus Media, Inc., Term
BT oY= o I Ba3 B 7.33 to 06/07/13
7.63%
3,709 Entravision Communications
Corp., Term LoaAn............. Ba3 B+ 7.01 03/29/13
BROADCASTING--RADIO 2.2%
6,000 CMP KC, LLC, Term Loan....... Caal ccc 9.25 to 05/03/11

9,463,588

2,318,260

12,754,739

12,079,471

9,171,447

808,067

4,941,456

4,785,000

2,392,930

54,752,964

$ 6,013,128

3,711,950

6,007,500

13
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9.31
14,786 CMP Susquehanna Corp., Term
o 7= o R Ba3 B 7.25 to 05/05/13
7.38
1,795 LBI Media, Inc., Term Loan... Bl B 6.76 03/31/12
5,673 NextMedia Operating, Inc.,
Term LOAN. . v eeeeeeneeennnn. Bl B 7.33 to 11/15/12 to
10.01 11/15/13
5,431 Spanish Broadcasting Systemns,
Inc., Term LOAN.....u'eueuenn. Bl B+ 7.25 06/11/12
BROADCASTING--TELEVISION 0.3%
4,158 HIT Entertainment, Inc., Term
o 7= o R B1 B 7.70 03/20/12
BUILDINGS & REAL ESTATE 8.2%
6,667 BioMed Realty, LP, Term Loan
[ I NR NR 7.60 05/30/10
15,629 Capital Automotive, LP, Term
Loan (D) v ve e et e e Bal BB+ 7.10 12/16/10
316 Central Parking Corp., Term
o 7= o R Ba3 BB- 7.50 03/31/10
6,300 Edge-Star Partners, Term
o 7= o R NR NR 8.44 to 11/18/07
14.69
21,000 Ginn LA CS Borrower, LLC Term
o Y= o R B1 BB 8.29 to 06/08/11 to
12.35 06/08/12
6,000 Landsource Communities
Development, LLC, Term Loan.. NR NR 7.88 03/31/10
4,800 LNR Property Corp., Term
o 7= o R B2 B+ 8.11 07/12/11
2,394 London Arena & Waterfront
Finance, LLC, Term Loan...... NR NR 8.78 03/08/12
5,000 Macerich Partnership, LP,
Term LOAN. « v v et e eeeeeennnn NR NR 6.88 04/25/10
16 See Notes to Financial Statements
VAN KAMPEN SENIOR INCOME TRUST
PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 continued

14,792,649
1,784,278

5,696,609

5,426,726

6,683,333
15,645,987
318,136

6,327,750

20,745,000

6,011,250
4,829,002
2,414,948

4,991,665

$ 394,505

2,776,061

BANK LOAN
PRINCIPAL RATINGS+
AMOUNT e STATED
(000) BORROWER MOODY'S S&P COUPON MATURITY*
BUILDINGS & REAL ESTATE (CONTINUED)
$ 394 NCI Building Systems, Inc.,
Term LOAN. « v v et et eeeeeeennnn Ba2 BB 6.71% 06/18/10
2,767 NewKirk Master, LP, Term
o 7= o R Ba2 BB+ 7.10 to 08/11/08
8.75

14



5,693

3,600

2,494

4,500

3,600

5,991

9,000

12,000

9,134

1,788

3,000

2,090
4,800

4,113

2,758

5,435

North Las Vegas, Term Loan... B2

Shea Capital I, LLC, Term

7T NR
Shea Mountain House, LLC,

Term LOAN...ovee et eeeeeeeeenns NR
South Edge, LLC, Term Loan... NR

Standard Pacific Corp., Term

7T o NR
Tamarack Resorts, LLC, Term
7T NR

Trizec Properties, Inc., Term

7T NR
WCI Communities, Inc., Term

7T NR
Yellowstone Development, LLC,
Term LOAN. . oo ee et ieeeeeeennens NR

BUSINESS EQUIPMENT & SERVICES 1.

Affiliated Computer,
Services, Inc., Term Loan

[ T Ba
Contec, LLC, Term Loan....... NR
InfoUSA, Inc., Term Loan..... Ba
Institutional Shareholders

