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Alerian MLP Index Exchange Traded Notes ("ETNs") provide investors a way to
gain exposure to midstream energy MLPs, The ETNs pay a variable quarterly
coupon linked to the cash distibutions paid on the MLPs in the index, less accued 'f] Pricing Supplement

tracking fees! The ETN coupons are reported on Form 1099s and therefore

eliminate the administrative burden associated with K-1 forms, Investors can trade the ETNs on the NYSE, Arca exchange or
receive a cash payment at the scheduled maturity or upon early repurchase?, based on the performance of the index less
accrued tracking fees and, if applicable, the repurchase fee. The ETNs are senior, unsecured obligations of JPMargan Chase
& Co.

ETN Size Limitation

The ETNs are subject to a maximum issuance imitation of 128,000,000 ETNs, which may cause the ETNs fo frade ata
premium relative to the indicative note value, Investons that pay a premium for the ETNs could incur significant losses if that
investor sells its ETNs at a tme when some or all of the premium is no longer present, We issued the remaining 11,050,000
ETNs authorzed for issuance on June 19, 2012,

ETN Detail ETN Market Data
Ticker AN As of Date Oct 30 2015
Underlying ndex Alorian MLP Index Cllosing Price” 33.20
Underlying Ticker AMZ High Frice® 3370
|ssuer JFMorgan Chase & Co. Low Price” 3zar
Tracking Fes 0.85% pa. Closing Intrinsic Note Value™ 3327
Coupons® Quarte iy Varable Current Wolume (# Notes)? 2/892,399
Maturity Date May 24 2024 Average Volume @ Naes)'?  2890,202
Inception Date Apr 02 2008 Market Capitalization’’ $4,116,800,000
PrimaryExchange NYSE Arca Madmum Market $4,202,800,000
Capitalizaon 2
cusiP 268284365
Please review the Footnotes for o x planation of the idend fled terms above
Retums, Standard Deviation and Cormrelation O View Chart
Un Index 3 Manth Return 1 Yr Retum IVCREUM g dard Deviation | Cormlation
durlying " Annualized
Alerian MLP Indax 126T% -2091% -0.88% 20.02% 100
58P 500 Index 0.85% B.43% 15.81% 12.68% 050
S8P 500 Liiies Index 144% -0.26% 10,41% 14,35% 030
SEP GSC) Index =T 13% =38,13% =-18.74% 17.44% 038
Pleass reviewnote 13 in the footnotes below
Footnote
1. The "Accrued Tracking Fee' for a given coupon pesod, as more fully described in fe relevant market making a.q)phm‘?i, represents an

.mmlMbude:mFudO&ﬁ%pumunxmndﬁMcmmmmwlmuwwowm on the Index
Business Day prios fo the date of determination, plus he aggregate amounts, if any, by which the previous Accrued Tracking Fees have
exceeded ihe cash distribuiona, i any, made by the underlying MLPs,

2, Invegions may reques! on & weekly basis fad ihe |ssuer repurchase a minimum of 50,000 noles prior io e maturity date, subject o e
|procedures described in fie relevant marked making supplement. Early mpurchases will be subject io 8 Repurchase Fee of 0.125%, as
turiher described in the relevant markel making supplement.

3. The infraday intinsic note value of he ETHs (he "IIV") ia meant to approximate the infinsic economic value of an ETH. The IV calculation
will b provided for rede only. it is nod i ded &5 & price @ g ion, and may not be equal o e payment at maturity or upon
m‘t‘.hlu ETH mmmmm:mﬂmmmmmmamuem paricularty if he ETNS are

mdlmmmlh IV, Please sed e raevant market making supplement for dedails.

4. The coupons are based on the cash disiibulions, if any, paid on the underdying MLPs, less he Acaued Tracking Fee. The coupons are
vaniable and may be Zem.

5, The Closing Price means fe Laa! imde reponed a3 of hie date shown above,
&, The High Price means he highest rade reporied on e date shown above,
7. The Low Frice means the lowest rade reporied on the date shown above.

8. The Closing Intrinsic Value is the last level calculsted for fe inraday Infrinsic note value on e date shown above. Please see foonate’
above for Rrther information on he infraday In¥insic note value of the ETNs.




4. Current Volume means fe number of fie ETNs raded aooss all exchanges on fe date shown above. The liquidity of the market for the
ETNs may vary materially over time. This does not include ETNS held by JPMorgan Chase & Co. or any of its affiliates.

