This slida iz not lor distribution in isclation and must be viewed in conjunction with the accompanying Pricing Supplemant, Product Supplement(s), Offering Memomndum and amy associated
docummeniation, which fidly doscribe the lerms, nshes and consiions of the Motes describzed harasn,
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TERMS & PAYOFF MECHANISM PAYOFF ILLUSTRATION AT MATURITY
Generic First Grude DIl West Texas intermediate (W11 | WOTES RETURN VERSUS INDEX PERFORMANCE
oy I
REFERENCE COMMODITY Crude™) [Bloomberg Ticker: CL1 <Comdty=) : AT MATURITY
DOWNSIDE TRIGGER REF. VALUE TE.T5% of the Inftial Commcdity Vakes '
CONTINGENT MINIMUM RETURN 10 : R
MAXIMUM LOSS 100% :
TERM Approwimately 53 weaks -
INITIAL COMMODITY VALUE 105.49 i £
Arthmetic average of the 5 Closing \Values of the :
FINAL COMMODITY VALUIE Rsferance Commaodity on July 25 and July 28-31, 2014 E o
COMMODITY PERFORMANCE Final Comrnodity vialue / Initial Commaodity Value = 1 ' =
SETTLEMENT TYPE Cash Satthament PoE am -
Potential Payment at Maturity (per Note) : E s ¥ c1lp s Feslurr
¥ uanwmdﬂnggeramumsnmmmd you wil receive: £1,000 pius the product of () $1,000 F reeererer Comprodly Paterents
and i tha greater of (1) Contingant Minimum Fetum, and (2) the Commodity Padormancs ;B
¢ If a Downsice Trigger Event HAS occurred, you wil rsceive: $1,000 pis the product of [ 51.000and  © 8 L.
{ii) tha Cammadity rmhance. In this case, the Commaodity will b megative, and i o
you will lose some or all of your invested principal. : Pl [aveicidiBy B3 pe g
i : A% & i B
Hownside Trigger Event - . A e 0% o 1%, e
» A Dowrsice Trigger Event Thgger Event accurs if, on the Fnal Vialuation Date, the Final Commodity '
Value has decraasad beiow the Downside Trigger Reference Vahe H COMMOGOITY PEREORMANGE
% Plrase relet In the acomparying Priding Suppiement and Product Sugyement lor detaled descripion of price source references .
CERTAIN INVESTOR SUITABILITY 7 BISK GONSIDERATIONS ! HYPOTHETICAL PAYOFF AT MATURITY!S
¥ Irnesting i the Notes invohes saonificant isks, and erthire prinCipal wal ba at nek
* 1m£§ﬁ$la:nﬁa,-,-nu-.-.ﬂlmaﬂnram%nnﬁwurmnaWTw 2
> Your abibey o at lest the Co — : Fhu.l Commodity Payment at Malurity Toluﬁalumc_wNoul.l
ﬁ &?mwmr“‘iltﬂm ﬂMFmWwﬂm WH mmmﬁ Commedity Value™ Perfarmance per Mote Maturity
H 137,14 30.00% $1,300.00 30.00%
The Final Commaodity Wakes anﬂ-mem of the G Valuers of the Reference |
’ maamn'rmaFmJ Aw Ia(;slmnm ..igvah:esufm 126,59 20,000 £1,200.00 20.00%
+ Thehigion b not pey timees oo sy et e el : 116,04 10.00% $1,100.00 10.00%
¢ Th relumgo',-ourﬂmﬁudlmtreﬂectﬂ'le %ﬂeﬁmmmﬁ H 105.49 0.00% 51,100.00 10.00%
Pyt P eas b 560 0n the Cbémglaa'u.:aq mﬁ? : 94.94 -10.00% $1,100.00 10.00%
' ‘Emnshnlaﬂmme Commodity is volatie : £4.90 -20.00% £1,100.00 10.00%
’ Wn?ﬂmﬂ he m&a Notesto m”m"’ m m ey m e erne : 83.07 -21.25% $1,100.00 10.00%
¥ You assume the Credit rizk of the Is2uer and Guarantds for all payments under the Motes : B2 TS 21.56% £704.40 -.56%
¥ AR imestment i ﬂ-munmssummtmanamasmummm g&muadymm ; .
m COMMON Socks ganarally rré?w mods w : TiB4 -30.00% £700.00 -30.00%
¥ prices mmodi ﬂunmam rapndly basad H
an rameroy gcﬁ' [+ b m'?ramm EIE cause tha value of the 52.75 -50.00% $500.00 -50.00%
Hates 10 be n'-t:mwiaﬂathantm VAR o7 Tana Gt 0.00 -100.00% 50.00 -100.00%

#  TheMoes are inked exclyzively o WTI Crude and not 1o a diverze
broac-based muﬂ ?mm ge&bpctlucﬂtalnﬁm mcE H
»  Additional risk fac nngamtommmuﬂmnqmmhudmmﬁm'ﬁﬂ Factors" of * .1 Acus Finel Commedity Value will e delermined si e Valabon Dat.

the accompanying 3 The takde Iniflal Ciom ;Waloe of 101545
b JPMOEN SecSNSS LLC, 3 & Hels of JPkiormen Chase & Co., bota 88 5 plaosment agent e ey

50C|ETE GENERALE Piease refer 10 the accompamying Pricing Supplement, Product Supplemensisi, Offeing Memorandum, and assocised documentalion for funber detals on nisks, liquidiy, prospective relums, tax
consiksations, and ofher mattens of irerest. This side must not be looked & in solation, and a decsion in respect b0 an imesiment inlo e sacurlies st be faken in cosuncion with all aailsbile

Corporate & Investment Banking mﬂ ;&m M: mw Capiaimd lorms usad in this side, but nol defined hensin, shall kave the meaning ascibed 1o them in the accompamying Pricing Sepplement,
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