Services, Inc., Term Loan.... NR
Katun Corp., Term Loan....... NR

Pro-Quest, Revolving Credit
Agreement............ .. NR

Verifone, Inc., Term Loan.... Bl

See Notes to Financial Statements

VAN KAMPEN SENIOR INCOME TRUST

PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 co
PRINCIPAL

AMOUNT

(000) BORROWER MO

B+

NR

NR

NR

NR

NR

BB+

NR

NR

6%

2 BB

NR

3 BB

NR

BB-

NR

BB-

ntinued

BANK LOAN
RATINGS+

8.25 to
12.50

7.49

7.17
7.19 to
7.44

8.33 to

7.40 to
8.23
8.63 to
8.75
7.25

7.85
6.21 to
9.75

7.89 to

8.89
7.24

COUPON

Edgar Filing: VAN KAMPEN SENIOR INCOME TRUST - Form N-CSR

05/09/11 to
05/30/12

10/27/11
05/11/11
10/31/07 to
10/31/09
05/05/13

05/19/11

05/02/07

12/23/10

09/30/10

03/20/13

06/15/12

02/14/12

09/30/11

06/30/09

01/31/10

06/30/11

17

STATED
MATURITY*

5,737,483

3,586,500

2,475,047

4,511,041

3,532,500

6,017,211

8,995,779

11,940,000

9,103,881

1,791,680

3,007,500

2,092,112

4,812,000

4,113,436

2,700,570

5,441,793

s 1,241

3,900

CHEMICALS, PLASTICS & RUBBER 13
American Pacific Corp., Term

Basell North America

.9%

11/30/10

$ 1,242,176

15
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(Netherlands), Term Loan

3 B+

NR

B+

BB-

B+

B+

3 BB-

3 B+

3 BB

3 BB-

B+

BB-

B+

NR

See Notes

ntinued

BANK LOAN
RATINGS+

7.73 to
8.23

9.75 to
12.50

8.08 to
12.08

7.50

8.53 to
8.74

7.50 to
7.56

7.34 to
7.84

6.94 to
7.38

7.44

7.10 to
7.30

7.49
.90

to Financial

09/07/13 to
09/07/14

09/30/11 to
03/31/12

01/20/14 to
07/17/15

04/06/11

06/06/12

03/31/13

05/05/13

08/16/12

12/16/13 to
12/23/14

04/30/10 to

04/29/11
02/16/13

05/12/13

11/04/10

02/10/12

12/13/13
02/10/10

Statements

STATED
MATURITY*

3,948,748

1,768,689

11,522,406

17,367,175

7,497,660

3,609,000

23,797,488

55,297,961

9,065,628

9,703,336

10,185,397

14,962,500

10,757,005

10,192,437

17,926,751
4,855,200

[ T Ba
1,781 Becker-Underwood, Inc., Term
7T o NR
11,400 Brenntag Holdings GmbH & Co.
KG, Term Loan (b)............ B2
17,315 Celanese, AG (Germany), Term
Loan (b) cv it i i iin.. B1
7,500 Ferro Corp., Revolving Credit
Agreement .. ..ottt NR
3,600 Fibervisions Delaware Corp.,
Term LOAN. . v .t e eeeeeeannns B2
24,000 Hexion Specialty Chemicals,
Inc., Term Loan.....eeeeeenen. B2
55,489 Huntsman International, LLC,
Term LOAN...ovee et ieeeeeeenenens Ba
9,000 Ineos Holdings Ltd., Term
7T Ba
9,686 INVISTA (Netherlands), Term
7T Ba
10,175 ISP Chemco, Inc., Term Loan.. Ba
14,962 Kraton Polymers, LLC, Term
T =8 o S B1
10,754 Nalco Co., Term Loan......... B1
10,171 PQ Corp., Term Loan.......... B1
17,867 Rockwood Specialties Group,
Inc., Term Loa@n.....eeeeeeen. B1
4,800 Wellman, Inc., Term Loan..... B2
18
VAN KAMPEN SENIOR INCOME TRUST
PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 co
PRINCIPAL
AMOUNT ——
(000) BORROWER MO
CONSTRUCTION MATERIAL 3.4%
$11,940 AXIA, Inc., Term Loan........ B2
2,524 Brand Services, Inc., Term
Loan (b) cv ittt iin.. B2

12/21/12

01/15/12

$

11,969,850

2,527,666

16



1,147

9,958

1,500

3,261

6,000

1,197

3,511

5,700

894

2,394

1,508

969

3,000

4,438

1,847

Edgar Filing: VAN KAMPEN SENIOR INCOME TRUST - Form N-CSR

Builders FirstSource, Inc.,

Term Loan (B) v ee .. B1
Contech Construction
Products, Inc., Term Loan.... Bl

Custom Building Products,

Inc., Term Loan.............. NR
Gibraltar Industries, Inc.,
Term LOAN...ovee et eeeeeeeeneens Ba

Interline Brands, Inc., Term

Nortek, Inc., Term Loan...... B2

Panolam Industries

International, Inc. (Canada),
Term LOAN. .. vt e eeeeeeannns B2
Professional Paint, Inc.,

Term LOAN. . ov e et ieeeeeeennns NR

Sensus Metering Systems,
Inc., Term Loan.....ueeeeeeen. B2

Universal Building Products,
Inc., Term Loan.............. NR

Werner Holding Co., Inc.,
Term Loan (a) (C).e.eveeneeenn. NR

Werner Holding Co., Inc.,
Term Loan (C) (g) «.eveeeeenn. NR

CONTAINERS, PACKAGING & GLASS 3.

Anchor Glass Container Corp.,
Term LOAN..ovee et ieeeeeeenenns NR

Berry Plastics Corp., Term

Loan (b) cv ittt i i i, B1
Bluegrass Container Holdings,
LLC, Term Loan (b)........... Ba

See Notes to Financial Statements

VAN KAMPEN SENIOR INCOME TRUST

PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 co
PRINCIPAL

AMOUNT

(000) BORROWER MO

BB-

B+

NR

1 BB

BB

B+

NR

B+

NR

[ee]
oe

NR

B+

3 BB-

ntinued

BANK LOAN
RATINGS+

8.01

7.22 to
9.25

10.62

7.19 to
7.25

7.21 to
7.26
7.40 to
9.25

8.25

7.69 to
11.38

6.94 to
7.58

8.58 to
9.01

11.25 to
17.25

11.25 to
17.25

7.52 to
7.75

COUPON

08/11/11

01/31/13

04/29/12

12/08/12

06/23/13

08/27/11

09/30/12

05/31/12 to

05/31/13

12/17/10

04/28/12

12/11/09

06/11/09

05/03/13

12/02/11

06/30/13

19

STATED
MATURITY*

1,149,533

9,976,722

1,508,438

3,260,870

6,022,500

1,195,271

3,537,624

5,731,500

896,401

2,417,940

1,500,008

881,892

3,007,500

4,439,200

1,857,084

CONTAINERS, PACKAGING & GLASS (C

ONTINUED)

17
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$ 1,764 Consolidated Container Co.,
LLC, Term LOAN.....veuuuuennn. B2
4,800 Covalence Specialty Materials
Corp., Term Loan............. Ba
1,800 Crown Americas, Inc., Term
T T 0 Ba
6,020 Graham Packaging Co., Term
7= o L B2
13,817 Graphic Packaging
International Corp., Term
7= o L Bl
554 Graphic Packaging
International Corp.,
Revolving Credit Agreement... Bl
5,000 Packaging Dynamics, Term
7T T 0 NR
4,026 Ranpak Corp., Term Loan...... NR
7,294 Smurfit-Stone Container
Corp., Term Loan............. Ba
501 Smurfit-Stone Container
Corp., Revolving Credit
Agreement .. ..ottt Ba
1,993 Solo Cup, Inc., Term Loan.... B3
998 Unifrax Corp., Term Loan..... B2
DIVERSIFIED MANUFACTURING 2.1%
2,424 Arnold Magnetic Technologies
Corp., Term Loan............. NR
5,108 Chart Industries, Inc, Term
7= o L Bl
4,500 Euramax International, Inc.,
Term Loan.....veiieineennenn. Ca
14,096 Mueller Group, Inc., Term
T 2= o L Bl
6,000 X-Rite, Term Loan............ B1
20
VAN KAMPEN SENIOR INCOME TRUST
PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 co

PRINCIPAL

3 B+

2 BB-

B+

B+

BB-

NR

3 B+

3 B+

NR

B+

BB-

B+

8.38%

7.44 to
8.63

6.95

7.56 to

9.75

7.62 to
8.14

8.40 to
10.25

7.50 to
9.50

9.75
7.61 to
9.66
7.69

10.50 to
11.50

7.56

12.49

7.36 to
7.87

7.60 to
10.35

12/15/08

05/18/13 to
08/16/13

11/15/12
10/07/11 to

04/07/12

08/08/10

08/08/09

06/09/13

12/14/11

11/01/11

11/01/09
02/27/11 to
03/31/12
05/02/13

03/06/11 to
03/06/12

10/17/12

06/29/13

10/03/12

06/30/12 to
06/30/13

See Notes to Financial Statements

ntinued

BANK LOAN
RATINGS+

S 1,773,556

4,817,438

1,802,250

6,045,792

13,944,153

537,923
5,006,250
4,035,853

7,336,298

487,988
2,007,540

999,059

2,423,845

5,116,318
4,524,380
14,184,165

6,067,500

18



AMOUNT
(000)

Edgar Filing: VAN KAMPEN SENIOR INCOME TRUST - Form N-CSR

STATED
MATURITY*

$20,984

5,072

11,728

7,776

4,115

3,881

1,481

6,400

8,180

373

3,000

10,800

8,400
5,318
4,191

4,178

BORROWER

ECOLOGICAL 4.7%

Allied Waste North America,

Inc., Term Loan (b).......... B1
Duratek, Inc., Term Loan..... NR
Energy Solutions, LLC, Term