10, Average Viohime (or Daily Average Trading Viekime) means the average number of the ETNS raded across all exchanges over the 50
¥ading day period ending on the date shown above, The liquidity of the market for the ETNs may vary maierially over time.

11, Market Capilalzation means me produd of (i) e Closing Price of the ETNs on he dae shown above and (i) Tve to1al number of ETNs
mat have been issued, hduding any held by JPMorgan Chase & Co, or one of s aflilates,

12, Maximum Market Capitaliz slion means he produdt of (1) e cosing price of the ETHs on he date shown above and (2) 129 million which
is fve maximum number of ETHs authorized for issuance.

13. The Daily Mote Value reflects fie cumulative performance of the VWAR level of e index since April 1, 2006,

14, Sources: Reuters, JFMorgan, The vakues are calculated as of e date shown above, The relums indicaled reflect the percentage change
aver e specified period ending o e date shown above, and are annualized where indicated, The standard deviation and comelation are

based on daily logarithmic retums over e past 3 years. Compared 1o arfimedic relums, logarihmic retums are lower for posilive relums and
have higher m for retums. , for amall refum calculaions, such as the daily relums ged forh h e charts above, the
diflerence Is expecied 1o be minimal,

The retums, standard deviations and comelations are provided for informational purposes only, Comelation refers 1o comedation of the relevant
ndm:bhn.b\.luanLPh&hxmerw.lmlnmrﬂu’mf\w.il'mahtlmmlchmﬂectmepsﬂonnmmufmhindethdng
dividends, but do not include the Tracking Fee, the repurchase fee or any lon costs or exp al performance of the
undertying Index is not indicdive of kiiure performance of ihe undertying Index or the ETHs. m:amgl.uaﬂulhallnlnmwlmETNa
will guiperTorm any investiment sirategy.

15, Sources: Reuters, JP Morgan, As of he dale shown above. Each of hese indices was cabulaled based on a level for such index sel equal
to 100 on e date specified as the beginning of Me “custam time penod” selected above, Historical performance of the undertying Index is not
indicative of luture performance of fie undertying Index or he ETNs, Fluctuations in te index may be mane of less han hat for the value of
e ETNs, All retums displayed above refled the index parformance including dividends, and are ¢ culated witoul dedudting the Accrued
Tracking Fee, repurchase fee or any applicable ransaction fees, There is no guaraniee (hal he Index or he ETNs will cutperfonm any
ahemnaive invesiment srdegy. Your paymeni at maturily or upon early repurchase of the ETMs, as more fully described in e relevant pricing
supplement, is based on e VWAP Level of the Alerian MILP Index which exdudes dividends. The VAP Level of fe index will most likely
difler from its dosing level.

Back to Top
Key Features

Main Benefits:

+ Exposure io a portiolio of energy MLPs frough a single investment.

« Quarterty coupons basad on e cash distributions, if any, paid on fe MLPs in the Index, less fees.

= Mo K-1 forms will be rece ved by nvestons as a resull of e invesiment in the ETNS. The coupons are réponed as adinary ncome on
Form 1068,

= The ETNs trade on the NYSE, Arca.

= There is no leverage fo fe MLPs inthe ETH performance.

Main Rigks:

= An invesimant in fhe ETHs may resull in a loss.

+ The ETNs are exposad o fe oredit risk of JPMongan Chase & Co.

= The ETMs may no have an adive rading marked and may nof confinue to be listed over fiar ferm

+ The Intraday |ntrinsic Vale and Daily Note alue are nof he same as the closing price or any other frading price of fhe noles in the
secondary makel

+ The EThs are subject to a maximum issuance limitation of 129,000,000 ETNs, which may cause the ETNs 1o trade at a premium redative fo
5 IV, Investors thal pay a premium for he ETNS could incur significant losses if that investor sells its ETNS at a Sme when some or all of
the premium iz no longer present. ETN investors should always consull heir advisors before purchasing or selling ETNs, parcutarty ETNs
rading at & preqmium over e 11V,

+ The payment a1 maturity or upon early repurchase of fue EThs will be based on the WWWAF Level of the Index; and not on fhe dosing kevel
of the Index and not to the published inraday Infrinsic Motelialue. The VWAF Level of e index will mast likely differ from the closing level
of the Index or the IIV or any rading price on ihe secondary marked.

« The coupon payments on e ETHs will be variable and may be zero. The Acoued Tracking Fee reduces fe polential coupons andfor fie
payment al Malurity OF upon earty repurchase,
= The Issuer's obligation to repurchase e ETNS ison a weekly basis and is subject fo substanfial minimum size restricions.

