Investor Products

SELF FUNDING INSTALMENTS Wednesday, 20 January 2016
Funding Cost: AUD 7.15% p.a
Underlying
Warrant Code Underlying Underlying Name CCYy FX Rate Strike Stop Loss Price Fair Value Gearing Move to Stop
AGLSRT AGL AGL Energy Ltd AUD 1.0000 7.2928 8.00 17.68 10.39 41.25% 55.00%
AGLSRU AGL AGL Energy Ltd AUD 1.0000 5.6882 6.24 17.68 11.99 32.17% 65.00%
AGLSZX AGL AGL Energy Ltd AUD 1.0000 7.2910 8.00 17.68 10.39 41.24% 55.00%
AIOSRX AIO Asciano Group AUD 1.0000 2.4980 2.74 8.43 5.93 29.63% 67.00%
AIOSZX AIO Asciano Group AUD 1.0000 2.9998 3.30 8.43 5.43 35.58% 61.00%
AMCSZX AMC Amcor Ltd AUD 1.0000 1.1657 1.28 13.06 11.89 8.93% 90.00%
AMPSRT AMP AMP Limited AUD 1.0000 1.9484 2.14 5.27 3.32 36.97% 59.00%
AMPSZW AMP AMP Limited AUD 1.0000 3.1904 3.50 5.27 2.08 60.54% 34.00%
AMPSZX AMP AMP Limited AUD 1.0000 1.9484 2.14 5.27 3.32 36.97% 59.00%
ANZSRT ANZ Aust And Nz Banking Group Limited AUD 1.0000 12.9883 14.25 24.59 11.60 52.82% 42.00%
ANZSRV ANZ Aust And Nz Banking Group Limited AUD 1.0000 8.8230 9.68 24.59 15.77 35.88% 61.00%
ANZSRW ANZ Aust And Nz Banking Group Limited AUD 1.0000 5.2494 5.76 24.59 19.34 21.35% 77.00%
ANZSRX ANZ Aust And Nz Banking Group Limited AUD 1.0000 4.0777 4.48 24.59 20.51 16.58% 82.00%
ANZSZV ANZ Aust And Nz Banking Group Limited AUD 1.0000 8.8230 9.68 24.59 15.77 35.88% 61.00%
ANZSZW ANZ Aust And Nz Banking Group Limited AUD 1.0000 5.2495 5.76 24.59 19.34 21.35% 77.00%
APASRX APA APA Group AUD 1.0000 1.1758 1.29 8.26 7.08 14.24% 84.00%
ASXSRW ASX Australian Stock Exchange AUD 1.0000 14.4732 15.88 38.71 24.24 37.39% 59.00%
ASXSZW ASX Australian Stock Exchange AUD 1.0000 14.4732 15.88 38.71 24.24 37.39% 59.00%
ASXSZX ASX Australian Stock Exchange AUD 1.0000 6.7774 7.44 38.71 31.93 17.51% 81.00%
AZISZX AZJ Aurizon Holdings Limited AUD 1.0000 1.3062 1.44 3.75 2.44 34.83% 62.00%
BENSRX BEN Bendigo Bank Limited AUD 1.0000 4.2295 4.64 10.61 6.38 39.86% 56.00%
BHPSRT BHP BHP Billiton Ltd AUD 1.0000 11.4285 11.97 14.73 3.30 77.59% 19.00%
BHPSZX BHP BHP Billiton Ltd AUD 1.0000 11.4285 11.97 14.73 3.30 77.59% 19.00%
BOQSRU BOQ Bank Of Queensland Ltd AUD 1.0000 3.0976 3.40 12.71 9.61 24.37% 73.00%
BXBSRV BXB Brambles Ltd AUD 1.0000 2.7932 3.07 10.75 7.96 25.98% 71.00%
BXBSZX BXB Brambles Ltd AUD 1.0000 1.5324 1.69 10.75 9.22 14.25% 84.00%
CABSRU CAB CABCHARGE AUSTRALIA AUD 1.0000 2.2688 2.49 2.92 0.65 77.70% 15.00%
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Underlying