1@ =¥ o S B2
Environmental Systems

Products Holdings,

Term LOAN. . v .t e eeeeeeannns B3
Great Lakes Dredge & Dock

Corp., Term Loan.........c.... B2
LVI Services, Inc., Term

7T NR
Safety-Kleen Corp., Term

7T NR
Synagro Technologies, Inc.,

Term LOAN. . oo e it ieeeeeeennns NR
Waste Services, Inc., Term

T =8 o S B2
Waste Services, Inc.,

Revolving Credit Agreement... B2
WasteQuip, Inc., Term Loan... B3
EDUCATION & CHILD CARE 0.7%
Education Management Corp.,

Term LOAN. ...t eeeeeeeannnn B2

ELECTRONICS 7.4%
AMI Semiconductor, Inc., Term

Loan (b) cvi it it Ba3
Amkor Technology, Inc., Term
Loan (b) cv it i i, B2
Audio Visual Services Corp.,
Term LOAN. ...t eeeeeeeannnn Bl
Automata, Inc., Term Loan (a)
(C) (1) eeeiiii i i i NR

See Notes to Financial Statements

VAN KAMPEN SENIOR INCOME TRUST

PORTFOLIO OF INVESTMENTS -- JULY 31,

2006 continued

BB

BB

BB

NR

CCcC

NR

NR

BB-

BB-

NR

NR

6.72 to
7.27%
7.65 to
7.77

7.62 to

7.77

8.73 to

15.50

7.99 to
8.62

8.25 to
8.37

12.17 to
14.25

7.76 to
7.77

8.59 to
10.50

9.37
11.00

7.25 to
10.75

01/15/12

06/07/13

06/07/11 to
06/07/13

12/12/08 to

12/12/10

12/22/10

11/16/11

09/15/08

06/21/12

03/31/11

04/29/09
07/15/12

06/01/13

04/01/12
10/27/10
05/18/11
02/28/03 to

02/28/04

21

20,910,061

5,116,075

11,830,925

7,876,480

4,130,215

3,865,948

1,526,921

6,416,000

8,230,732

367,733
3,015,000

8,421,011
5,507,642

4,212,332

19



PRINCIPAL

AMOUNT

(00

$

1

1

4

0)

1,194

2,929

1,193

2,992

2,000

7,104

1,467

5,712

600

0,031

16

9,037

1,158

2,962

2,985

6,000

2,400

Edgar Filing: VAN KAMPEN SENIOR INCOME TRUST - Form N-CSR

$ 1,205,940

2,969,047

1,193,336

3,016,814

1,985,000

17,106,790

1,481,335

15,731,323

602,063
40,256,060
15,809

9,046,050

1,141,001

2,960,648
2,997,889

5,996,250

BANK LOAN
RATINGS+
—————————————— STATED
BORROWER MOODY'S S&P COUPON MATURITY*
ELECTRONICS (CONTINUED)
Blackboard, Inc., Term
BT oY= o L Ba3 B+ 7.65 to 02/28/12
9.00%
DoubleClick, Inc., Term
o 7= o R B2 B 9.13 to 07/13/12
9.17
Eastman Kodak Co., Term
BT oY= o L Ba3 B+ 7.44 to 10/18/12
7.76
Epicor Software Corp., Term
BT oY= o LS B1 B+ 7.71 to 03/30/12
9.15
GXS Worldwide, Inc., Term
BT oY= o I B2 B+ 10.26 to 07/29/11
10.49
ON Semiconductor Corp., Term
BT o T o I B3 B+ 7.75 12/15/11
Open Solutions, Inc., Term
BT oT= N o I B1 B+ 7.78 to 09/03/11 to
11.78 11/30/11
Spectrum Brands, Inc., Term
o 7= o R B2 B- 7.67 to 02/06/12
8.51
Stratus Technologies, Inc.,
Term LOAN. « v vt e e e e eeeeennnn B1 B- 8.50 03/29/11
Sungard Data Systems, Inc.,
Term LOaAN. v e eeeeeeenenennns Bl B+ 7.66 02/11/13
Sungard Data Systems, Inc.,
Revolving Credit Agreement... Bl B+ 9.75 08/11/11
UGS Corp., Term Loan......... B1 B+ 7.40 to 03/31/12
7.49
Viasystems, Inc., Revolving
Credit Agreement............. B2 NR 11.75 01/31/08
ENTERTAINMENT & LEISURE 9.2%
Alliance Atlantis
Communications, Inc., Term
Loan (D) v ve e e it e e Ba2 BB 7.00 12/20/11
AMC Entertainment, Inc., Term
Loan (D) v ve i iii it Ba3 B+ 7.53 01/26/13
Bombardier Capital, Inc.,
Term Loan (B) vveeeeeeiennn.. Bl B+ 8.24 06/28/13
Century Theatres, Inc., Term
BT o T o I Ba3 B+ 7.11 03/01/13

22

VAN KAMPEN SENIOR INCOME TRUST

See Notes to Financial Statements

2,405,100
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PORTFOLTIO OF INVESTMENTS -- JULY 31, 2006 continued
BANK LOAN
PRINCIPAL RATINGS+
AMOUNT e STATED
(000) BORROWER MOODY'S ~ S&P COUPON MATURTTY* VALUE

ENTERTAINMENT & LEISURE (CONTINUED)

$11,000 Fender Musical Instruments
Corp., Term Loan............. Caal B- 7.87 to 03/30/12 to $ 11,075,011
11.12% 09/30/12
43,744 Metro-Goldwyn-Mayer Studios,
Inc., Term LOAN. .. ..eweeneneenn NR NR 7.75 04/08/12 43,869,273
4,986 Mets, LP, Term Loan.......... NR NR 7.56 07/25/10 5,041,804
481 Movie Gallery, Inc., Term
7= o L Caal CCcC 10.50 04/27/10 469,135
4,489 Panavision, Inc., Term
7= o L Bl B 8.23 to 03/30/11 4,530,832
8.49
7,446 Pure Fishing, Inc., Term
LYY= o WP Bl B+ 8.50 to 09/30/10 to 7,469,574
11.31 03/31/11
20,946 Regal Cinemas, Inc., Term
T 7= 5o L Ba2 BB- 7.07 to 11/10/10 20,859,285
7.25
6,566 Six Flags Theme Parks, Inc.,
Term LOaAN. . v e eeneeennnn. Bl B- 7.41 to 06/30/09 6,628,612
7.73
1,170 Six Flags Theme Parks, Inc.,
Revolving Credit Agreement... Bl B- 8.10 to 06/30/08 1,155,741
8.15
6,000 Southwest Sports Group, LLC,
TErm LOAN. e v v v v et e eeeeeeennnn NR NR 7.80 to 12/22/10 6,003,750
8.00
4,140 Tigers Ballpark, LLC, Term
T 7= 5 o L NR NR 7.13 08/15/10 4,150,350
10,658 True Temper Sports, Inc.,
TErM LOAN. « v vt ittt eennnnnn B2 B 3.00 to 03/15/11 10,737,803
10.25
5,880 Universal City Development
Partners, LP, Term Loan...... Ba3 BB- 7.19 to 06/09/11 5,889,190
7.51
142,240,247
FARMING & AGRICULTURE 0.8%
998 Nutro Products, Inc., Term
T 7= 5 o L Bl B 7.27 04/26/13 998,747
10,462 Wm. Bolthouse Farms, Inc.,
Term Loan (B) ..., B2 B+ 7.81 to 12/16/12 to 10,580,634
11.00 12/16/13
11,579,381
See Notes to Financial Statements 23
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VAN KAMPEN SENIOR INCOME TRUST

PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 continued
BANK LOAN
PRINCIPAL RATINGS+
AMOUNT
(000) BORROWER MOODY'S ~ S&P

STATED
MATURITY*

FINANCE 4.8%

$11,970 Ameritrade Holding Corp.,
Term Loan (b).......c.o... Bal BB
3,121 DCS Business Services, Inc.,
Term LOAN...ouee et eeeeeeeenenens NR NR
18,029 Fidelity National Information
Solutions, Inc., Term Loan... Bal BB+
3,591 iPayment, Inc., Term Loan.... B2 B
5,970 LPL Holdings, Inc., Term
T =8 o S B2 B
8,575 Outsourcing Solutions, Inc.,
Term LOAN..vv e et ieeeeenenenns NR NR
11,526 Refco Finance Holdings, LLC,
Term Loan (a) (C).eeeeeeeennnn B1 BB-
10,579 Transfirst Holdings, Inc.,
Term LOAN..ov e et ieeeeeeeenns NR NR

GROCERY 1.8%

11,947 Roundy's Supermarkets, Inc.,
Term LOAN....veueiieeeeennnns B2 B+
14,963 Supervalu, Inc., Term Loan... NR NR

HEALTH & BEAUTY 2.5%

15,168 Bare Escentuals Beauty, Inc.,

Term Loan (B) v B3 CccC
3,635 CEI Holdings, Inc., Term

7T T 0 NR NR
4,613 Marietta Intermediate Holding

Corp., Term Loan............. NR NR
15,629 Prestige Brands Holdings,

Inc., Term Loan.............. B1 B+

HEALTHCARE 8.7%

9.40 to
10.89

7.10
7.61 to
7.75

8.13 to
8.75

9.00 to
9.50

8.50 to
13.00

8.17 to
8.29

8.19 to
12.43

8.88 to
13.31

8.69 to
13.50

7.23 to
9.50

12/31/12

02/04/11 to
08/04/11

03/09/13

05/10/13

06/28/13

09/30/10

08/05/11

03/31/10 to
03/31/11

11/03/11

06/02/12

02/18/12 to
02/18/13

12/03/10 to
12/03/11

12/17/10 to
12/17/11

04/06/11

$ 11,955,038

3,113,211

18,052,494
3,591,000

6,040,894

8,596,930

12,140,716

10,716,358

12,071,938

14,929,253

15,281,897

3,644,362

4,510,661

15,680,898
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1,197

4,874

24
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Ameripath, Inc., Term Loan
(B) ve e e e
AMN Healthcare Services,
Inc., Term Loan..............

VAN KAMPEN SENIOR INCOME TRUST

Bl BB- 7.39

BB- 7.50

10/31/12

11/02/11

See Notes to Financial Statements

STATED
MATURITY*

1,196,850

4,895,495

PORTFOLIO OF INVESTMENTS -- JULY 31, 2006
PRINCIPAL
AMOUNT
(000) BORROWER
HEALTHCARE (CONTINUED)
$ 2,736 Angiotech Pharmaceuticals,

10,776

3,630

31,028

7,273

1,197

987

6,219

1,085

598

2,906

43,118

583

7,305
4,200

3,541

Inc., Term Loan..............
Capella Healthcare,
Term LOAN...ovee et eeeeeenennens

Center For Diagnostic Imaging
(CDI), Term LoaN......eueeoeen.
Community Health Systemns,
Inc., Term Loan..............
Concentra Operating Corp.,
Term Loan.....oveiieineeneenn.
CRC Health Corp., Term Loan..
Diagnostic Imaging Group,
LLC, Term LoaAN.....eveeeeenenen.

FHC Health Systems,
Term LOAN. . vv e et ieeeeeeennns

Genoa Healthcare Group, Term

Golden Gate National Senior

Care Holdings, LLC, Term

T T 0
Harlan Sprague Dawley, Inc.,
Term LOAN..vv e et ieeeeenenenns
LifePoint Hospitals, Inc.,
Term LOAN..vv e et ieeeeeeenenns
Matria Healthcare, Inc., Term
T T 0
Multiplan, Inc., Term Loan...

National Renal Institutes,
Inc., Term Loan..............

Sterigenics International,
Inc., Term Loan..............

continued
BANK LOAN
RATINGS+
MOODY'S S&P COUPON
Ba3 BB- 6.93 to
7.00%
B3 CCC 8.24 to
11.24
B2 B 9.00
Ba3 BB- 6.97
B1 B+ 7.50
Bl B 7.75
B2 B+ 8.38 to
10.75
B2 B 11.23 to
13.23
B2 B 8.61 to
10.50
B1 B+ 7.96 to
8.25
B2 B+ 8.00 to
9.75
Ba3 BB 7.13
Bl BB- 7.44 to
7.75
B2 B+ 7.50
NR NR 7.42 to
7.53
B2 B+ 8.33 to

03/23/13

11/30/12 to

11/30/13

12/31/10

08/19/11

09/30/11

02/06/13

05/04/12

12/18/09

08/10/12

03/14/11

12/19/11

04/15/12
01/19/07 to
01/19/12
04/12/13

03/31/13

06/14/11

2,703,381

10,838,835

3,357,501
31,071,769
7,293,306
1,195,504
950,469

6,436,960

1,096,831

602,241

2,924,414

42,995,096
579,982
7,277,386

4,200,000

3,549,433
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10.25
600 US Oncology, Inc., Term
o TS o Ba3 B+ 7.94 08/20/11 602,813
133,768,266
See Notes to Financial Statements 25
VAN KAMPEN SENIOR INCOME TRUST
PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 continued
BANK LOAN
PRINCIPAL RATINGS+
amMoynNr oo e STATED
(000) BORROWER MOODY'S S&P COUPON MATURITY* VALUE
HOME & OFFICE FURNISHINGS, HOUSEWARES & DURABLE
CONSUMER PRODUCTS 2.0%
$ 2,992 Formica Corp., Term Loan..... B2 B 8.17 to 03/15/13 S 3,001,852
8.50%
3,683 Hunter Fan Co., Term Loan.... Bl B 7.76 03/24/12 3,678,729
11,100 National Bedding Co., Term
o TS o B3 B+ 10.49 08/31/12 11,301,188
5,393 Quality Home Brands Holdings,
LLC, Term LOaAN.....uoueeeeenwnn B2 B 7.96 to 12/20/12 to 5,439,626
11.94 06/20/13
6,866 Sealy Mattress Co., Term
o 7= o R Ba3 BB- 6.98 to 04/06/12 6,877,740
8.75
30,299,135
HOTELS, MOTELS, INNS & GAMING 9.4%
1,417 Alliance Gaming Corp., Term
Loan (D) cee i ii it NR B 9.33 09/04/09 1,422,247
9,400 Greektown Casino, LLC, Term
o TS o Bl B 8.00 12/03/12 9,447,000
4,888 Green Valley Ranch Gaming,
LLC, Term LOAN....ueeuwueennnn NR NR 7.25 12/17/11 4,894,173
4,147 Herbst Gaming, Inc., Term
o TS o Bl B+ 7.11 to 01/31/11 4,155,277
7.50
4,823 Interstate Operating Co., LP,
Term LOAN. « v vt vt et eeeneennnn B2 B 9.94 01/14/08 4,871,074
7,729 Kuilima Resort Co., Term
o TS o NR NR 11.90 09/30/11 7,284,862
15,021 MGM Mirage, Revolving Credit
Agreement .. ....oeen .. NR NR 6.28 to 04/25/10 14,611,116
8.75
7,339 MGM Mirage, Term Loan........ NR NR 6.28 to 04/25/10 7,325,525
8.75
600 Pinnacle Entertainment, Term
o TS o Bl BB- 7.40 12/14/11 601,969
118 Planet Hollywood
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International, Inc.,