= You will not know how mMudh you will reCeive upon earty repurchase a1 he ime that you eled we repurchsse your ETMs. Early repurchase
willl b subjed o a repurchase fee,

+ Potential Conflicls: we and/or our affiliates act as caloulation agent for the ETNs and hedge our olbil gations under the ETNs,

+ The risks identfied dbove are not exhaustve. You should also mview carefully e related "Risk Faciors" section of fe mlevani product
supplement and e "Selected Risk Consideratons” in the relevant market making supplement.

Back to Top

Disclaimer

SEC Legend: JFMorgan Chase & Co, has filed a regisiration statement (including a prospecius) with the SEC for any offerings o which these
materials relate, Before you inve s, you should read e prospecius in fal regisration statement and the ofher documents relating o his
offering !at JPMorgan Chase & Co, has filed with the SEC for more complede informa ion about JPMergan Chase & Co, and this offering, You
may get these documents wihout cost by visiing EDGAR on e SEC Web site at wewsec.gov. Alematively, JFMorgan Chase & Co., any
wuwd&ﬂumnltmeﬁmﬂmmlosuﬂywlhn D and each supplemeant as well as any
Mmalmgamplunmmtmmnmiywaommlbymmmm
'raummm.-mmumummm-wuwmuumwam fhe relevant market making
supplement, inchuding any hyperiinked information, shall supersede this websie.
Investment sutabilty rmust be detesmined individually for each invesior. The financial instruments desaibed herein may ot be suitabie for all
investors, This information is not intended 1o provide and should not be relisd Upon a3 p g 8ot g, legal, reg Y O Exadice.
Investons should consull e oan advisars on Mese maters,
IRS Circular 230 Dedosure: JPMorgan Chase & Co, and s affiliates do not provide tax advice, Accordingly, any discussion of U S, tax
matiers contained herein (induding any afiachments) is not intended or writien %o be used, and cannot be used, in connection with the
|promation, markeding or recammendafion by anyone unaffilisted with JPMomgan Chase & Co. of any of the matters address herein or for the
purpose of avoiding UL 5. tax-related penafiies. The tax g of the ETHs are unceriain.

"The Alerian MLP Index and Alerian MLP Total Retumn index are Irademarks of GKD Index Pariners and their use is granted under a license
from GKID |ndex Parners LLC".

SAP does nol guaranies e accuracy and/or the completeness of the S8P 5007 Index or any data induded herein and S4P shall have no

liabdlty for any emrors, emissions or ind therein, S8P makes no warranly, express o implied a3 fo results ko be oblained by any
|person or endity fram the use of the S&P Index or any data incuded herein, S4P make sno express or im wamantes, and expressly
disclaimsall wamanties of merchantability or finess for a parti POS58 OF USe With respect io e 5 &P Indax or any data included

ferein. Without limiling any of tha foregoing, nmmahﬂwmwmﬂxwapﬂlﬂ punitive, indirect or consequential
damages (inchuding lost profits), even if notfied of the possibility of such damages.

"Standard & Poor's,” "S&P" and "S4P 500" are tademarks of the McGraw-Hill Companies, nc. This websile is not sponsored, sndorsed, sokd
or promoted by SEP and S&F makes no representation regarding he advisabilty of purchasing any of the ETNs.

Thr Do J Indusirial Average™is a of Diow Jones Indexes, a lioensed trademank of CME Group Index Services LLC ("CME").
wJ ", "Dow Jones Industrid A L "DJIASK and "Dow Jones Indexes" are service marks of Dow Jones Trademark Hokdings,
{"Dow Jones").

Dow Jones, CME and their mspective affiliates do not:




h

+ Sponsor, endorse, sell or promofe the ETHs.

+ Recommend that any person invest inthe EThs,

+ Have any responsibiiy umymumwmmmmmmm mﬂumalmﬂm

+ Hawe any responsibility or lisbilty for fe admini rent or markeding of the ETNs.

