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) A VIS %= | Xfma N =
wem |[RLZ |8 Tlemm| B, 2| emm| B, £ | BN @Rk | ¢ &
I % % g % % % BH
11HR(2015%F 6 B17H) 9,922 110 & 0.7 11,468 & 0.7] 193.10 2.7 0.0 99.3| 15,593
128K (2015% 7 B17H)| 10,000 110 19| 11,652 1.6 193.93 0.4 0.0 99.3| 14,834
13832015 8 A17H) 9,756 110 & 1.3 11,335 & 2.7| 19467 0.4 0.0 995 13,914
14832015 9 B17H) 9,019 110 & 6.4 10,367 | & 85| 187.01 AN3.9 0.0 99.2 | 12,464
1583R (20154108 19H) 8,958 110 05| 10,474 1.0 184.19 VAN NGY 0.0 9951 11,660
16H3R(2015F11817H) 8,901 110 06| 10,293 | & 1.7| 187.37 1.7 0.0 995 | 11,425
1788 (2015F128178) 8,630 110 & 1.8 9950 | & 3.3| 183.53 N2.0 0.0 99.2 | 10,721
18887k (20164 1 B18H) 7,544 110 211.3 8,670 | A129| 166.82 29,1 0.0 99.2 9,206
198320164 2 B17H) 7,269 110 & 2.2 8,597 | & 0.8 163.34 N2 0.0 98.1 8,552
2088k (2016 3 B178) 7,355 110 2.7 8,984 45| 160.92 VAN NG 0.0 98.8 8,417
218K (20164 4 B18H) 7,134 110 & 1.5 8,821 | & 1.8| 153.22 A48 - 99.1 7918
228K (20165 5 B17H) 6,893 110 & 1.8 8,819 & 0.0| 157.43 2.7 0.0 99.4 7,380
238K (20165 6 B17H) 6,172 110 & 8.9 8,147 | &~ 76| 149.54 AN5.0 0.0 99.5 6,257
24887% (20162 7 B19H) 6,301 110 3.9 8,628 59| 140.43 261 0.0 99.7 6,023
258K (20165 8 B17H) 5,984 110 & 3.3 8,368 | A 3.0 131.34 N6.5 0.0 99.4 5,570
26847k (20164 9 B208) 5,867 110 & 0.1 8,379 0.1 132.88 1.2 0.0 99.1 5177
278K (2016F108178) 5,754 110 & 0.1 8,247 | A 1.6 12692 VAVINGY 0.0 99.6 4,868
288K (2016F118178) 5,769 110 2.2 8,489 291 135.26 6.6 0.0 99.3 4770
29H87R(2016FE12819H) 6,118 110 8.0 9,602 13.1 146.91 8.6 0.0 99.1 4,893
308X (2017 1 B178) 5,797 110 & 3.4 9391 | & 2.2 13753 N6.4 0.0 99.4 4,556
31ER (2017 2 B178) 5,850 110 2.8 9,668 291 141.75 3.1 0.0 99.3 4,489
328K (2017 3 B178) 5814 110 1.3 9,800 141 140.22 VAN | 0.0 99.5 4,359
33ER (2017 4 B178) 5,639 110 & 1.1 9414 | » 39| 135.81 A3 0.0 99.1 4121
348K (2017 5 B178) 5,894 110 6.5| 10,379 10.2 | 14547 7.1 0.0 99.4 4,205
358K (20174 6 B19H) 5,652 110 & 2.2 10,086 | & 2.8| 141.86 N5 0.0 99.6 3,994
36EIX(2017F 7 B18H) 5,620 110 1.4 10,366 28| 146.75 3.4 - 99.1 3,949
378K (2017 8 B17H) 5,426 110 & 1.5| 10,120 | & 2.4 141.77 N34 - 99.5 3,847
38R (2017 9 B19H) 5,322 110 0.1 10,519 39| 150.67 6.3 - 96.3 4,123
398K (2017108178) 5,425 110 40| 10,789 26| 148.68 A13 — 98.8 4,231
408K (201711 8178) 5,188 110 & 23| 10636 | & 1.4 149.19 0.3 - 99.1 4,035
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A VREFRIMRY MV a (BASER)