Warrant Code Underlying Underlying Name CCY FX Rate Strike Stop Loss Price Fair Value Gearing Move to Stop
CBASRT CBA Commonwealth Bank Of Australia AUD 1.0000 43.6201 47.85 79.19 35.58 55.08% 40.00%
CBASRU CBA Commonwealth Bank Of Australia AUD 1.0000 24.0378 26.37 79.19 55.16 30.35% 67.00%
CBASRV CBA Commonwealth Bank Of Australia AUD 1.0000 16.6336 18.25 79.19 62.56 21.00% 77.00%
CBASRX CBA Commonwealth Bank Of Australia AUD 1.0000 13.1077 14.38 79.19 66.08 16.55% 82.00%
CBASZU CBA Commonwealth Bank Of Australia AUD 1.0000 24.0378 26.37 79.19 55.16 30.35% 67.00%
CBASZV CBA Commonwealth Bank Of Australia AUD 1.0000 16.6336 18.25 79.19 62.56 21.00% 77.00%
CBASZW CBA Commonwealth Bank Of Australia AUD 1.0000 2.4535 2.70 79.19 76.74 3.10% 97.00%
CCLSRT CCL Coca-Cola Amatil Limited AUD 1.0000 6.9256 7.60 8.16 1.24 84.87% 7.00%
CCLSRW CCL Coca-Cola Amatil Limited AUD 1.0000 5.3257 5.85 8.16 2.84 65.27% 28.00%
CCLSRX CCL Coca-Cola Amatil Limited AUD 1.0000 4.6122 5.06 8.16 3.55 56.52% 38.00%
CCLSZW CCL Coca-Cola Amatil Limited AUD 1.0000 5.3257 5.85 8.16 2.84 65.27% 28.00%
CCLSZX CCL Coca-Cola Amatil Limited AUD 1.0000 2.8662 3.15 8.16 5.29 35.13% 61.00%
CIMSRW CIM Cimic Group Limited AUD 1.0000 9.4978 10.42 23.18 13.68 40.97% 55.00%
CIMSRX CIM Cimic Group Limited AUD 1.0000 7.9491 8.72 23.18 15.23 34.29% 62.00%
CIMSZW CIM Cimic Group Limited AUD 1.0000 9.4978 10.41 23.18 13.68 40.97% 55.00%
CIMSZX CIM Cimic Group Limited AUD 1.0000 4.1920 4.60 23.18 18.99 18.08% 80.00%
COHSRT COH Cochlear Limited AUD 1.0000 24.3059 26.66 93.15 68.85 26.09% 71.00%
COHSRW COH Cochlear Limited AUD 1.0000 34.1185 37.43 93.15 59.04 36.63% 60.00%
COHSRX COH Cochlear Limited AUD 1.0000 32.6777 35.84 93.15 60.48 35.08% 62.00%
COHSZW COH Cochlear Limited AUD 1.0000 34.1185 37.43 93.15 59.04 36.63% 60.00%
CPUSRV CPU Computershare Limited AUD 1.0000 3.8483 4.23 10.61 6.76 36.27% 60.00%
CPUSRW CPU Computershare Limited AUD 1.0000 5.8472 6.42 10.61 4.76 55.11% 39.00%
CPUSRX CPU Computershare Limited AUD 1.0000 3.1551 3.47 10.61 7.46 29.74% 67.00%
CPUSZV CPU Computershare Limited AUD 1.0000 3.8482 4.23 10.61 6.76 36.27% 60.00%
CPUSZW CPU Computershare Limited AUD 1.0000 5.8472 6.42 10.61 4.76 55.11% 39.00%
CSLSRT CSL CSL Limited AUD 1.0000 21.7756 23.89 103.69 81.92 21.00% 77.00%
CSLSZX CSL CSL Limited AUD 1.0000 21.7756 23.89 103.69 81.92 21.00% 77.00%
CWNSRT CWN Crown Ltd AUD 1.0000 3.5639 3.91 11.88 8.32 30.00% 67.00%
CWNSRX CWN Crown Ltd AUD 1.0000 3.2431 3.56 11.88 8.64 27.30% 70.00%
CWNSZX CWN Crown Ltd AUD 1.0000 3.5640 3.91 11.88 8.32 30.00% 67.00%
DOWSRX DOW Downer Edi Limited AUD 1.0000 1.5642 1.72 3.21 1.65 48.73% 46.00%
HVNSRX HVN Harvey Norman Holdings Ltd AUD 1.0000 0.4072 0.45 4.29 3.88 9.49% 90.00%
HVNSZW HVN Harvey Norman Holdings Ltd AUD 1.0000 1.1045 1.22 4.29 3.19 25.75% 72.00%