+ Consider fe needs of the EI'Nsc(tnmeﬂlnETNsnduhnﬂlw composing or calculating the DJIA or have any obligation to do
S0,

Dow Jones, CME and their respective affiliates will not have any labilty in connection with e ETNs. Specifically,

« Dow Jones, CME and their respecive affiliates do not make any warmanty, express or implied, and Dow Jones, CME and their respective
affiliates disclaim any warmanty about:
+ The results 1o be cbiained by fe ETNs;
+ The aocuracy of complelenass of the DJIA or s data,
+ The merchariabilty and the finess fora particular purpose or use of e CULA or s daia;
+ Dow Jones, CME andior fheir respective affiliates will have no liability for any emmors, omissions or intemuptions in the DJIA or its data;
+ Under no crcumstances will Dow Jones, CME and/or their respeclive affiliates be lisble for any lost profits or indiredt, punifive, special or
consequential damages o losses, even if they know that fey might cocur.
Back 1o Top

Copyright © 2015 JPM
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Az of Date : Oct 30 2015

Performance with hypothetical re-investment of actual 1:\|:rur;n:ms]"2

200,
180
L6
LacRs

b 1
Hore 11
How 13
Hirw 13
Hire 14

Selected Start Dates 11-02-2010 Selected End Date; 10-30-20135

Exportto Excel
Footnote

1. Periormance numbers reflect e aciual coupons paid by the ETH, For fe purpose o detenmining fhe performance we have assumed he
COUpON payments have been reinvested 1o purchase addisonal units of the ETN as of heir respective Coupon Ex-Dates. The ealculation was
|performed assuming a stating level of 100% on the date specified as the baginning of e “ausiom time paricd” selecied above. Historical
|performance of the ETHs is not indicative of fulure performance. Your payment at maturity or upon early repurchase of fha ETHs, as more fully
described in e rdevant pricing supplement, is based on fe VWAP Level of the Alerian MLP Index. In addition, your payment at maturity for
eadh ETH will not reflect fhe reinvesiment of coupons. Instead. &5 long &s you hold the ETNS, you will receive a quarterly coupon whose
amount is vadatie.

2. The coupons paid on the ETHS are based on he cash distributions, if any, paid on he underying MLPs, less the Acoued Tracking Fee.
The coupons are variable and may be zere,

Back o Top

Key Features
Main Risks:

+ The ETHsmay result in aloss.

« The ETNs are exposed (o the credit risk of JPMorgan Chase & Co.

« Thet ETHS may not have an acfve irading marked and may nol continue o be listed over heir tem

« The infraday Infrinsic alue and Daily Note 'Value are nod the same as the dosing price or any other fading price of fhe notes in the
secondany manke!.

+ The ETNs are subjed! fo a maximum issuance limiAaton of 129,000,000 ETNs, which may cause the ETNs o rade af a premium relative 1o
its IV, Investors mat pay & premium for the ETNS could incur significant losses if that investor selis is ETNS 8t atime when some o all of
e pramium is no longer present. ETH invesiors should akways consult their advisors before purchasing or selling ETNs, particularly ETHs
trading & a premium over their IV,

+ The payment atmaturity or upon earty repurchase of the ETHs will be based on the VWAF Level of fe Index and not on e dosing level of
the Index and not to the published Infraday Infinsic Mote Value. The VIVMAP Level of the Index will most likely differ from the dosing level of
e Index of Te IV of any rading price on Te secondary markel

« The coupon payments on the ETHNs will be variable and may be zero. The Accrued Tracking Fee reduces the potential coupons andior he
PEYTIENT 81 Matr by oF Upon early repurchase.

+ The lssuer's obligation o repurchase the ETNs is on aweskly bask and is subjed lo substaniial minimum size resirictions

+ ou will ot Know how much you will receive upon eany repurchase a1 Me Bme Nat you elact we repurchase your ETNS.

+ [Podential Conflicts: we andfor our affilisies act as calculation agert for fe ET s and hedge our obligations under fe ETHs.

+ The risks identified abowve are not exhaustive. You should also review carefully the related "Risk Factors' section of fe relevant product

supplement and e "Selecied Risk Considerations” in fe relevant pricing supplement.

Back to Top
Disclaimer
SEC Legend: JPMorgan Chase & Co. has fled a siatement & prospecius ) with fe SEC for any offerings to which hese
maferials relate. Before you invest, you should read iin that regi jon sialementand e ofher documents relating io this

offering that .P'Morgmchmn&c'o hmﬂnduihlhﬁ&ﬂfmmmwrplﬂorﬁmumﬂxﬂ”mﬂhm & Co. and this offering. You

maygdtmodectmuﬁwimlnﬂbyvﬂmﬂﬁﬁﬁmlhﬁ&ﬂ ‘Web site at www. sec gov. Alematively, JPMorgan Chase & Co., any

qnnlar-w parSeipating in this offering will arrange % send you the prospectus and each prospecus supplement as well as any
product supplement, marked supplement and term sheet if you so request by calling toll-free 800-5T8-3529

To the xtent them are any nconsiskencies betwesn this websie and the relevant pricng wrt, e pricing e,
inchuding any hyperinked information, shall supersede this websie,
Imvestment sultabilty must be determined iy for each . The nstruments described herein may not be sultable for all

investors, This information is not intended 10 provide and should not be relisd UPon a3 providing acoounting , legal, regulatory of 18x Bdvice,
Invesiors should consult fiar own advisors on these matiers.

