Equity Structured Products

34 RBS

The Royal Bank of Scotland

29 December 2009

Underlvin SFI ASX | Instalment Stob Loss Current Approx. SFI
ying Code Payment P Share Price Value

AGK AGKSZX $8.1585 $8.92 $14.14] $ 5.98
AMP AMPSZX $2.4736 $2.71 $6.68| $ 4.21
ANZ ANZSZW $10.2451 $11.21 $22.39] $ 12.14
ANZ ANZSZX $6.4564 $7.10 $22.39] $ 15.93
AOE AOESZX $2.1350 $2.55 $4.00( $ 1.87
ASX ASXSZW $17.4196 $19.05 $34.75| $ 17.33
ASX ASXSZX $12.7425 $13.94 $34.75| $ 22.01
AXA AXASZW $2.0146 $2.21 $6.56| $ 4.55
BHP BHPSZV $22.1557 $24.23 $42.471 $ 20.31
BHP BHPSZW $17.1647 $18.77 $42.471 $ 25.31
BHP BHPSZX $13.8113 $15.10 $42.471 $ 28.66
BSL BSLSZW $1.8015 $1.97 $2.96| $ 1.16
BSL BSLSZX $1.1232 $1.23 $2.96| $ 1.84
BXB BXBSZV $3.5248 $3.86 $6.80[ $ 3.28
BXB BXBSZW $4.5803 $5.24 $6.80| $ 2.22
BXB BXBSZX $2.7753 $3.04 $6.80| $ 4.02
CBA CBASzV $26.6612 $29.15 $53.87| $ 27.21
CBA CBASZW $18.0433 $19.73 $53.87| $ 35.83
CBA CBASZX $13.6924 $14.97 $53.87| $ 40.18
CCL CCLSZW $5.6399 $6.17 $11.51] $ 5.87
CCL CCLSZX $4.1451 $4.54 $1151] $ 7.36
COH COHSZW $31.4208 $34.35 $68.70[ $ 37.28
COH COHSZX $25.4573 $27.84 $68.70[ $ 43.24
CPU CPUSZX $6.1071 $6.98 $11.37| $ 5.26
CSL CSLSZX $18.0273 $19.71 $32.64] $ 14.61
CSR CSRSZX $0.9733 $1.12 $1.76( $ 0.79
CWN CWNSZX $3.8966 $4.26 $7.75] $ 3.85
DJS DJSSZW $3.0212 $3.31 $5.33| $ 2.31
DJS DJSSZX $1.7105 $1.87 $5.33[ $ 3.62
FGL FGLSZX $2.4808 $2.72 $5.49( $ 3.01
FXJ FXJSZX $1.0071 $1.11 $1.70| $ 0.69
HSP HSPSZX $2.2039 $2.52 $5.09| $ 2.89
HVN HVNSZX $2.0355 $2.23 $4.21| $ 2.17
LEI LEISZV $20.9719 $22.93 $37.54]| $ 16.57
LEI LEISZW $10.8668 $11.88 $37.54| $ 26.67
LEI LEISZX $7.6422 $8.36 $37.54| $ 29.90
LLC LLCSZV $6.1071 $6.98 $10.00[ $ 3.89
LLC LLCSZW $3.7846 $4.14 $10.00| $ 6.22
LLC LLCSZX $2.5090 $2.75 $10.00| $ 7.49
MAP MAPSZX $0.9647 $1.15 $2.87| $ 1.91
MGR MGRSZX $0.5977 $0.74 $151] $ 0.91
MIG MIGSZX $0.7979 $0.94 $1.32[ $ 0.52
MQG MQGSZV $25.7951 $28.20 $48.00 $ 22.20
MQG MQGSZW $15.3496 $16.79 $48.00| $ 32.65
MQG MQGSZX $12.1113 $13.26 $48.00[ $ 35.89
NAB NABSZW $13.1628 $14.39 $26.70| $ 13.54
NAB NABSZX $9.2216 $10.15 $26.70| $ 17.48
NCM NCMSZX $15.9218 $17.41 $35.14| $ 19.22
NWS NWSSZX $8.1752 $8.94 $17.80[ $ 9.62
ORG ORGSZX $6.9796 $7.64 $16.38] $ 9.40
OSH OSHSZX $2.7253 $2.98 $5.97| $ 3.24
QAN QANSZW $1.8271 $2.00 $2.93| $ 1.10
QAN QANSZX $1.2758 $1.40 $2.93[ $ 1.65
QBE QBESZX $11.5331 $12.61 $24.60| $ 13.07
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RIO RIOSZV $36.2547 $39.64 $73.50[ $ 37.25
RIO RIOSZW $27.0140 $29.54 $73.50[ $ 46.49
RIO RIOSZX $4.7593 $5.21 $73.50| $ 68.74
SFY SFYSZW $23.0621 $25.88 $46.79| $ 23.73
SFY SFYSZX $18.7417 $21.15 $46.79] $ 28.05
SHL SHLSZW $7.5531 $8.26 $14.99]| $ 7.44
SHL SHLSZX $5.8762 $6.43 $14.99| $ 9.11
SLF SLFESZX $3.4966 $3.83 $8.13| $ 4.63
STO STOSZX $7.6679 $8.39 $13.99[ $ 6.32
STW STWSZW $24.5646 $27.58 $44.85] $ 20.29
STW STWSZX $16.7941 $19.08 $44.85] $ 28.06
SUN SUNSZW $4.1017 $4.49 $8.49| $ 4.39
SUN SUNSZX $2.7942 $3.06 $8.49 $ 5.70
TAH TAHSZW $4.0283 $4.41 $6.93| $ 2.90
TAH TAHSZX $3.0696 $3.36 $6.93[ $ 3.86
TCL TCLSZW $2.9019 $3.31 $5.54| $ 2.64
TCL TCLSZX $2.0182 $2.45 $5.54| $ 3.52
TLS TLSSZX $1.8513 $2.03 $3.36| $ 1.51
TOL TOLSZW $4.2750 $4.89 $8.68| $ 4.41
TOL TOLSZX $2.6876 $2.94 $8.68| $ 5.99
TTS TTSSZX $1.4093 $1.55 $2.43[ $ 1.02
UGL UGLSZW $8.2035 $8.97 $14.21] $ 6.01
UGL UGLSZX $4.7752 $5.46 $14.21]1 $ 9.43
WBC WBCSZV $13.7494 $15.04 $25.39] $ 11.64
WBC WBCSZW $9.7834 $10.70 $25.39] $ 15.61
WBC WBCSZX $7.3818 $8.10 $25.39] $ 18.01
WDC WDCSZW $7.6907 $8.41 $12.27] $ 4.58
WDC WDCSZX $5.1260 $5.61 $12.27| $ 7.14
WE3 WE3SZY $15.1061 $16.52 $0.00[ $ 15.11
WES WESSZW $13.2834 $14.53 $30.25 $ 16.97
WES WESSZX $8.9730 $9.81 $30.25] $ 21.28
WOR WORSZW $11.3856 $12.45 $28.76] $ 17.37
WOR WORSZX $7.4246 $8.12 $28.76| $ 21.34
WOow WOWSZX $13.3875 $14.64 $27.421 $ 14.03
WPL WPLSZW $27.3283 $29.99 $47.50| $ 20.17
WPL WPLSZX $16.7144 $18.35 $47.50| $ 30.79

Please note that the standard interest rate per annum is 8.07%




