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201589 B304
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31 GROUP PLC LONDON LINE 127.000 592,201 NATIONAL GRID ORD UK LINE 244,307 2244937
AMLIN PLC GBP 66,000 433,290 NEXT PLC UK LINE 12,500 951,250
ARM HOLDINGS PLC UK LINE 18,000 170,550 PEARSON PLC UK LINE 80,000 901,600
ASHTEAD GROUP UK LINE 30,000 279,000 PERSIMIVMION PLC UK LINE 18,000 361,440
ASTRAZENECA ORD GBP 73,000 3,052,495 PRUDENTIAL PLC UK LINE 231,000 3,218,985
AVIVA PLC UK LINE 87,000 393,240 RECKITT BENCKISER GROUP PLC GEP 25,000 1,496,750
BAE SYSTEMS UK LINE 310,000 1,387,870 RELX PLC UK LINE 75.000 849,000
BARCLAYS BANK GBP UK LINE 724,557 1,769,006 RIO TINTO PLC UK LINE 36,000 795,600
BARRATT DEVELOPMENT ORD UK LNE 50,000 322,250 ROYAL DUTCH SHELL A SHS UK LINE 218,000 3,387,720
BG GROUP UK LINE 134,000 1,274,340 ROYAL DUTCH SHELL B UK LINE 72,000 1,125,360
BHP BILLITON PLC GBP 92,000 924,600 SABMILLER USDO0.10 UK LINE 52,000 1,943,240
BP PLC UK LINE 706,814 2,360,759 SCHRODERS VTG SHS GBP 38,000 1,065,900
BRITSH AMERICAN TOBACCO UK LINE 32,000 1,165,760 SHIRE PLC GBP 34,500 1,553,880
BRITISH LAND CO UK LINE 115,451 968,057 SMITH AND NEPHEW ORD USD0.20 43,000 495,790
BT GROUP UK LINE 690,000 2,895,240 SSP GROUP PLC GBP 70,000 213,710
CARILLION PLC GBP 95,000 286,615 STANDARD CHARTERED UK LINE 20,795 133,254
DIAGEO PLC UK LINE 92,000 1,628,860 TALK TALK TELECOM UK LINE 110,000 345,950
DIRECT LINE INS GBP 255,000 955,995 TAYLOR WIMPEY PLC GBP 990,000 1,935,450
DOMINOS PIZZA UK LINE 52,000 461,760 UNILEVER PLC UK LINE 11,000 295,460
EXPERIAN PLC ORD USD0.10 UK LINE 25,000 264,500 UNITED UTILITIES GROUP PLC UK LINE 35,000 323,750
GLAXOSMITHKLINE VODAFONE GROUP POST CON GBP 790,000 1,646,755
ORD GBPO.25 UK LINE 221000 2797860 WOLSELEY PLC 17,000 655,860
HAYS PLC UK LINE 560,000 858,480
HENDERSON GROUP GBP 310,000 806,620
HSBC HLDGS PLC UK LINE 760,881 3,794,514
IMPERIAL TOBACCO GROUP UK LINE 95,000 3,242,350
INDIVIOR GBP 19,000 43,054
INTL CONSOLIDATED AIRLINE UK LINE 94,000 552,720
KCOM GROUP GBP 320,000 284,800
ANSEENOR | s zraeo
LEGAL AND GENERAL GRP UK LINE 1,040,000 2,476,240
LONMIN ORD UK LINE 3,776 614
MAN GROUP PLC GBP 220,000 337,040
MARKS AND SPENCER GROUP UK LINE 40,000 200,400
MONDI PLC UK LINE 118,000 1,631,940
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