IRS Circular 230 Disclosure: JFMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of LS. tax
matters contained herein (induding any afiachments) is nof infended or written 1o be used, and cannod be used, in connedtion with e
promofion, mtmammwmmuummmcm&ca of any of he matters address herein or for he
purposé of avording U5, tadc-related penalies. The tax consequences of e ETNS ane uncertain,

"Alerian MLP Select Index, Alerian MLP Select Total Retum Index, Alerian MLP Index and Alerian MLP Todal Retum Index are frademarks of
GHD Index paners, LLC"
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Alerian MLP Index

The Alerian MLP Index (the "Index”) is a market-cap weighted, float-adjusted index
created to provide a comprehensive benchmark for investors to track the
performance of the energy MLP sector. The Index components are selected by
Alerian. Alerian is a registered invesiment advisor that exclusively manages

Related Documents
E:I Daily Report
%% FactShost

ﬁ Pricing Supplement

portfolios focused on midstream energy MLPs

Index Performance
3 Marith Return 1%r Return 3 ¥r Retum Annualized Standard Deviation
-11.68% =30.08% -0.88% 20.02%
Mew datafor  § Years OR
Seledd a Custom fime period

Frem dd mmmyyyy  |[5] Tddmmmyyyy 8] Go

A of Date : Oct 30 2015

Index Levels

200
LAO
L&
L0

Lo

Mo 30
Herw 14
Wow 13
Nirv 13
Hire 14

Seleched Start Dates 11-02-2010 Sebected End Oate: 10-20-2015
Top 10 Index Companents
Underlying Index Undedying Ticker Waright
Enterprise Products Pariners L EFD 16.66
Sunoco Logistics Pariners SXL 3.0
Plains All American Pipeline L PAA T4
Energy Transfer Partners LP ETP 107
Magellan Midsiream Pariners MME 75
Targa Rescurces Pariners NGLS 28
Embridge Entergy Parners LP EEP 32
Buckeye Pamners LP WPZ 42
Mark\Wesl Energy Panners LP MWE 8.3

A of Juna 30, 2015

Footnote
1. Sources: Reuwers, JPMargan. The values are calculated as of the date shown above. The retums lﬂealedmleu the percentage change over
the spacified period ending on e date shown above and are annualzed where indicated, The are based on
g L Togave rotmma: FOVAR 107 NV OkR" CHOUBR. mich s B ek Tomit Wi Tt b e mm‘:“...m“:*

m:p-udodlohnrrmalThoull.lm standard deviations and comrelstions are provided for informational purposes only. Comelation reders to
comelation of fe relevant index to the Alerian MLP Index. The mtums are total mtums for all the indices which mflect the peformanc o of
each index, including dividends, but do not indude the Tracking Fee, the repurchase fee or any tmnsaction costs or expenses.

Historical performance of hie Index is nol ndicalive of ulure performance of the Index or the ETNs. There i no guaraniee haltihe b'-ﬂou:oflho
ETHs will cutperionm any allemate nvestmen! sirategy,

2, Sources; Reuters, JPMorgan, As of the date shown above, The Index was calculated based on a bevel equal fo 100 on he date specied &
ihe beginning of fe "cusiom time pericd” selected above. Historical performance of the Index is not indicative of fulure performance of e index
or fie ETHs. Fluctustions in fe Index may be more or less fan fat for the value of the ETHs. All rrtums displayed above reflect the index
parformance including dividends, and are calculated without deducting the A d Tracking Fee, the epurchase fee or any applicable
transaction fees. There is no guamniee that e Index or e ETNS will cutperfonm any alemative investment sirategy. Your repushase fee,
payment al maturity or upon earty repurchase of fhe ETNS, as more fully described in the relevant marked making supplement, is based on e
VMAP Leved of fhe Alerian MLP Index which exdudes dividends. The VIWAP Level of fhe Index will most likely differ fom its dosing level.