MS C | REIEH

s K| (BEER (BB x| S50 | BB x| N

M % % M % % %

(#im) 201758178 5,894 - 10,379 - 145.47 - 0.0 99.4

5358 5 BX 5,854 207 10,180 A1.9 142.25 A2 0.0 99.0
(H5F) 2017€ 6 B19H 5,762 ND.2 10,086 A28 141.86 A5 0.0 99.6

(Hi®) 2017€ 6 B19H 5,652 — 10,086 — 141.86 — 0.0 99.6

5308 6 BR 5,730 1.4 10,212 1.3 145.79 2.8 0.0 99.1
(#5F) 201747 B18H 5,730 1.4 10,366 2.8 146.75 3.4 — 99.1

(Hi®) 201747 B18H 5,620 — 10,366 — 146.75 — — 99.1

5375 7 BXR 5,589 20.6 10,201 A1.6 144.94 A2 0.0 98.8
(#5F) 2017 8 B17H 5,536 A5 10,120 N2.4 141.77 A3.4 — 99.5

(#i®) 2017 8 B17H 5,426 — 10,120 — 141.77 — — 99.5

Z538HA 8 BR 5,370 A1.0 10,113 A0.1 142.68 0.6 - 97.1
(H5F) 201749 B19H 5,432 0.1 10,519 3.9 150.67 6.3 — 96.3

(HF®) 201749 B19H 5,322 — 10,519 — 150.67 — — 96.3

53951 9 BXR 5,481 3.0 10,669 1.4 151.37 0.5 — 98.0
(H5F) 20174108178 5,535 4.0 10,789 2.6 148.68 A1.3 — 98.8

(Hi®) 20174108178 5,425 — 10,789 — 148.68 — — 98.8

24087 108% 5417 0.1 10,774 A0.1 149.43 0.5 - 98.4
(Hi7R) 2017118178 5,298 N3 10,636 A4 149.19 0.3 — 99.1

() BREBEMBARDESRAS. BERIFHEL,




A UREFRIHRY MV a (BASER)
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A VREFRIMRY MV a (BASER)
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4.0 B4

2.0 1 ffffffffffffffffffffffffffffff EEMS C | REIEM (ESiAb, FIEH)
En me—" i
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3581 365 375 385 398 4088
(2017.5.17  (2017.6.19  (2017.7.18  (2017.8.17  (2017.9.19  (2017.10.17
~2017.6.19) ~2017.7.18) ~2017.8.17) ~2017.9.19) ~2017.10.17) ~2017.11.17)




A UREFRIHRY MV a (BASER)

SEEICONT

FEISHNOFEA0HD 1 FOB DEcE (BhAd) FZNZNIT10HEVZLR U

NN EZOREARYLETEED NEmNEEOSTEERE (1 505Y) | ZI8RES
BH. BR@ICOETXL T, ERAHICEDEERIBTVREERT,
BHEFREOAR (1505Y)
%358 %3678 %3779 %387 %397 408
18 = 2017%5A185 | 201786208 | 2017%7A198 | 201748F188 | 2017498208 _ | 20174108188
~2017%6R198 | ~2017&75188 | ~2017%88178 | ~2017£38198 | ~20174£108178 | ~2017%115178
LANECE (BhAdY) ()] 110 110 110 110 110 110
NEEGELE (%) 191 192 1.99 2.03 1.99 2.08
SHADIN (M) 108 96 85 83 79 78
SHONENSN () 1 13 24 26 30 31
BRI ECNRER (M) 1,411 1,397 1,373 1,352 1,322 1,293

[EHADING] (& [REEREOESENE] S50 [RERRROEMISTESED] NODEICRALILEEATY . Koo [HHONEIUS & R

] BKRU [DEERETIE] DSHEICHHUICEETT .
(£2) ARBEFBTTSY. BEONE E SHRONFEUANDESTHISIANEE BAH) ([CEHRULBVWBENH) FT,
(E3) DS ONEEMBLRFSMOELE BhAd) OHREEME (DiEAd) ([CHIIHET, T7 Y FONGHELFRR) FI,

BimoEcEDEtEBE (1 50354)