IAGSZX IAG INSURANCE AUSTRALIA-ORDINARY AUD 1.0000 1.3253 1.46 5.00 3.68 26.51% 71.00%
IHDSRT IHD iShares S&P/ASX High Dividend AUD 1.0000 5.4218 5.95 12.38 6.96 43.79% 52.00%
IHDSRX IHD iShares S&P/ASX High Dividend AUD 1.0000 3.2057 3.52 12.38 9.17 25.89% 72.00%
IHDSRY IHD iShares S&P/ASX High Dividend AUD 1.0000 4.0668 4.47 12.38 8.31 32.85% 64.00%
IHDSZX IHD iShares S&P/ASX High Dividend AUD 1.0000 5.4504 5.98 12.38 6.93 44.03% 52.00%
ILCSRX ILC ISHARES S&P/ASX 20 INDEX FUND AUD 1.0000 10.3601 11.37 20.96 10.60 49.43% 46.00%
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Warrant Code Underlying Underlying Name CCY FX Rate Strike Stop Loss Price Fair Value Gearing Move to Stop
ILCSRY ILC ISHARES S&P/ASX 20 INDEX FUND AUD 1.0000 7.4823 8.21 20.96 13.48 35.70% 61.00%
I0ZSRX 10Z ISHARES MSCI AUSTRALIA 200 AUD 1.0000 9.6626 10.60 20.47 10.81 47.20% 48.00%
IPLSRX IPL INCITEC PIVOT AUD 1.0000 1.7255 1.90 3.37 1.64 51.20% 44.00%
LLCSRU LLC Lend Lease Corp Limited AUD 1.0000 4.2145 4.63 12.89 8.68 32.70% 64.00%
LLCSRV LLC Lend Lease Corp Limited AUD 1.0000 6.0722 6.66 12.89 6.82 47.11% 48.00%
LLCSRX LLC Lend Lease Corp Limited AUD 1.0000 2.7187 2.99 12.89 10.17 21.09% 77.00%
LLCSZU LLC Lend Lease Corp Limited AUD 1.0000 4.2145 4.63 12.89 8.68 32.70% 64.00%
LLCSZW LLC Lend Lease Corp Limited AUD 1.0000 2.2516 2.47 12.89 10.64 17.47% 81.00%
MGRSZX MGR Mirvac Group AUD 1.0000 0.3283 0.40 1.88 1.55 17.51% 79.00%

