Free Writing Prospectus

Filed Pursuant to Rule 433

Registration Statement No. 333-155535
Dated June 1, 2011

Alerian MLP Index ETNs

= Tracks the benchmark Alerian MLP Index
= Over $2.5 hillion in market capitalization®
« One of the most liguid ways to access broad MLP exposure

» No tax-related® performance difference between the ETN's
redemption values and the index values

= Issued by JPMorgan Chase & Co., a leading global
financial services firm

This numiies, which equals the number of ETHS issued a5 of May 27, 2011 mu Hipked by the clsing price of e ETHS an May 22, 2011, has in some cases heen rounded for ease
of presentation_A por fion of the ETKS is held by an affilate of JPMongan Chase & Co.

*The tx consaquences of e ETHs 2= unierin.

*This numbex, which ks a mezsure of the liguidity of e ETHS. is equal in e average numberof e ETHS Traded across all exchanges ower the 3-manth period from Febnuary 27,
2001 1 May 27, 2011, 5 raparted by Bloomberg, multpked by the cosing price of Tie ETHS an May 27, 2011 This number has been rounded for ase of presentation. The liquic-
ity aif the market for the ETHS may wary matenally swer time.

afument Viel™ equaks the mast retent quarterty coupan annualred and dhided by Te chosing price of Tia ETNS an May 27, 2011, and roundsd to one dedimal place for ease of
presentatinn. The qument yied & nat indicative of e coupan payments, if any, an e ETHs

J.PMorgan

Transparency: access to energy MLPs via the ETN Details:
Alerian MLP Index

Income: quarterly payments based on MLP distributions

Benchmark Index: the Alerian MLP Indexis consider ed
the benchmark for MLPs

Liguidity: the most actively traded MLP ETN P

No K-1 forms: a single 1099
No leverage Market Capitalization

Ticker AMJ
Index Alerian MLP Index (AMZ)
JPMorgan Chase & Co.
$2,662.200,000
573,000 Notes®

Daily Average Trading Volume

Current Yield (Net) 53%*

Total Returns for the Alerian MLP Index*®

33.08% Primary Exchange NYSE, Arca

1 Year Return

3 Year Return (Annualized) 0.85% per annum

77 4 N ——

About JPMorgan Chase & Co.

JPMorgan Chase & Co. (NYSE: IPM) is a leading global financial services firm with assets of $2.2 trillion and operations
in more than 60 countries. The firm is a leader in investment banking, financial services for consumers, small business
and commercial banking, financial transaction processing, asset management and private equity. A component of the
Dow Jones Industrial Average, JPMorgan Chase & Co. serves millions of consumers in the United States and many of
the world's mast prominent corporate, institutional and government clients under its LP. Morgan and Chase brands
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“Traciing fee 3 defined in e pricing supplement dated Agril 1, 2011

“Source Bloombesg . Catulated 25 of May 27, 2011 All index parformance data is disp laved without dedudting fees. Histonical per frman e is not indicative of future resuls.
Puagan (hase & (0. Nas Siad 2 regswation silement (InCluding 2 prospedus) with the SEC 1or any offering 10 which Mis communiCation relates Before you invest
you shaould read the prospectus in that regisiration statement and the ather documents relating 1o this afiering that JPMargan Chase & (o has filed with fhe SEC for mare
mpiste infrmation sbaut IPMongan Chase & Co. 2nd this offering. You may &t isse doruments without cost by visting EDGAR on e SEC Wish Sie 2t wwwiser g
Aiternatvety, IPMOrERn Chasse & Co., any g=ntor any dealer iar SCaTING in 1hes offering will arrange 10 send you the DmSDeCtus i you soreguest by calking wil-fres F800-
SRR
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