3. Source: Alerian,
Back to Top




Key Features
Main Risks:

+ The ETHs may resull in a loss.

» The ETNs are exposed 10 Me credil risk of JPMorgan Chase & Co,

+ The ETHs may not have an adive frading markel and may nol continue o be kisted over heir term

+ The ETHs are subjet 1o a maximum issuance limitation of 128,000,000 ETNs, which may cause the ETHs to trade at & pramium relative fo its
IV, Invesiors that pay a premium for e ETNS could incur significant losses if fiat investor sells its ETHs at a ime when some or all of e
premium is no longer present. ETH invesiors should always consull heir advisors before purchasing or selling ETHs, particularty E THs trading
al a premium over el 11V,

+ The payment al maturity or upon early repurchase of the ETHs will be based on the VAP Level of the index and not on the closing level of
e Index. The WVAP Level of the Inde will most ikely differ from the dosing bevel of the Index o the IV,

+ The coupon payments on the ETNs will ke variable and may be zere, The Accrued Tracking Fee reduces the pelential coupens and/or the
payment 81 maturity of upon early repurchase,

+ The Issuer's obligation to repurchase ihe EThs is on a weekdy basis and is subject to substantial minimum size restriclions,

+ [Potential Conflicts: we andior aur affilisies act as calculation agent for e ETNs and hedge our obligations under fhe ETHs.

+ Yo will not know how much you will ve upon early repundh af the time fat you elect we repurchase your ETHs.

+ The risks identified above are not exhaustive. You should also review carefully the related "Risk Factors" section of e relevant product
supplérment and the "Selecied Risk Considerations” in he relevant pricing supplément.

Back 1o Top
Disclaimer

SEC Legend: JPMorgan Chase & Co, has fied a siatement 8 prospecius ) with he SEC for any afferings 10 which hese
mafterials relate. Bedore you invest, you should read the prospecius in that regi statement and the other documents relating to this offering
that JPMorgan Chase & Co. has filed with the SEC for more complete information about JPMorgan Chase & Co. and this oflering. You may get
lhnnduulﬂanhwimlmhy\liﬂilgElJGﬁRmmSEGMG.Hm.mgw.MM.JPﬂkxgmﬁm&Oo..myw«my
dealer pariicipating in this offering will arange 10 send you the prospedcius and each prospedus supplement a6 well as any product supplément,
market making supplement and term sheed if vou 50 request by caling toll-fes 800-5T8-2529.
To the exient there are any inconsistencies between this website and the relevant marked making supplement, he relevant markel making
supplement, including any hyperiinked information, shall supersede iz websile,
Invesiment sul ability mus be dedermined for each . The instrumenis described herein may nol be sullable for all
investiors. This information is not intlended o provide and should noi be relied upon as providing accounting, legal, reguilaiory or tax advice.
Invesiors should consult their own advisors on these matiers.
IRS Circular 230 Disclosure: JPMogan Chase & Co. and s affilistes do not provide tax advice. Accordngly, any discussion of U.5. tax matlers
d herein (incheding any enis ) isnaot ded or weitien fo be used, and cannot be used, in connection with he promotion,
marketing o recommendation by anyon e unaffiliated with JPMorgan Chase & Co. of any of (he matiers address herein or for fe purpose of
avoiding L 5. tax-related penalties. The tax consequences of fue ETHS are uncerain.

Badk to Top
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JPMorgan Alerian MLP Index ETH Related Documents

Alerian MLF Index Exchange Traded Motes ["ETNs") provide investors a way to ) Daily Report
gain exposure to midstream energy MLPs. The ETMs pay a variable quarierly fﬂ__‘ Fact Shoot
coupon linked to the cash distributions paid on the MLPs in the index, less accrued

) 1 = Pricing Supplomont
tracking fees'. The ETM coupons are reported on Form 109%9s and themrsfore e

eliminate the administrative burden associated with K-1 forms, Investors can trade

the ETNs on the NY SE, Arca exchange or recaive a cash payment at the scheduled maturity o upon early lE‘l:H.ll':hEﬂE‘i.
based on the performance of the index less acorued fracking fees and, if applicable, the repurchase fee, The ETNs are senior,
unsecured obligations of JPMargan Chase & Co.

