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OVERVIEW

The J.P. Morgan Efficiente EM 5 Index (the "Index”) is part of
J.P. Morgan's family of Efficiente indices, which generally seek
to provide exposure to the relevant underlying assets based on
the modern portfolio theory approach to asset allocation.
Efficiente EM provides exposure to a diverse range of asset
classes with focus on emerging market investments. The Index
selects from a basket of 15 assets (the "Basket Constituents™)
including equities, bonds, emerging and developed markets,
alternative investments, and the JPMorgan Cash Index USD 3 Month
(the “Cash Index”). The Index levels incorporate a daily deduction

Hypothetical and Actual Historical Performance -
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Key Features of the Index 10.0% |
B Exposure to emerging markets equities, bonds (including
emarging and developed markets), and alternative investments 0.0% T
[agr'h:ultura QQH andenargy Jan-04 Jan-0& Jan-08 Jan-10 Jan-12
®  Monthly rebalancing of portfolio allocation, with all positions
financed by short term borrowing of cash
B Targets an annualized volatility of 5% or less
Recent Index Performance
July 2013 June 2013 May 2013 Year to Date'
Historical Return’ 0.62% -1.61% -4 12% -8.20%
Recent Index Composition
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Comparative Hypothetical and Historical Total Returns (%), Volatility (%) and Correlation — July 31, 2013

Three Yeaar Five Year Ten Yeaar Ten Yeaar Ten Year Sharpe Tan Year

Annuslized Retum  Annualized Retum  Annualized Retum  Annualized Ve latilty Rata Cormelation
JP. Morgan Efficants EM 5 Index 2.21% 277% 682% 5.06% 1.14 100.00%
WSl Dally TR Net World USID (Excess 12.07% 321% 5.10% 17.88% 028 20.54%
Retum)
Dew Jones-UBS Commedty Index 2.05% 9.26% 081% 19.08% 004 46,58%
WA Chalty TR Net Emerging Markets LS5 0.44% 0.47% 10.48% 22.35% 047 38.08%
(Excesa Retum)
1 d, measures: Raprasants Ma paromancs of the EScanta BM ndax basad on, 85 appicalio 1o 1he raBvan! measummant pardd, ha hypomescal back

luud daily dosing levels hmd’i January 31, 2013, and the actual historical performance of the ETFs based on the daily dosing level from

Fabruary 4. 2013 through July 31, 2013, as well as fe paformancs of fabMSC1 Dailly TR Het Warld USD index [Excess Relun), the Dow Jones-UBS Commadify inde,

and e MEC| Daly TR Mat Emerngng Markets USD Ihdex (USD) aver he same periods. For purposas of hese axampies. each index was s& equal i 100 81 habagnning of the rabedant
maasuremant pariad and retums are caloulated anthmaticaly (nol compounded). Thara is no guaranies tha EScarte BM indax wil auiparform e MSC | Daly TR Net World USD index {Excess
Ratun}, tha Dow Jones-UBS Cammadity index. tha MECI Daly TR Net Emarging Markats USD Indax (Excess Retumn| or any allermativa invasimant strategy. Sources: Bioombarg and JPMargan
Tha Indax méacts ha waightad pafarmance of ha Baskat Constiuants in axcass of a cash ndax:

‘Year io Date is haperfomance of e index from he B business day of he previous calendar year fhrough and including July 31, 2013

Volatility: hypothescal, historoal sbe-month annualized volSity levels am presented for informaional purposes only. Volatiity levels arecaoulated from the historoal returms, as applcabie o he
rakavani measuramani panod

Tha back-tested hyponhascal hetancal amuaizad voBSSYy and Ndax relums may Use substises for any ETF Mal was no! i exstence or &4 not mae ha kquidly siandards & hal pamicular
time.