LoAn (g) e v et mmeeeeeeeenneenns B3 B- 8.51 to
8.99
44,287 Planet Hollywood
International, Inc.,
T =8 o B3 B- 8.51 to
8.99
5,494 Resorts International Hotel &
Casino, Inc., Term Loan...... Caal CCC—- 16.50
26

VAN KAMPEN SENIOR INCOME TRUST

08/31/10

08/31/10

04/26/13

See Notes to Financial Statements

STATED
MATURITY*

04/26/10

12/23/09

12/23/09

06/15/11

02/22/10

08/23/11 to
07/18/12

12/14/11

08/12/11

10/27/11 to
04/27/12

11/30/11 to
11/30/12

04/13/13

02/10/13

114,512

42,880,604

5,721,846

$ 172,787

1,747,262

749,235

13,201,030
2,832,513

2,000,625

17,370,008

3,105,763

4,192,455

9,053,925

3,015,000

3,859,999

PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 continued
BANK LOAN
PRINCIPAL RATINGS+
AMOUNT e
(000) BORROWER MOODY'S S&P COUPON
HOTELS, MOTELS, INNS & GAMING (CONTINUED)
S 175 Resorts International Hotel &
Casino, Inc., Revolving
Credit Agreement............. Caal CCC~- 8.25 to
8.37%
1,746 Scientific Games Corp., Term
T 2= o L Baz BB 6.65
753 Scientific Games Corp.,
Revolving Credit Agreement... Ba2 BB 7.15 to
9.00
13,200 Venetian Casino Resorts, LLC,
Term LOAN. ... v e eeeeeeeannns Ba3 BB- 7.25
2,890 Venetian Casino Resorts, LLC,
Revolving Credit Agreement... Ba3 BB- 7.09 to
7.25
2,000 Wembley, Inc., Term Loan..... B1 B+ 6.99
17,338 Wynn Las Vegas, LLC, Term
T 2= o L B2 B+ 7.55
3,079 Yonkers Racing Corp., Term
T 2= o L NR NR 8.89
INSURANCE 3.3%
4,182 American Wholesale Insurance
Group, Inc., Term Loan....... NR B 8.40 to
12.75
8,976 ARG Holdings, LLC, Term
T 2= o L B2 NR 8.50 to
12.75
3,000 Audatex North America, Inc.,
Term Loan (B) v e, B1 B+ 7.75
3,840 CCC Information Services
Group, Inc., Term Loan....... NR NR 8.00
7,102 Conseco, Inc., Term Loan..... Ba3 BB- 7.12

06/22/10

7,117,910
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3,591 Hilb, Rogal & Hobbs Co., Term
T =8 o S Ba?2 BB
1,708 Mitchell International, Inc.,
Term LoaN ... e eeeeneeneenns B1 B+
11,314 USI Holdings Corp., Term
T =8 o B1 NR
6,933 Vertafore, Inc., Term Loan... NR NR
See Notes to Financial Statements
VAN KAMPEN SENIOR INCOME TRUST
PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 continued
BANK LOAN
PRINCIPAL RATINGS+
AMOUNT e e e
(000) BORROWER MOODY'S S&P

7.00

7.50

7.75

7.73 to
11.23

04/26/13
08/15/11
03/24/11

01/31/12 to
01/31/13

27

STATED
MATURITY*

3,593,991

1,715,251

11,399,346
7,021,664

MACHINERY 1.2%
$ 7,166 Alliance Laundry Holdings,

LLC, Term Loan (b)........... B1
3,117 Douglas Dynamics, LLC, Term

7= o L Bl
6,016 Goodman Global Holdings,

Inc., Term Loan.....ueeeeeenen. Bl
2,444 United Rentals (North

America), Inc., Term Loan.... B2

MEDICAL PRODUCTS & SERVICES 3.2%
2,388 Accellent, Inc., Term Loan

[ B2
3,890 AGA Medical Corp., Term

T 2= o L B2
5,486 Conmed Corp., Term Loan...... Ba2

21,205 DaVita, Inc., Term Loan...... B1

2,793 DJ Orthopedics, LLC, Term

7= o L Ba3
8,977 Fresenius Medical Care

Holding, Inc., Term Loan..... NR
1,259 Kinetics Concepts, Inc., Term

7= o Ba3
2,940 VWR International, Inc., Term

7= o B2

BB-

B+

BB-

BB-

B+

BB-

BB-

BB-

BB+

BB

B+

7.60 to
9.50%

7.38
7.14 to
9.00
7.11 to
7.69

6.94 to
7.06

6.78 to
6.87

01/27/12

12/16/10

12/23/11

02/14/11

11/22/12

04/28/13

04/12/13

10/05/12

04/07/13

03/31/13

08/11/10

04/07/11

7,195,278

3,125,290

6,008,990

2,450,732

2,385,512

3,896,330

5,506,823

21,273,040

2,782,526

8,909,549

1,267,063

2,950,703

48,971,546
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4,966

7,418

2,078

4,200
595

28

MINING, STEEL, IRON & NON-PRECIOUS METALS
New Enterprise Stone & Lime

Co., Inc., Term Loan......... NR NR
Novelis, Inc., Term Loan..... Baz2 BB-
Techs Industries, Inc., Term

7T NR NR
NATURAL RESOURCES 2.7%

CDX Funding, LLC, Term Loan.. NR NR
Cheniere LNG Holdings, LLC,

Term LOAN...ovuee et eeeeeeeenenns NR BB

VAN KAMPEN SENIOR INCOME TRUST

PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 continued
BANK LOAN
PRINCIPAL RATINGS+
AMOUNT e
(000) BORROWER MOODY'S ~— S&P

See Notes to Financial

7.72 to
9.50
6.88 to
7.38

10.75

Edgar Filing: VAN KAMPEN SENIOR INCOME TRUST - Form N-CSR

07/30/10

01/07/12

01/14/10

03/31/13

08/30/12

Statements

STATED
MATURITY*

4,990,964

7,468,527

2,080,827

4,263,000

600,897

$ 2,388

7,977
2,542

24,373

13,188

3,894

4,489

2,640

1,782

NATURAL RESOURCES (CONTINUED)
Key Energy Services Group,
Inc., Term Loan.............. NR