ETN Size Limitation

The ETNs are subject to a maximum issuance limitation of 129,000,000 ETNs, which may cause the ETNs to trade at a
premium relative to the indicative note value, Investors that pay a premium for the ETNs could incur significant losses if that
investor sells its ETNs at a time when some or all of the premium is no longer present, \We issued the remaining 11,050,000
ETNs authorized for issuance on June 19, 2012,

From:02-Now-2010  [F] T02-Now-2015 ] e

His of Date : Oct 30 2015

ETN Yield
1
] T
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i (X0
fos S
£ 54 f
H -
E o 5 ¥
< 4.6 =
£ 3
Loz .2
g
g 3.8
& 3.4
Oecs 10 Sep 11 Jun L2 Mar13 Dac 13 Sep 14 Sep 13
l Cospan Amonnt per Nobe (3] @ Courrent Veeld (50)
o =]

Historcal Coupon Amounts

Sr,  Declamtion Date Ex-Date Record Date Payment Date cwpn::;n:;mpcr Cumrent vield %%
1 | 20Aug 015 26 Aug 2015 28 Aug 2015 06 Sep 2015 5722 8.3
2 | 18Feb2015 26 Feb 2015 02 Mar 2015 10 Mar 2015 5882 51
3 | 18NovDM 26 Nov 2014 01 Dec 2014 % Dec 2014 0.568 4.7
4 20Aug D4 26 Aug 2014 28 Aug 2014 8 Sep 2014 0.5833 4.4
5 | 16May D4 27 May 2014 26 May 2014 06 Jun 2014 0.5810 4.7
& | 19Feb2014 27 Feb 2014 03 Mar 2014 11 Mar 2014 0.5655 48
7 | 18Nov D13 26 Nov 2013 28 Nov 2013 0% Dec 2013 05787 50
8 | 16Aug D13 26 Aug 2013 28 Aug 2013 06 Sep 2013 0.5581 49
a 1TMay 2013 24 May 2013 28 May 2013 06 Jun 2013 05378 4.8
10 19Feb 2013 27 Feb 2013 01 Mar 2013 11 Mar 2013 0513 4.7
1| 18Nov D12 27 Nov 2012 28 Nov 2012 OF Dec 2012 0.5225 58
12 16 Aug 2012 24 Aug 2012 28 Aug 2012 06 Sep 2012 05052 8.2
13 | B May D12 24 May 2012 29 May 2012 06 Jun 2012 05187 5.5
14 16 Feb 2012 27 Feb 2012 28 Feb 2012 08 Mar 2012 04TZ9 4.6
15 | 17Nev 2011 25 New 2011 29 Nev 2011 OF Dec 2011 04897 53
18 | 19Aug 011 24 Aug 2011 26 Aug 2011 08 Sep 2011 04845 58
17 | 20May 2011 25 May 2011 27 May 2011 07 Jun 2011 0.4885 53
18 | 18Feb20M 25 Feb 2011 01 Mar 2011 06 Mar 2011 04440 48
19 | 18Nov 2010 24 Nov 2010 29 Nov 2010 OF Dec 2010 04522 50
20 | 18Aug 010 25 Aug 2010 27 Aug 2010 o7 Sep 2010 04509 55

21 | 18May 2010 26 May 2010 28 May 2010 08 Jun 2010 04481 8.0




Historical Coupon Amounts

S Declamtion Date Ex-Date Record Date Payment Date cw”":ﬂw:a‘“'“” Current Yiek %
22 | 19Feb2010 25 Feb 2010 01 Mer 2010 00 Mar 2010 4428 8.0

23 | 18 Nov 008 25 Now 2008 30 Nov 2009 (B Dec 2009 04431 6.7

24 | 19 Aug 2009 26 Aug 2009 28 Aug 2009 B Sep 2009 043581 T3

25 | 26 May 202 2T May 2009 29 May 2009 B Jun 2009 04507 8.2
Footnote

l.TM"M:nndTmlilgFn"l‘aummum.ummlﬂymhhwmﬂmmmw?ﬁmmm
mmhuTMandOaﬂ%wmm&Mwmnﬂﬂdwlhtl'.‘la'lrwt\l'h on the Ind e
Business Day prior io ihe date of determination, plus e Wamuis if any, by which the previous Accrued Trecking Fees have
exceeded the cash distributions, i any, made by the underlying MLPe

2. h‘nlﬂmrrnyluqmd onawmuyhnamh!lmlsauumpudmnammuncfﬂmmwhhmuﬁdue subject io e
market making

supplement. Early mpurchases will be subject 1o & Repurchase Fee of 0.128%, as
lllhuduuhdnlhnrdmn‘l market making supplement.