Cx1)

sl = 358 365 F378 F38H F398 5408

(a) BEEREDOISF NG 108.78H 96.27H 85.08M 83.08M 79.33H 78.97H
(b) REZHREOEMESTES AL 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NSRS 261.10 295.13 330.30 450.82 478.23 497.59
(d) DECHERIE 1.151.18 1.116.00 1.068.22 928.86 875.06 826.56
(e) BHNECNSE(a +b+c+d) 1,521.07 1,507.40 1,483.62 1,462.77 1,432.63 1,403.14
(f) pes 110.00 110.00 110.00 110.00 110.00 110.00
(g) BEHNICNREE(e — 1) 1,411.07 1,397.40 1,373.62 1,352.77 1,322.63 1,293.14
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A VREFRIMRY MV a (BASER)

1 703 OFERAOR

£535HI~55405
15 =| (2017.5.18~2017.11.17) 15 B D i =2

T # | b =

SEEHRE = FAh DR AE M ER ¥ [S5EERE=

HAch DR #E(HiREIS 5,558 T 9 o
RESHDIE. 7V FOBRCHEA. RFERTADEMREN. BEMERDSE. 8
HRE - ERRSSOIEMEDND
e, ERmSESSFSEEROEN. OFANTOET 7Y ROEE. BAR
DEHREEHED I

37| 0.666%

il
o
#
g

& 8 = ) (12) | (0.217)

R 7T = ) (24) | (0.435)

(% 5t iR 17) (1) | (0.013) | ZEERITHIE. ERHMEDOER. RESHSDIEBRDETOXMI
(REEFERRTS) (1) | (0.024)
5 (i 5F 25 B 2| B . . ﬁﬁ%ﬁ%ﬂﬁﬁ/:EE:,HEEF'ODtﬁ{ﬁEE#EEI%FE/,HJ%EPOD$1’:J§HLTED§SZ‘
BIMEEZSEG 1T (E. Bz DEE (DEEFKLE T HEE|CERET BTiE
Zz O fth E A 0 0.003 | Z0DfhER =T DZDMER B DTG RHELE]
EGEa'EEH (0) | (0.003) |EAEZERIGF. BEEEANFICXZILD T 7Y ROEBEAICHRDIER
(=1 i 39 0.693

(£1) HhOBR (BBEHRONHD D DDIFEERZZE) 18I, BHICK > CTREEOKICEEN G D). BEOMEOBELCLIVEL U
BRCT. BB, TEZEFHEL BMESEEHSLUZOMERIF. COT 7Y RPMEHFANTVB YT =T 7Y ROILSIcRED S
B, ZDT7VRICHINT 2HDZESHET .

(£2) BEEQEAIF. COT7Y FIHEBANTVSRERTEIESS (N—J77 Y RER<, ) LS IcBRZSHE B, BH. BZIRERE
S OBEEDSTERARIBRICHITD [150ZYOEROHEM] IEFETE2BDICONTIE BALMLT 7Y FOBE| [CRRIDIE
EULTHEUET,

(£3) SEMEBEECEICHRBZLEAALTHIET,

CE4) HEMIE 1 A0ZY DZNTNOERTEAZAhOFHREEMETHRLUTI00ZRUILED T,




WEES LURGIDRKR

RE(SEERmEL ST
(20174 581880'5201741181785T)
RoH $ 35 # ~ % 40
5 0] 7 o]
O % =®BO %B[=& =
F0O A FO T
SE (FBER) 15.977.689 | 741,834 [10.766.844 | 503,990

(1) BNE. NAEREEFED SO NICDERICLDBRENESHET,

(E2) SHEFEEULRE,
(E3) BEDRARBIFIE T,

A UREFRIHRY MV a (BASER)

WEER5EEHRA
RE(EEERIES
(20175 5818Hmn52017F11817HF T)
£ 35 i ~ ES] 40 ]
= F 5t 1
bz A O B = %R | fiz A O B = 28 |
+0O FM M F0O +H 3
SHGHONEND EUTY B0 030016 | s20000| a6 | U HSHENIEED EQUITY UMD o s | soasmo| as

(1) SEEFRELURE,
(E2) SEROBRAEREFIET,

WFIERRA & DELS KR
(1) B2 7V FICBI1F 3 BEREIRDOFIZERERA LD

1k
YERLEAR] (S535HA~58408) thICHIF B FIER
RALDEE|EH ) T A

2) 914D « ¥— « IF—T 7V RICHIF B HERER

EhOFIEREHRA & DEIS KR
(20172581881 520174118178%T)

® B = 35 B  ~ = 40
X N B8E (5572 FEEE[ 5572
A |BEALD|BA| C  |B@ALD |DC
5B B5IHKRD
ShM| @PH| %| @AM| &AM %
NI 23,690 | 2,560 10.8 . I
30 - O—> 8401379 iy - i
%%E@ﬁ_m%) 126,999 —| 1126999 - -

() FHREEE0.0%

XEHRBAGEF, ¥YF—DT 7Y ROBRFOHDOEGSH N T 287\~

T7 Y RORY—=T7 Y RIFEOHOEIS.