MQGSRW MQG Macquarie Group Ltd AUD 1.0000 4.6701 5.13 73.91 69.24 6.32% 93.00%
MQGSZW MQG Macquarie Group Ltd AUD 1.0000 4.6701 5.13 73.91 69.24 6.32% 93.00%
MYRSRW MYR Myer Holdings Ltd AUD 1.0000 0.7218 0.80 1.01 0.28 71.82% 20.00%
NABSRW NAB National Australia Bank Ltd AUD 1.0000 7.6173 8.36 27.03 19.41 28.18% 69.00%
NABSRX NAB National Australia Bank Ltd AUD 1.0000 4.2314 4.65 27.03 22.80 15.65% 83.00%
NABSZW NAB National Australia Bank Ltd AUD 1.0000 7.6173 8.36 27.03 19.41 28.18% 69.00%
NABSZX NAB National Australia Bank Ltd AUD 1.0000 1.1338 1.26 27.03 25.90 4.19% 95.00%
ORISRX ORI Orica Ltd AUD 1.0000 10.5494 11.58 14.18 3.63 74.40% 18.00%
ORISZX ORI Orica Ltd AUD 1.0000 10.3995 11.41 14.18 3.78 73.34% 20.00%
OSHSRX OSH Oil Search Ltd AUD 1.0000 45763 5.02 5.76 1.18 79.45% 13.00%
OSHSZX OSH Oil Search Ltd AUD 1.0000 3.9520 4.34 5.76 1.81 68.61% 25.00%
PPTSRX PPT Perpetual Trustees Australia Ltd AUD 1.0000 24.4868 26.86 40.28 15.80 60.79% 33.00%
PRYSZU PRY PRIMARY HEALTH CARE AUD 1.0000 1.5635 1.72 2.45 0.89 63.82% 30.00%
QANSRU QAN Qantas Airways Ltd AUD 1.0000 0.5960 0.66 4.04 3.44 14.75% 84.00%
QBESRW QBE QBE Insurance Group Ltd AUD 1.0000 9.3314 10.24 10.83 1.50 86.16% 5.00%
QBESRX QBE QBE Insurance Group Ltd AUD 1.0000 5.6420 6.19 10.83 5.19 52.10% 43.00%
QBESZW QBE QBE Insurance Group Ltd AUD 1.0000 9.3315 10.24 10.83 1.50 86.16% 5.00%
RHCSRX RHC Ramsay Health Care Limited AUD 1.0000 9.3830 10.30 61.12 51.74 15.35% 83.00%
RIOSRW RIO Rio Tinto Ltd AUD 1.0000 31.3137 32.79 38.82 7.51 80.66% 16.00%
RIOSRX RIO Rio Tinto Ltd AUD 1.0000 35.9674 37.66 38.82 2.86 92.65% 3.00%
RIOSZW RIO Rio Tinto Ltd AUD 1.0000 31.3045 32.78 38.82 7.52 80.64% 16.00%
RMDSRT RMD RESMED INC-CDI AUD 1.0000 2.0416 2.24 7.82 5.78 26.11% 71.00%
SFYSRT SFY SPDR S and P / ASX 50 AUD 1.0000 13.9618 15.33 46.86 32.90 29.79% 67.00%
SFYSRW SFY SPDR S and P/ ASX 50 AUD 1.0000 21.0708 23.13 46.86 25.79 44.97% 51.00%
SFYSRX SFY SPDR S and P / ASX 50 AUD 1.0000 13.5527 14.88 46.86 33.31 28.92% 68.00%
SFYSZW SFY SPDR S and P / ASX 50 AUD 1.0000 21.0708 23.13 46.86 25.79 44.97% 51.00%
SFYSZX SFY SPDR S and P / ASX 50 AUD 1.0000 13.9618 15.33 46.86 32.90 29.79% 67.00%
SGRSZX SGR THE STAR ENTERTAINMENT GROUP LTD AUD 1.0000 1.2695 1.40 4.98 3.71 25.49% 72.00%
SHLSRT SHL Sonic Healthcare Ltd AUD 1.0000 4.8813 5.36 17.69 12.81 27.59% 70.00%
SHLSRW SHL Sonic Healthcare Ltd AUD 1.0000 7.6405 8.38 17.69 10.05 43.19% 53.00%
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Warrant Code Underlying Underlying Name CCY FX Rate Strike Stop Loss Price Fair Value Gearing Move to Stop
SHLSRX SHL Sonic Healthcare Ltd AUD 1.0000 6.2867 6.90 17.69 11.40 35.54% 61.00%
SHLSZW SHL Sonic Healthcare Ltd AUD 1.0000 7.6405 8.38 17.69 10.05 43.19% 53.00%
SHLSZX SHL Sonic Healthcare Ltd AUD 1.0000 4.8813 5.36 17.69 12.81 27.59% 70.00%
SKISZX SKI Spark Infrastructure Group AUD 1.0000 0.2035 0.25 1.87 1.67 10.88% 87.00%
SLFSRW SLF SPDR / ASX 200 Listed Property AUD 1.0000 3.6958 4.06 11.72 8.02 31.53% 65.00%
SLFSRY SLF SPDR / ASX 200 Listed Property AUD 1.0000 2.3917 2.63 11.72 9.33 20.41% 78.00%
SLFSZW SLF SPDR / ASX 200 Listed Property AUD 1.0000 3.6838 4.05 11.72 8.04 31.43% 65.00%
SLFSZX SLF SPDR / ASX 200 Listed Property AUD 1.0000 2.0181 2.22 11.72 9.70 17.22% 81.00%
STWSRT STW SPDR S and P / ASX 200 AUD 1.0000 13.4010 14.71 45.72 32.32 29.31% 68.00%
STWSRU STW SPDR S and P / ASX 200 AUD 1.0000 19.1888 21.06 45.72 26.53 41.97% 54.00%
STWSRW STW SPDR S and P/ ASX 200 AUD 1.0000 26.1866 28.74 45.72 19.54 57.28% 37.00%
STWSRX STW SPDR S and P / ASX 200 AUD 1.0000 14.5541 15.98 45.72 31.17 31.83% 65.00%
STWSRY STW SPDR S and P / ASX 200 AUD 1.0000 17.6396 19.36 45.72 28.08 38.58% 58.00%
STWSZU STW SPDR S and P / ASX 200 AUD 1.0000 19.1889 21.06 45.72 26.53 41.97% 54.00%
STWSZW STW SPDR S and P / ASX 200 AUD 1.0000 26.1867 28.74 45.72 19.54 57.28% 37.00%
STWSZX STW SPDR S and P / ASX 200 AUD 1.0000 13.4010 14.71 45.72 32.32 29.31% 68.00%
SUNSRW SUN Suncorp-Metway Ltd AUD 1.0000 1.9657 2.16 11.30 9.33 17.40% 81.00%
SUNSZW SUN Suncorp-Metway Ltd AUD 1.0000 1.9657 2.16 11.30 9.33 17.40% 81.00%
SYDSRT SYD Sydney Airport AUD 1.0000 0.2095 0.23 6.31 6.10 3.32% 96.00%
SYDSRW SYD Sydney Airport AUD 1.0000 0.5928 0.66 6.31 5.72 9.40% 90.00%