LYONDELL-CITGO Refining, LP,

Term LOAN. . .ovew et ieeeeenennens NR
SemCrude, LP, Term Loan...... Ba3
Targa Resources, Inc., Term

T 2= o L Ba3

NON-DURABLE CONSUMER PRODUCTS 2
Aearo Technologies, Inc.,

Term Loan (b)) v B2
Amscan Holdings, Inc., Term
Loan (b) cv it i i iin.. B1
Easton-Bell Sports, Inc.,

Term LOAN. . v vt eeeeeeeannns B1
JohnsonDiversey, Inc., Term

T =8 o S B1
Mega Bloks, Inc. (Canada),

Term LOAN. . v vt eeeeeeeannns Ba3

.0%

NR

NR
NR

B+

CCcC

B+

B+

BB-

8.40 to
8.90%

7.50
7.58 to
9.00

7.23 to
7.75

7.96 to
11.96

8.19 to
8.30

6.81 to
6.94

7.63

6.94 to
7.25

06/30/12

05/21/07
03/16/11

10/31/07 to
10/31/12

03/22/13 to
09/24/13

12/23/12

03/16/12

12/16/11

07/26/12

2,399,443

7,997,143
2,553,272

24,411,333

13,384,474

3,906,979

4,496,233

2,660,352

1,781,444
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2,200 Targus Group International,

Inc., Term Loan.....eeeeeeen. B3
2,993 UCG Paper Crafts, Inc., Term

7T NR

PAPER & FOREST PRODUCTS 4.2%
51,514 Georgia-Pacific Corp., Term

T =8 o S Ba?2

774 New Page Corp., Term Loan.... Bl

5,702 White Birch Paper Co.

(Canada), Term Loan.......... B2
5,854 Xerium Technologies, Inc.,

Term LOAN. .. vt eeeeeeeannns Bl

See Notes to Financial Statements

VAN KAMPEN SENIOR INCOME TRUST

PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 con
B

PRINCIPAL

AMOUNT

(000) BORROWER MOO

CCcC

NR

BB-

B+

B+

tinued

ANK LOAN
RATINGS+

2,131,250

2,999,981

51,645,383

779,921

5,781,899

5,836,033

PERSONAL & MISCELLANEOUS SERVICES

$12,559 Affinion Group, Inc., Term
Loan (b) cv it ii i i, B1
1,782 Alderwoods Group, Inc., Term
Loan (b) cv i it iiin.. Ba3
288 Alderwoods Group, Inc.,
Revolving Credit Agreement... Ba3
10,179 Coinmach Laundry Corp., Term
T 2= o L B2
4,047 Educate Operating Co., LLC,
Term LOAN. ...t e eeeeeeeannnn Bl
32,183 Hertz Corp., Term Loan....... Ba?2
11,028 Iron Mountain, Inc., Term
T 2= o L Ba3
1,809 Omniflight Helicopters, Inc.,
Term LOAN. . oo e it ieeeeeeennens NR
5,031 Sedgewick Claims Management

Services, Inc., Term Loan.... Bl

B+

BB

BB

NR

BB

BB-

NR

B+

12.80 05/22/13
8.65 02/17/13
7.30 to 12/20/12 to
8.30 12/20/13
8.50 05/02/11
8.75 04/06/12
7.75 05/18/12

29
STATED
COUPON MATURITY*
7.92 to 10/17/12
8.12%
7.37 to 09/29/09
7.40
10.00 09/29/08
7.69 to 12/19/12
7.88
8.50 03/31/12
7.41 to 12/21/12
7.69
7.00 to 04/02/11
7.13
12.25 to 09/30/11 to
12.75 09/30/12
7.43 to 01/31/13
7.50

12,633,457

1,784,568

284,040

10,264,246

4,067,652
32,379,257

11,058,465

1,813,147

5,023,590
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3,884 Stewart Enterprises, Inc.,
Term LOAN...ovee e eeeeeenenenens
4,647 Weightwatchers.com, Term
7T o
PHARMACEUTICALS 1.9%
3,330 Bradley Pharmaceuticals,
Inc., Term Loan..............
26,519 Warner Chilcott Holding Co.,
Term LOAN...ovee et ieeeeenennens
PRINTING & PUBLISHING 10.7%
5,657 Adams Outdoor Advertising,
LP, Term Loan (b)............
4,027 ALM Media Holdings, Inc.,
Term LOAN...ov e et ieeeeeeennens
30
VAN KAMPEN SENIOR INCOME TRUST
PORTFOLIO OF INVESTMENTS -- JULY 31,

3 BB

B+

NR

B+

See Notes to Financial

2006 continued

BANK LOAN
RATINGS+

6.66 to
7.33

7.62 to
10.36

9.18 to
11.25

7.61 to
8.00

6.96 to
7.27

3 BB-

NR

CCcC

PRINCIPAL
AMOUNT
(000) BORROWER MO
PRINTING & PUBLISHING (CONTINUED)
$ 4,950 American Media Operations,
Inc., Term Loan (b).......... B1
7,607 American Reprographics Co.,
Term Loan (b)) . v, Ba
1,755 Ascend Media Holdings, LLC,
Term LOAN. . oo ee et ieeeeeeeenns NR
6,672 Canon Communications, LLC,
Term LOAN. . v vt e eeeeeeannns B3
598 Caribe Information
Investment, Inc., Term
1@ =8 o P B1
9,825 Cygnus Business Media, Inc.,
Term LOAN. .. vt eeeeeeeannns B3
14,135 Day International Group,
Inc., Term Loan.....ueeueeeeen. B1

7.14 to
9.00

8.62 to
9.00

8.50 to

8.62

7.42 to

7.46

10.01

8.12 to

11/19/11 3,893,238
12/16/10 to 4,678,378
06/16/11
87,880,038
11/14/10 3,367,462
01/18/12 26,581,359
29,948,821
10/18/12 5,669,771
03/05/10 4,025,358
Statements
STATED
MATURITY* VALUE
01/31/13 S 4,995,169
06/18/09 7,616,779
01/31/12 1,704,544
05/31/11 6,688,458
03/31/13 599,248
07/13/09 9,775,875

12/05/12 to 14,323,798
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2,740 Dex Media East, LLC, Term

7= o L Ba?2 BB
18,923 Dex Media West, LLC, Term

T 2= o L Ba?2 BB
2,312 FSC Acquisition, LLC, Term

7= o L B2 B
5,400 Gatehouse Media, Inc., Term

7= o L Bl BB-
10,187 Haights Cross Communications,

LLC, Term LOAN.. ... teuunnennn. B3 B-
3,664 MC Communications, LLC, Term

7T T 0 NR NR
2,086 MediaNews Group, Inc., Term

7= o L Ba3 BB-
9,707 Merrill Communications, LLC,

Term LoaN ... eeeeeneenneans B1 B+
2,836 Network Communications, Inc.,

Term LOAN. . v vt eeeeeeennnns Ba3 B+

See Notes to Financial Statements

VAN KAMPEN SENIOR INCOME TRUST

PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 continued
BANK LOAN
PRINCIPAL RATINGS+
AMOUNT e
(000) BORROWER MOODY'S ~ S&P

