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OVERVIEW

JPMorgan ETF Efficiente 5 Index is a J.P. Morgan strategy
that seaks to genarate returns through investing in
exchange traded funds ("ETFs") and a cash index to
provide exposure to a universe of diverse assets based on
the efficient frontier portfolio analysis approach.
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B The strategy is based on a universe of 12 ETFs covering a
broad range of assets and geographic regions, and a cash index. 10.0%
ﬁ. Monthly rebalancing of portfolic:fallocation, with all positions o i
nanced by short term barrowing of cash, g
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B Levels published on Bloomberg under the ticker EEJPUSSE,
Recent Index Performance
March 2013 February 2013 January 2013 ¥YTD
Historical Return’ 0.34% 0.14% -0.37% 0.10%
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Comparative Hypothetical and Historical Total Returns (%), Volatility (%) and Correlation — March 28, 2013

Ten Year
Three Year Five Year Ten Year Annualized Ten Year Sharpe Ten Year

Annualized Return  Annualized Return Annualized Return Volafility Rafio Corralation
ETF Efficiente index T.7% 5.5% 6.6% 5.8% 13.7% 100.0%
S&P 500 (Price Retum) 10.5% 5% B, 5% 20 6% 30, 5% 2T 1%
Eiarcéyx Apgragate Bond Indest (Ercess 4% 42% 26% 3.6% 86.6% 2B.0%
Return)
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Key Risks
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The invesimeant strstegy involves maonthly rebaencng and masmum weighting ceps appied to the Basket Consfiuents by asset fype and geagraphical ragian

Changes in fe vaue of the Baske! ConsSuents may ofset each ather

An investnant Enked fo fie bhdex i subject to rishs assaciated with non-1 8. securies markets, such as emenging markets and currency exchange risk

The hdex was establshed an Octabar 29 200 and has a Erited operating histary

The risks Kentfied above are nol exhaustive You should also review caraluly the mlaled Fisk Fackors® saclion in the ralevant product supplement and the *Selecisd Risk Consierations”
i the relevant larm shestor prEing stugplemant
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DISCLAMER

JPMargan Chase & Ca [J P Margarm ) has Sled a registatan staernant (inehuding & praspectus] with he Secur®es and Exshanga Cormissan (he "SECT for any aferings ta which fiasa
rasarias ralate. Bafare you rvest in any offering of securtes by JP. Margan you shauld read the prospecius in i regstrdtion stdernent the prospectus supplement a3 well as he
parsoular praduct supgiement, $ia réevant term sheet o pricng supplement, and ary other dacurnents that J P Margan will file with fia SEC relging ta sush ofarng far more camplate
information about JP. Margan and the ofering of any secudties You may get thase dosuments wihaut cost by wesSng EDGAR on he SEC Webste 8t www sae gov. Alsmatively J P
Morgan, any agent, or ary dealer partopatng in hepartoula difedng will arrange % sand you the prospacius and fie prospecius supplemeant, as well as any product supglanment and serm
shaat ar preng Suppinant ¥ you 58 requast by caling ti-fea (6, 5355248
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