SYISRT SYI SPDR MSCI Australia Select High Dividen AUD 1.0000 9.6905 10.65 24.69 15.00 39.25% 57.00%
SYISRX SYI SPDR MSCI Australia Select High Dividen AUD 1.0000 5.8672 6.44 24.69 18.82 23.76% 74.00%
TAHSRW TAH Tabcorp Holdings Limited AUD 1.0000 0.9914 1.09 4.48 3.49 22.13% 76.00%
TAHSRX TAH Tabcorp Holdings Limited AUD 1.0000 0.6217 0.69 4.48 3.86 13.88% 85.00%
TAHSZX TAH Tabcorp Holdings Limited AUD 1.0000 0.2032 0.23 4.48 4.28 4.54% 95.00%
TCLSRW TCL Transurban Group AUD 1.0000 2.2185 2.44 10.29 8.07 21.56% 76.00%
TCLSZW TCL Transurban Group AUD 1.0000 2.2185 2.44 10.29 8.07 21.56% 76.00%
TLSSRT TLS Telstra Corp Ltd AUD 1.0000 0.8333 0.92 5.36 4.53 15.55% 83.00%
TLSSRX TLS Telstra Corp Ltd AUD 1.0000 0.3873 0.43 5.36 4.97 7.23% 92.00%
TLSSZW TLS Telstra Corp Ltd AUD 1.0000 0.4401 0.49 5.36 4.92 8.21% 91.00%
TLSSZX TLS Telstra Corp Ltd AUD 1.0000 0.8334 0.92 5.36 4.53 15.55% 83.00%
TTSSZX TTS Tattersalls Ltd AUD 1.0000 0.8595 0.95 3.99 3.13 21.54% 76.00%
WBCSRU WBC Westpac Banking Corp AUD 1.0000 6.3474 6.97 31.18 24.83 20.36% 78.00%
WBCSRV WBC Westpac Banking Corp AUD 1.0000 9.6384 10.58 31.18 21.54 30.91% 66.00%
WBCSRX WBC Westpac Banking Corp AUD 1.0000 3.4277 3.76 31.18 27.75 10.99% 88.00%
WBCSZU WBC Westpac Banking Corp AUD 1.0000 6.3474 6.97 31.18 24.83 20.36% 78.00%
WBCSzV WBC Westpac Banking Corp AUD 1.0000 9.6384 10.58 31.18 21.54 30.91% 66.00%
WBCSZW WBC Westpac Banking Corp AUD 1.0000 3.1137 3.42 31.18 28.07 9.99% 89.00%
WESSRT WES Wesfarmers Limited AUD 1.0000 18.2037 19.97 39.70 21.50 45.85% 50.00%
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Warrant Code Underlying Underlying Name CCY FX Rate Strike Stop Loss Price Fair Value Gearing Move to Stop
WESSRV WES Wesfarmers Limited AUD 1.0000 15.2358 16.72 39.70 24.47 38.38% 58.00%
WESSRW WES Wesfarmers Limited AUD 1.0000 7.6756 8.42 39.70 32.03 19.33% 79.00%
WESSRX WES Wesfarmers Limited AUD 1.0000 7.2358 7.94 39.70 32.47 18.23% 80.00%
WESSzZV WES Wesfarmers Limited AUD 1.0000 15.2358 16.72 39.70 24.47 38.38% 58.00%
WESSZW WES Wesfarmers Limited AUD 1.0000 7.6756 8.42 39.70 32.03 19.33% 79.00%
WESSZX WES Wesfarmers Limited AUD 1.0000 0.3677 0.41 39.70 39.33 0.93% 99.00%
WESSZY WES Wesfarmers Limited AUD 1.0000 10.7659 11.81 39.70 28.94 27.12% 70.00%
WFDSRT WFD Westfield Corporation AUD 1.0000 0.8251 0.91 9.55 8.73 8.64% 90.00%
WFDSZW WFD Westfield Corporation AUD 1.0000 0.0142 0.02 9.55 9.54 0.15% 100.00%
WOWSRT WOow Woolworths Limited AUD 1.0000 11.8591 13.01 23.35 11.49 50.79% 44.00%
WOWSRX wow Woolworths Limited AUD 1.0000 8.9754 9.85 23.35 14.38 38.44% 58.00%
WOWSZX WOow Woolworths Limited AUD 1.0000 11.8591 13.01 23.35 11.49 50.79% 44.00%
WPLSRT WPL Woodside Petroleum Ltd AUD 1.0000 14.4993 15.91 26.11 11.61 55.53% 39.00%
WPLSRX WPL Woodside Petroleum Ltd AUD 1.0000 13.4675 14.78 26.11 12.65 51.58% 43.00%
WPLSZX WPL Woodside Petroleum Ltd AUD 1.0000 14.4994 15.91 26.11 11.61 55.53% 39.00%
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Important Notes