(3) SERHER O ERFTFHAILERICH T 2FIEH
RAND3ZIL R

LYERHAR (8835HA~%5408) DICHIFBFTER
EFHRDFIZEBFRANDZILVES D EB A
SAIZBIEAL (S, WAEEROBEENICET SEEH1 155 | BIOREINS

%Ui?sﬁ%l\@@% SIEREIBIICHITHET 7 RICRDIMSERALIE. KA
S5 TY,

WEASERExR
M IT7URFT « T7VABEANIFHERT 7V
I~ DA

N N Ed 40 ] x
77 Y PR g wewmeln =
NEREEEE RS F0O FH %
(TARVES)
UK HIGH DIVIDEND EQUITY FUND TWIN ALPHA CLASS 89,384.969 |3,998,100 99.1

TS, WAERE( T D HDEBDLLE,

(E1)
SHImBAD BRI S UETo

(x2)




A VREFRIMRY MV a (BASER)

(2) HIZE(SETER WXB(EFEHMEDEN
. =34 HR = 40 B = 20171181 78IR%E
" T o %0 ®[FMEE = o 40 # &
F0O F0O FH B i & | W E
AT - IR— - IP—TFUR 98 98 99 FH %
(%) BERBEDRT, BEETERIS 3,998,100 96.7
FAD - RR—-IP—TFUR 99 0.0
J-L - O—V% Z0f 134,587 3.3
S ESSTMERRE 4,132,787 100.0

(F) FHmERDBRAEREFEHET,

BEE. 8. TF8SLUREMBEDRS
(201786 8198). (2017%7H188). (2017488178). (2017498198). (20174108178). (2017F118178)EE

L B £ 35 B X $ 36 B X $ 37 B X F$ 38 B X $ 39 B X £ 40 B X

(A) BE 4,104,370,344H | 4,100,898,050M | 3,935,837,143F | 4,238,568,486M | 4,330,591,082M | 4,132,787,980M
J-)b-0-VEF 125,115,662 127,166,030 107,095,853 268,159,477 149,160,971 134,587,743
REEHRMIS(EME) | 3,979,154,702 3,913,752,050 3.828,641,319 3,970,309,048 4,181,330,150 3.998,100,286
%gzjgi;(nwﬁgﬁ) 99,980 99,971 99,971 99,961 99,961 99,951
RINAZE - 59,879,999 - - - -
(B) &f8 109,776,863 151,853,237 88,291,523 115,279,584 99,501,332 96,856,986
BN/ - 29,940,000 - - - -
RN oz 77,748,048 77,296,728 78,002,267 85,230,587 85,787,322 85,568,273
RILEERNE 27,041,734 40,309,402 5,900,607 25,246,121 9,261,889 6,406,396
RILSFEERIN 4,956,749 4,250,766 4,305,961 4,691,480 4,314,325 4,715,667
ZTDRILER 30,332 56,341 82,688 111,396 137,796 166,650
(C) fBERE(A—B) | 3,994,593,481 3,949,044,813 3,847,545,620 4,123,288,902 4,231,089,750 4,035,930,994
TR 7,068,004,402 7,026,975,279 7,091,115,229 7,748,235,232 7,798,847,472 7.778,933,951
TERgEIERE  |23,073,410921  |23,077.930,466 |A3,243,569,609 |A3,624,946,330 |~3,567,757,722 |A3,743,002,957

(D) ZEERO% 7,068,004,4020 | 7,026,975,27900 | 7,091,115,22900 | 7,748,235,23200 | 7,798,847,47200 | 7,778,933,9510

1704 BEfEH(C/D) 5,652 5,620 5,426H 5,322 5,425 5,188H

*EEIABAKR(ICH(T D ITAEAIX7,134,899,639M, HERHAR (5358~54080) PICH(FBENRETALES1,858,405,905M, EIfEHITTAEAE1,214,371,593M T,
#* SBA0HRDETE O ) DFEEESEF5,188M T,
* EBAOHRDIGEEASERN' TTARZ T O > TH Y. ZD#EERIF3,743,002,957MTY,