12.87

6.66 to
7.00

6.67 to
7.00

7.42 to
7.60

7.39

8.67 to
9.67

6.65 to
8.50

7.65 to
7.75

7.28 to
8.12

12/05/13

05/08/09

03/09/10

08/01/12

12/06/13

08/20/08

12/31/10

12/30/10

05/15/11

11/30/12

31

STATED
MATURITY*

2,728,332

18,839,594

2,314,317

5,394,940

10,284,577

3,684,334

2,083,111

9,757,270

2,849,929

PRINTING & PUBLISHING (CONTINUED)

$12,707 New Publications, Inc., Term
7T NR B
10,0098 Primedia, Inc., Term Loan.... NR NR
814 Primedia, Inc., Revolving
Credit Agreement............. NR NR
21,537 R.H. Donnelley, Inc., Term
T =8 o P Ba3 BB
2,806 Source Media, Inc., Term
T =8 o P B1 NR
2,209 SGS International, Inc., Term
0 = o B1 B+
1,500 Thomas Nelson Publishers,
Inc., Term LOAN. .. ..ueuweenwnenenn B1 B

8.16 to
12.76%
7.88

6.46 to
7.01

7.64 to
8.12

7.61 to
7.75

02/05/13

09/30/13

06/30/08

12/31/09 to
06/30/11

11/08/11

12/30/11

06/12/12

$ 12,763,920
9,970,513
781,986

21,399,478

2,810,934

2,217,183

1,508,438



5,505

12,504

6,355

10,506

4,164

2,873

3,750

9,000

2,496

3,553

32

RESTAURANTS & FOOD SERVICE 3.7%
Arby's, LLC, Term Loan (b)... Bl B+

Burger King Corp., Term Loan

(B) ce e e e Ba2 B+
Carrols Corp., Term Loan

(B) ve e e Bl B+
CBRL Group, Inc., Term

7= o L Ba?2 BB
Denny's Corp., Term Loan..... B2 B

Landry's Restaurants, Inc.,

Term LOAN. .. vt eeeeeeeannns Ba?2 BB-
NPC International, Term

7T 7= 1 o B1 B+
Quiznos, LLC, Term Loan...... Caal B

Sagittarius Restaurants, LLC,
Term LOAN. .. v v e eeeeeeeannnn B1 B

RETAIL--OFFICE PRODUCTS 0.2%
Buhrmann US, Inc., Term Loan

(b)) o e Ba3 BB-

7.74 to

8.19 to
10.75

6.88 to
9.00

7.75 to
11.25

6.88 to
7.15
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07/25/12

06/30/12

12/31/10

04/27/13

09/30/09 to
09/30/10

12/28/10

05/03/13

05/05/13 to

11/05/13

03/29/13

12/23/10

See Notes to Financial Statements

VAN KAMPEN SENIOR INCOME TRUST

PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 continued
BANK LOAN
PRINCIPAL RATINGS+
AMOUNT e
(000) BORROWER MOODY'S ~ S&P

STATED
MATURITY*

164,787,856

5,507,956

12,473,792

6,399,892

10,457,519

4,201,115

2,876,929

3,727,736

9,018,376

2,493,130

$ 5,672

10,448

15,616

RETAIL--0OIL & GAS 1.0%
The Pantry, Inc., Term

T =8 o S Ba3 BB
Travelcenters of America,
Inc., Term LOAN. .. ..eweeneneenn B1 BB

RETAIL--SPECIALTY 1.7%
Nebraska Book Co., Inc., Term

6.86 to
7.25

01/02/12

12/01/11

$ 5,683,909

10,456,642
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11,102

18,513

1,197

6,000

600

4,165

9,800

4,092

1,712

618

13,425
1,150

$ 3,582
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T =8 o S B2 B- 7.74
Visant Holding Corp., Term

T =8 o S Bl B+ 7.07
RETAIL--STORES 1.3%

Neiman Marcus Group, Inc.,

Term LoaN ... eeeeeneennenns Bl B+ 7.77
Pep Boys--Manny, Moe & Jack,

Term LoaN ... eeeeeneennenns Ba?2 B+ 8.21

TELECOMMUNICATIONS—--EQUIPMENT & SERVICES 0.4%

Level 3 Communications,

Term LOAN....vveweeeennn

Inc.,

B3 B- 8.41

TELECOMMUNICATIONS—--LOCAL EXCHANGE CARRIERS 2.2%
Alaska Communications Systems

Group, Inc., Term Loan (b)... Bl B+ 7.25

Cincinnati Bell, Inc., Term

T =¥ o NP Ba3 B+ 6.66 to

6.93

Fairpoint Communications,

Inc., Term LOAN. .. ..eweeueneenn B1 BB- 7.25

Hawaiian Telcom, Inc., Term

T =8 o S B1 B 7.75

Orius Corp., LLC, Term Loan

[ G T T NR NR 12.00

Orius Corp., LLC, Revolving

Credit Agreement (c) (i)..... NR NR 4.00 to
10.75

Qwest Corp., Term Loan....... Ba3 BB 12.00

Sorenson Communications,

Inc., Term LOAN. .. ..uoueeueneenn NR NR 8.11

See Notes to Financial Statements

VAN KAMPEN SENIOR INCOME TRUST

PORTFOLIO OF INVESTMENTS -- JULY 31,
PRINCIPAL

AMOUNT

(000) BORROWER

2006 continued

BANK LOAN
RATINGS+

TELECOMMUNICATIONS--LONG DISTANCE 0.2%

Time Warner Telecom,

Inc.,

03/04/11

10/04/11

04/06/13

01/27/11

12/01/11

02/01/12

08/31/12

02/08/12

04/30/12 to
10/31/12

01/23/09 to
01/23/10

01/31/06

06/30/07

11/15/12

33

STATED
MATURITY*

15,693,875

11,168, 854

18,684,678

1,206,726

600,000

4,155,101

9,757,125

4,111,802

358,032

531,357

13,665,214

1,154,659

32



Edgar Filing: VAN KAMPEN SENIOR INCOME TRUST - Form N-CSR

TermM LOAN. . v vt e eeeeeeannnn Bl

3,540 Cellular South, Inc., Term
7T o NR
11,917 Centennial Cellular, Inc.,
Term LOAN. .. vt e eeeeeennnnn Bl
1,800 Cricket Communications, Inc.,
Term LOAN. .. vt e eeeeeeeannnn B2
3,636 Nextel Partners, Inc., Term
T =¥ o S Bal
TEXTILES & LEATHER 1.0%
1,995 Malden Mills Industries,
Inc., Term Loan (a).......... NR
8,064 Propex Fabrics, Inc., Term
T =8 o S B1
6,933 The William Carter Co., Term
T =8 o S B1
TRANSPORTATION--CARGO 0.7%
4,160 Jacobson Acquisition Co.,
Term LOAN...ooee et ieeeeeeenenens NR
1,194 Kenan Advantage Group, Inc.,
Term LOAN. . .ovee et ieeeeenenens NR
2,452 Pacer International, Inc.,
Term LOAN. .. u v eeeeeeeannns Ba3
2,912 Quality Distribution, Inc.,
Term LOAN. . v vt e eeeeeeannnn B2
510 Quality Distribution, Inc.,
Revolving Credit Agreement... B2
34
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B 7.82 to 11/30/12
8.00%
NR 7.24 to 05/04/11
8.75
B 7.23 to 02/09/11
7.75
B 8.25 06/16/13
A 6.85 05/31/12
NR 10.00 10/01/08
BB- 7.76 07/31/12
BB 6.76 to 07/14/12
6.99
NR 10.00 to 04/07/09 to
10.75 04/07/11
NR 8.50 12/16/11
BB 6.81 to 06/10/10
8.75
B- 8.39 to 11/13/09
8.40
B- 8.85 to 11/13/08
10.75