*Please note that the day count convention used to calculate Funding Cost for USD and JPY underlyers is Actual/360.

The figures shown in the above table are only indicative and are based on the hypothetical Share Price as listed in the above table. Should the Share Price or other key assumptions
(for example, interest rate assumptions) change, the figures above will change.

The Indicative prices do not constitute a solicitation, or an offer , to buy or sell any of these securities or to make a market in any of the securities.

A copy of the Product Disclosure Statements issued by RBS Alternative Investments (Australia) Pty Limited or The Royal Bank of Scotland plc can be obtained from your financial
advisor, stockbroker, or from the RBS website (www.rbs.com.au/warrants), or by contacting RBS on 1800 450 005. Subscriptions for or issues of, or contracts for or purchases of,
warrants to which the Product Disclosure Statements relate must be made on, and will only be accepted on receipt of, the application form identified in and attached to the Product
Disclosure Statement.

RBS Alternative Investments (Australia) Pty Limited is not an Authorised Deposit-Taking Institution and the products which are issued by it do not form deposits or other funds or liabilities of

The Royal Bank of Scotland N.V. or The Royal Bank of Scotland plc. The Royal Bank of Scotland plc does not guarantee the obligations of RBS Alternative Investments (Australia) Pty Limited.
The Royal Bank of Scotland plc is a foreign Authorised Deposit-Taking Institution and the products which are issued by it do not form deposits or other funds of plc,
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