A UREFRIHRY MV a (BASER)

.}Eﬁﬁo):{ﬁﬂ 2358 BH2017%5818H ZE2017#£6 8198 253888 HBH2017% 8 H18H ZE2017F 9 B19H
368 BH2017F6820H ZE2017#£78188 Z539HF BH20174 9 B20H ZE20174F108178
$£E3781 B2017F£7H198 ZE20174F£8H17H 4088 B2017F10818H ZE2017F118178H

18 =] B 35 H B 36 H B 37 H %5 38 H £ 39 #H £ 40 H§

(A) EEEINGR 81,873,884H 71,928,044H 64,669,546 69,093,898H 63,504,702 66,180,489

SZHEHE 81,876,408 71,930,341 64,672,303 69,098,560 63,508,395 66,183,334
SZEFIE 8 12 14 5 21 16
LIS A 2532 | & 2309 & 2,771 A 4667 | A 3714 | & 2,861
(B) AifisIscEig | & 169,427,674 |2 13,611,845 |2 119,841,478 |2 56,182,236 105,317,141 | 2~ 159,488,537
Bpl—ta: 3,271,646 319,063 586,191 2,232,601 107,124,788 641,794
FER1E A 172,699,320 A 13,930,908 A 120,427,669 A 58,414,837 aN 1,807,647 160,130,331

(C) (S5tERmiE VAN 4,987,081 AN 4,276,775 AN 4,332,308 AN 4,720,188 AN 4,340,725 A 4,744,521

(D) SfERE(A+B+C) | & 92,540,871 54,039,424 |2 59,504,240 8,191,474 164,481,118 |2 98,052,569

(E) piHpfEtERSE | £22,567,267,663 | £22,641,269,331 A2,605,795,313 | 22,668,699,345 | ~22,681,300,580 |A2,541,135,068

(F) ENlfSstEERsE | & 335,854,339 A 413,403,831 500,267,789 879,207,872 2\ 965,150,938 ~1,018,247,047

((=EZEEEE) ( 184,551,384) |( 207,389,639) |[( 234,225962) |[(  349,307,508) |(  372,969,861) |(  387,078,954)
(FEE#ETIEHER) |(& 520,405,723) |(& 620,793,470) |(& 734,493,751) [(&1,228,515,380) |(41,338,120,799) [(41,405,326,001)
(G) 85H(D+E+F) | £2,995,662,873 |~3,000,633,738 |43,165,567,342 |~23,539,715,743 | 23,481,970,400 | A3,657,434,684
(H) N&EHEeE A 77,748,048 A 77,296,728 A 78,002,267 85,230,587 85,787,322 A 85,568,273
RHEBEHHER S (G+H) | 23,073,410,921 3,077,930,466 \3,243,569,609 \3,624,946,330 \3,567,757,722 \3,743,002,957
Bt EERE | & 335,854,339 A 413,403,831 A 500,267,789 A 879,207,872 A 965,150,938 ~1,018,247,047
((FEEZEEEE) ( 184,551,384) |( 207,389,639) |( 234,225962) |  349307,508) |[(  372,969.861) |(  387.078,954)
(FEEIETIE=EE) |(& 520,405,723) |(& 620,793,470) |(& 734,493,751) [(A1,228,515,380) |(A1,338,120,799) [(A1,405,326,001)
DECAEREILE 812,799,058 774,565,261 739,827,312 698,851,267 658,534,798 618,848,370
REERE 3,550,355,640 \3,439,091,896 A\3,483,129,132 A\3,444,589,725 A3,261,141,582 \3,343,604,280
(1) {ESEERINESICIHESEMMNICN T 2 HERSIBUEESH CRRLTHYET,
(X2) BNEtEELEEE F BINEEEE TACDEFEZV, TA% FEHEaFEa%E LT, L0256 EAHEE LTUESNE T,
(3) WEHES0ERRE INEHRE0EBIE (1) | OREISRIIZTV,
BREDEEE DO EBEE (K58
18 E] % 35 H B 36 £ 37 H %5 38 £ 39 H £ 40 Hi
(a) REZEREBRDESEING 76,886,802 67,651,268M 60,337,236M 64,373,707H 61,871,7190 61,435,967H
(b) BEERADEMTSTESER 0 0 0 0 0 0
(c) IS 184,551,384 207,389,639 234,225,962 349,307,508 372,969,861 387,078,954
(d) HEckEmEILE 813,660,304 784,210,721 757,492,343 719,708,147 682,450,401 642,980,676
(e) ZnER#E(a+b+c+d) [1,075,098,490 [1,059,251,628 [1,052,055,541 1,133,389,362 [1,117,291,981 1,091,495,597
(f) DicE 77,748,048 77,296,728 78,002,267 85,230,587 85,787,322 85,568,273
(g) BHgusiongiE(e— )| 997,350,442 981,954,900 974,053,274 |1,048,158,775 |1,031,504,659 |1,005,927,324
(h) SEHERDE 7,068,004,402 |7,026,975,2790 |7,091,115,22901 |7,748,235,2320 |7,798,847,47201 |7.778,933,9510
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A VREFRIMRY MV a (BASER)