3. The Coupon Amount per Mole is as defined in the relevant marked making supplement for the ETNs. The coupons are based on e cash
digiribuions, if any, paid on the undertying MLPs, less fe A Tr: g Fee. The coupons are and may be zero,

4, "Current Yield" equats he curent Coupon Ameunt annualized and divided by the relevant closing price of he Notes, rounded 1o ane
decimal place for ease of analysis, Except for the coupon detenmined in May 2009, e reevan mmwteulmemmum Motes
referenced in e coupon dedaration prass release issued for fat coupon. For fe coupon determined in May 2009 he relevant closing price
is fe cosing price of the Naes on the trading day immediately preceding fat Dedlaration Date.

5. The Daily Mote Value refleds he cumulative performance of the WVIVWAP level of he index snce April 1, 2009
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HKey Features
Main Risks:

= The ETMs mayresult in a loss.

« The ETNs are exposed fo e aedil risk of JPMorgan Chase & Co.

» The ETHNs may nol have an adive rading market and may not continue 10 be listed over far ferm

= The Infraday Inrinsic Node value and Daily Note Value are notihe same as he dosing price or any ofer rading price of fe ETNS inthe
secondary maket.

* The ETMNs are subjectio a maximum issuance limitation of 129,000,000 ETNs, which may cause the ETHs o trade at a premium relative io
s IV, Invesiors that pay & premium for e ETNs could incur significant losses If hat investor selis s ETNS st & Bme when some or all of
the premium is no longer present. ETN investors should always consull her advisors before purchasing or selling ETNs, paricularly ETNs
trading at a premium over feir IV,

+ The payment ai maturity or upon earty repurchase of e ETHs will be based on the \WWAP Level of the Index and not on the clesing leve of
the Index and not fo e published Intraday Intrinsic Node \Value. The VIWAP Level of fe Index will most likety differ from the closing level of
thes Index or the IV or any fading prics in the secondary market.,

« The coupon payments on e ETHS will be variable and may be zero. The Accrued Tracking Fe reduces he polend al coupons and/or fe
payment al malurity or upon early repurchase.

+ Potental conflicts: We andior cur affiliates act as calculaton agent for e ETNS and hedge our obligations under e ETNs,

» The |ssuer's obligation o repurchase fe ETNS is on a weeldy basis and is subjed 10 substantal minimum size restictions

= You will nol know how mueh you will Fecedve upon eary repurchase at the Sme that you ededt we repurchase your ETNS,

« The risks identified sbove are not exhaustive. You should also mview carefully fe relsted "Risk Faciors” section of fe mlevant produdt
supplement and fe " Selected Risk Considerations” in the relevant market making supplemeant.
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Disclaimer

SEC Legend: JPMorgan Chase & Co. has filed a regisiration statement (induding a prospacius) with the SEC for any offerings o which these
materials relate, Before you inve s, you should read he prospecius in fiat regisration stalement and the ofher documents relating fo his
offering hat JPMorgan Chase & Co, has filed with e SEC for more complete informaition about JPMorgan Chase & Co, and fis offering. You
may get these documents without cost by visiing EDGAR on fe SEC Web sie at wwwsec.gov. ARematively, JFMorgan Chase & Co., any
muwmmnlmmﬂmmloaﬂﬂywlhn e ad each prosp supplement as well as any

. market making supplement and term sheel if you $0 réquest by calling toll-fres 800-5T8-3529.
Taumammaummumumum.muMmmeam e relevant market making
supplement, inchuding any hyperiinked information, shall supersede this website.
Investiment suitability must be detesmined individually for each invesior. The financial instruments descaribed herein may not be suitable for all
invesiors, This information is net infendedd o provide and should nel be relied upon as p g &oc legal, ¥ o lExadvice,
Invesiors should consull heir oan adwvisars on hese matiers,
IRS Circular 230 Disdiosure: JFMorgan Chase & Co. and its affilises do not provide tax advice. Accordingly, any discussion of US. tax
matiers contained herein (indudng any aftachments) is not infendad or weitten 1o be used, and cannot be used, in connection with the
|promodion, markeding or recammendation by anyone unaffiliated with JFMomgan Chase & Co. of any of the matiers addrass herein or for the
purpose of avoiding LL.5. tao-related penalties. The tax consequences of the ETNs are uncertain.

"The Alerian MLP Index and Alerian MLP Total Refurn Index are trademarks of Alerian and their use is granted under a license from GKD
index Partners, LLC".
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