Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Nos. 333-222672 and 333-222672-01

J.PMorgan

Highlighting the L.P. Morgan Cushing® 30 MLP Index ETNs

Trade on the NYSE under ti and track the performance
of the Cushing 30 MLP Index, offering exposure to equity securities
from 30 U.S.-based energy infrastructure companies.

Key Features:

= Variable Quarterly Income
Potential for quarterly coupon, less the investor fee

= Diversification
ETNs are linked to a basket of 30 publicly traded midstream energy
MLPs and corporations that are equally weighted on each guarterly
re-balancing date

To learn more, contact your financial advis
representative at +1 800 576 3529 0
jpm.structured.investments.te
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