IR it ) fc & (2] H 0 5 1)

55 35 HA|% 36 HA|% 37 Hi|% 38 Hi|E 39 HA|E 40 H§
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OEANDERBEDLG. HENRRIET,
- BUEDTIESNICBEEH(IC(E. LROABHEEICRD ZENHIET, <HULLEF, BRFERHICBBLEDE LT,
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A VREFRIH%Y MV a (BASER)
IUFa R4 R+ AZN=Y)b+ FSAK (F47V) I-94D - UK+ /A1 -

FAETUR - ITTAT1+T7VR WAV aTSR)

LITF7UR (FADHRESEEM YA Vo (BAHDEE) ) BTAXVEOHNERERESE [JUTF« - A4 R - 1
N—HIL rSRAS TAYY) I-F9A4T UK - N\A - FTAEFTVYR - ITTAT4 - T7VR (WAVaTdSRA) |

(CRELTHIERITH. UTORBE—EDIEEZREITNCDI S AZEGELTHIET,
GH 2017F11B17BEBRTAFLS 2BADRRZIHEH L TH I F I,

HEREET RS
20165 9 H30HRE

=153

REBIUREEEY GBP 2,400,908
REESOHMEE (&ffi - GB P41,034,400) 42,857,080
JCPENS | DFHIER 8.110
HIE RN 810,609
T DEDRINE 99.684
BESE 46,176,391
88

ATy TEE | DFHEEE 462,076
HIERILE 847
RMEEE 683,336
ZDDRILE 56.620
BfESE 1,202,879
[EETRES IR RAFOREEICIRET 2MEE 44,973,512
PER

BEMRI 5 AZ@EEF

ERO RSN RIS OREEICIRE T DHEE GBP 6,071,663
FITAHEEU RS IR RIS 10,413,830
ERT RS AR el ss— =5 Y & ERR GBP 0.5830
VA Y ad S AR

ERTRESIER M SOREE ICIRE T DIEERE GBP 38.901.849
FITARHMEREU RSN ERMEIES 100,313,198
BRI RS IAR malzs—O= Y & ERR GBP 0.3878
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BoS N

REHR

REICK DI
NERBESC LD REBHER
IRE M

BIREEAR LRI
RIS SREM
EERIR
RERFLRM

BT R
RSTRALHREM
FEH

ZDHER
EXERGE

A VREFRIMRY MV a (BASER)

BEFIRETEE
2016 9 H308ICHK T U REHEFEE

BRSNS MR ESE (CN T D DECE

GZENEIEEPS
HiERIZERR

[BEMRESNEZHEIFOREEICIRE T SMEEDRE)

GBP

2,590,038

3.295

5,763,225
(19.580)

8,336,978

208,593
110,529
29,799
21,416
12,933
6.895
806
3,629

394,600

(15,306,586)
(7,364,208)

(131,134)

(7,495,342)
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A VREFRIH%Y MV a (BASER)

EARE (EEH)