See Notes to Financial Statements

PORTFOLTIO OF INVESTMENTS —-- JULY 31, 2006 continued
BANK TLOAN
PRINCIPAL RATINGS+
AMOUNT e STATED
(000) BORROWER MOODY'S ~ S&P COUPON MATURITY*

3,608,865

3,548,728

11,973,056

1,815,413

3,640,153

8,074,537

6,923,861

4,169,911

1,201,462

2,445,636

2,926,160

507,450
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$ 934

6,000

4,800

12,108

4,498

1,928

5,970

17,973

6,300

2,602

1,606

5,615

TRANSPORTATION--PERSONAL
Neoplan USA Corp., Revolving
Credit Agreement (d) (3)

(M) v et e e e et i e
United Airlines, Inc., Term

7T T 0
US Airways Group, Inc., Term

TRANSPORTATION--RAIL MANUFACTURING

Helm Holding Corp., Term
7T
UTILITIES 3.0%

Astoria Generating Co., LP,
Term Loan (b)) v,
Midwest Generation, LLC, Term
7T
Mirant North America, LLC,

Term LOAN. . .ovee et ieeeeeeeenens

NRG Energy, Inc., Term Loan..
Primary Energy Operating,
LILC, Term LoAN.....euveeeeenenen.
Reliant Energy Resources
Corp., Term Loan.............
Reliant Energy Resources
Corp., Revolving Credit
Agreement............ ...

Thermal North America,
Term LOAN. . oo ew et ieeeeeneenns

0.8%

Baz2

B2

B2

TOTAL VARIABLE RATE** SENIOR LOAN INTERESTS

DESCRIPTION
NOTES 2.3%

Boise Cascade LLC,
Builders FirstSource,
020 T

($3,700,000 par,
Inc.

See Notes to Financial Statements

8.38%
($8,700,000 par,

coupon,
9.42%

NR 8.54% 06/30/06 $ 873,056
B+ 8.63 to 02/01/12 6,075,624
9.19
B 9.00 03/31/11 4,831,800
11,780,480
.8%
NR 7.66 to 07/08/11 to 12,207,231
11.66 07/08/12
BB- 7.38 to 02/23/13 to 4,523,478
9.20 08/23/13
BB—- 7.24 to 04/27/11 1,932,418
7.31
BB- 7.15 01/03/13 5,940,150
BB- 7.23 02/01/13 18,045,091
NR 7.98 08/24/09 6,320,998
B 7.78 04/30/10 2,604,920
B 8.28 to 12/22/09 1,583,400
10.13
BB- 7.25 10/12/13 5,607,658
46,558,113
2,756,377,522
VALUE
maturing 10/15/12) (h)..... $ 3,718,500
coupon, maturing 02/15/12)
8,874,000

35
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VAN KAMPEN SENIOR INCOME TRUST

PORTFOLIO OF INVESTMENTS -- JULY 31, 2006 continued

DESCRIPTION

Compression Polymers Corp. ($2,700,000 par, 12.39% coupon, maturing 07/01/12)

020 T
Del Laboratories, Inc. ($5,400,000 par, 10.15% coupon, maturing 11/01/11)

020 T
Qwest Corp. ($3,500,000 par, 8.58% coupon, maturing 06/15/13) (h)............
Rogers Wireless Communications, Inc. ($9,000,000 par, 8.45% coupon, maturing

12/15/710) (Canada) (M) v v vttt ettt e e e et et et et ettt e e e e ettt et et
Verso Paper Holding LLC ($1,500,000 par, 9.24% coupon, maturing 08/01/14) (h)

0230 T (0

TOT AL NOTES 2. 3% . ittt it ittt it ettt ettt ettt ettt

EQUITIES 0.0%
Aladdin Gaming Holdings, LLC (7.84% Ownership Interest, Acquired 09/30/04,
CoSt S304, 135) (&) (£) i e ittt et e e e e e e e e e e e ettt ettt ettt et ettt eeee et
Comdisco Holding Co., Inc. (134 common Shares) () « i ittt eeeeeeennneeens
Comdisco Holding Co., Inc. (63 common shares, Acquired 03/02/05, Cost $32)
(S T 5 T
Environmental Systems Products Holdings, Inc. (3,275 common shares, Acquired
06/22/04, CoSt S0) (€) (F) vttt ittt et it e et ettt et ettt ettt e et e e
IDT Corp. (22,898 commoOn ShAresS) () ¢t i iii ittt tneeeeeeeeeeeeeeeeeeneeeeeeeens
London Clubs International (Warrants for 141,982 common shares, Acquired
10/15/04, Cost $260,912) (€) (L) v tu it umt ittt ettt et e et ettt
Malden Mills Industries (263,436 common shares, Acquired 10/29/03, Cost $0)
(S T 5
Malden Mills Industries (860,902 preferred shares, Acquired 10/29/03, Cost
ST 0 T T O P
Neoplan USA Corp. (2,262 preferred shares, Acquired 09/04/03, Cost
$1,074,521) (d) (€) (£) (M) t ittt te ettt ettt et ettt et eeeeeeeeeeeeeeannaeennns
Neoplan USA Corp. (8,517 common shares, Acquired 09/04/03, Cost $85) (d) (e)
0 T 1
Orius Corp. (315,080 common shares, Acquired 02/03/03, Cost $0) (c) (e)
T
Planet Hollywood International, Inc. (Warrants for 89,674 common shares,
Acquired 09/03/04 & 07/22/05, Cost $0) (€) (£) cuiiiiiiu ittt it eiineennnn
Railworks Corp. (Warrants for 865 common shares, Acquired 02/10/03, Cost $0)
(S T 5 T
Rotech Medical Corp. (48,485 common shares, Acquired 06/12/02, Cost $193,940)
(RS T 5 T
Safelite Glass Corp. (421,447 common shares, Acquired 10/20/00, Cost
S1,714,995) (€) (£) v evemie ettt it ettt eeeeeennnn

$ 2,767,500

5,616,000
3,762,500

9,270,000

1,500,000

27,104
2,047

963

83,971
306,375

255,940
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