The Sharpe R abo, which is a measure of risk-adusted performance, s computed as he ten year annualized historoal refum divided by the ten year annualized vty

The back-tested hypothabcal hislarical amuaized volSely and ndex relums have inherant Imtatons. Thess voality and retum resulls weme acheyed by means of 8 refroactive applcaton o a
back-tastad volatity modal designad with e banaf of hindsight. No represantatan i mada hat in e Lt the reivantindces will hava he vty shown. Alamatve modeling fechmiques o
assumplons mght producs signiScanty different results and may prove to be mome approprate. Actual annualzed volal Ias and returms may vary matesaly from TS analysie. Source: Bloambeng
and JPMorgan.

Key Risks

B Thare ara risks associated wiha momanium-basad invesimant siratagy—The Efficianta EM Indax {the "Siratagy”’) is difarant fom a srategy that seaks ong-tarm axpasura ko a portiolo
conssing of constant components wih fiwed waghts. The Srategy may fal torealze gains hal could occur from haidng assets hat have eperenced price decines. but expanence a suddan
piice spka haraafter

8 CarenSon of pafamances among $e baske! constiluants may reduce e performance of simlagy—pefamances amang the Baske! Cansttuents camprising e index from fma o time.
may became highly comelated fram Smeato Sme during the term of your investment. High carelaion during perods of negatve miums amang Baskel Consiiuenis mpresenting any one secior ar
assal typs hat have a substanSal weighsing in the Strategy could have a material adverse affac on he parformance of the Srategy.

B Our a®igte, JPMSpic. B e Cakulabon Agent and may adust the Index in 8 way That aflacts Bs level—The palcies and judgmants for which JPMSpE & responsite could have an mpacl
poslive or negaive, onihe lavel of e ndax and te value of your iInvestmant JPMSpic is under no obiigation fo consider your Niarest 8 an invastor wihrelums inkead o fa Index.

= The index may not be successiul may nol oulperiom any allsmative siralegy related ko he Baskel ConsBuents, or may not achieve is targe? volatity of 5%

H  The invesiment srategy imeaives manthily rebalancing and masimum weighting caps spplied o the Baske! Constiuents individually and in cerain small groups

®  Changes h the vaiue of e Basket Cons®uents may offsal each olher.

B Aninvestment lrkad fo the Indax ks subject 1o risks associated wh non-U.S. sacuntes markats. fed income securities. cammadiies and futures contracts. and fo cumancy exchange rek.
B The indax was estabitshad on Fabruary 4, 2(H 3 and has a bmied operating history

The rigks idanified above are not exhauslve. You showld 8lso revew canslully the related “Risk Faclors” seclion in the mdevan! produc supplemant and the “Selecied Rizk Conglderalions” in the
FElEvaN! I S NEal oF DIEiNg SUSmIemEn!

For moreinarmation on the Index andfor addtional key rsk infommation see Page § ofthe Strategy Guide at
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DISCLAMER

JPMomgan Chase & Co. (P, Magan®) has Sled a registrabon statemant (noudng a prospecius) wih he Sacuites and Exchange C ammissan fhe "SEC") for any oSarngs 10 which hess
materiais relale Bafore you Nwes! in any oflaring of securias by JIP. Morgan, you shoud read the prospecius h that regieiralion stasement, the prospecius supplamant, as well as he partoular
product supplemant, Na relavant tBrm shes! o prichg suppiement, and any ofer documents mat )P, Morgan will Sis with ha SEC relating to such oSaning for mMare compies insrmasan aoul

J P, Margan and e ofarng of any securlies. You may gl thess documents wihaoul cos! by visting EDGAR on he SEC Webate al waw 8 gov. Alermatvely. JP_ Maman, amy agert. or any
deaker paticipating in he partcular ofering wil arange ko send you he prospecius and the prospecius supplement, as well as any product supplement and term sheel or pricng supplemert, ¥ you
50 mquest by caling tol-ras [BEE) 535-8248

Frae Wiing Prospeciys fled purswant to Rue 433; Reglstraton Stalement No 333-177653

J.P. Morgan Structured Investments | 800 576 3528 | JPM_Structured_Investments{@ jpmorgan.com