201649 H30H
(EEl)
% W B # | & (GBP) % W B ¥ # | & (GBP)
3] GROUP PLC LONDON LINE 119,000 774,095 RANDGOLD RESOURCES LTD UK LINE 2,000 155,700
ANGLO AMERICAN PLC UK LINE 80,000 774,080 RECKITT BENCKISER GROUP PLC GBP 6,000 435,900
ASTRAZENECA ORD GBP 66,000 3,302,640 RIO TINTO PLC UK LINE 81,000 2,085,345
BAE SYSTEMS UK LINE 120,000 628,800 ROYAL DUTCH SHELL A SHS UK LINE 124,000 2,373,360
BARCLAYS BANK GBP UK LINE 24,557 41,207 ROYAL DUTCH SHELL B UK LINE 89,683 1,790,970
BHP BILLITON PLC GBP 200,000 2,325,000 RPC GROUP UK LINE 35,000 336,000
BP PLC UK LINE 222,761 1,002,425 SAINSBURY /J/ UK LINE 60,000 147,480
BRITISH AMERICAN TOBACCO UK LINE 10,000 493,000 SHIRE PLC GBP 22,500 1,124,550
BRITISH LAND CO UK LINE 25,451 160,978 SWITH AND NEPHEW ORD USD0.20 43,000 534,920
BRITVIC ORD GBP 48,000 289,440 SMITH DS UK LINE 90,000 345,870
BT GROUP UK LINE 225,000 875,363 STANDARD CHARTERED UK LINE 6,736 42,322
CENTRICA PLC UK LINE 580,423 1,324,525 TALK TALK TELECOM UK LINE 110,000 222,200
CREST NICHOLSON HLDGS GBP 115,000 518,995 TAYLOR WIMPEY PLC GBP 400,000 616,400
CRH ORD GBP UK LINE 20,000 512,400 TUI AG LN LINE GBP 40,000 438,800
CRODA INTL ORD PLC GBP 6,000 209,040 TULLETT PREBON PLC GBP0.25 40,000 133,440
DIAGEO PLC UK LINE 42,000 928,410 VODAFONE GROUP POST CON GBP 1,170,000 2,594,475
DIRECT LINE INS GBP 290,000 1,057,920 WOLSELEY PLC 5,000 217,750
EXPERIAN PLC ORD USD0.10 UK LINE 13,000 200,720 WPP 2012 PLC GBP 51,000 925,140
ORD GBR0.25 UK LINE 258.000| 4,238,940 (Kt 5e))
HSBC HLDGS PLC UK LINE 92,160 533,330 % W% " ¥ | @@ (GBP)
IMPERIAL BRANDS PLC UK LINE 11,500 456,953 FTSE 100 IDX (ICF) DEC-16 75 1714375
INDIVIOR GBP 19,000 58235 0%) BRAMIOHHER R AR S mEmD SBE L 60 . 8
INMARSAT UK LINE 25,000 176,250 BUAREEtEE DFHfiEE (3R F T,
ITV PLC UK LINE 470,000 879,840
KCOM GROUP GBP 198,812 230,622
LANCASHIRE HLDGS COM SHS USDO0.50 Wi 20,000 134,100
LEGAL AND GENERAL GRP UK LINE 890,000 1,946,430
LLOYDS BANKING GROUP GBPO.10 UK LINE 500,000 272,750
LONMIN PLC ORD GBP 37 74
MAN GROUP PLC GBP 220,000 247,720
MEGGITT PLC GBP 50,000 225,500
MONDI PLC UK LINE 54,000 876,420
NATIONAL GRID ORD UK LINE 91,307 997,072
PEARSON PLC UK LINE 40,000 301,200
PERSIMMON PLC UK LINE 22,000 399,300
PRUDENTIAL PLC UK LINE 103,000 1,407,495
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(20178 5818BNM52017F11817H&T)
5 il 7 bl

i 1 & & i 1 & &

T T
669 EERHEEES 2017/6/12 13,020,130
650 EERHAEEEs 2017/6/12 5,770,080
671 BERHEEEs 2017/6/19 2,080,018
679 BERHEEss 2017/7/31 1,700,018
672 EERHAEIZs 2017/6/26 460,006
675 BER#EEss 2017/7/10 300,001
355 2% @& 0.1% 2017/8/15 170,008
673 EERHEEss 2017/7/3 80,000
682 EERHIss 2017/8/14 60,000
680 EERMEss 2017/8/7 50,001
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