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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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