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An equally weighted portfolio offering an exposure to the Asian Equity market through
two Funds: Franklin Templeton Asian Growth Fund and PICTET Funds - Asian Equities.

On a quarterly basis the portfolio performance since inception is observed, then the Asia
Pacific performance is calculated as the average of all previously observed portfolio
performances.

Only the highest achieved Asia Pacific performance will be considered for calculating the
returns at maturity:
At maturity, the holder of the Note will receive: 100% of the initially invested capital in

addition to the highest Asia-Pacific performance ever achieved during the life of the trade

Performance of the Note

Bid Ask
Indicative Price* as of July 30, 2010 | 119.48% | | 120.48% |
* As of the Close of Business
Performance of the Underlying
Fund Strike Last Level Performance
29-Jun-07 30-Jul-10 30-Jul-10
1 Franklin Templeton Fund 27.46 29.16 6.19%
2 PICTET Fund Lux 198.81 161.49 -18.77%
Portfolio Performance -6.29%
Observation Levels:
Fund 02-Oct-07 | 02-Jan-08 | 31-Mar-08 | 30-Jun-08 | 29-Sep-08 | 29-Dec-08
1 124.2% 121.6% 100.3% 88.4% 65.8% 48.7%
2 124.7% 114.7% 101.2% 92.2% 67.9% 52.8%
Portfolio 124.4% 118.1% 100.8% 90.3% 66.8% 50.7%
Average 124.4% 121.3% 114.4% 108.4% 100.1% 91.9%
Fund 30-Mar-09 | 29-Jun-09 | 29-Sep-09 | 29-Dec-09 | 29-Mar-10 | 29-Jun-10
1 51.57% 74.29% 90.31% 99.16% 104.52% 101.06%
2 49.83% 66.26% 78.01% 82.71% 83.43% 77.29%
Portfolio 50.70% 70.27% 84.16% 90.93% 93.97% 89.17%
Average 85.99% 84.03% 84.04% 84.73% 85.57% 85.87%
Fund 29-Sep-10 | 29-Dec-10 | 29-Mar-11 | 29-Jun-11 | 29-Sep-11 | 29-Dec-11
1
2
Portfolio
Average
Fund 29-Mar-12 | 29-Jun-12 Maximum Averaged Observed
1
2
Portfolio
Average

This communication is for informational purposes only and is not to be used for purposes of assigning a value to any financial instrument. The indicative
bid/ask prices provided by JPMorganChase Bank, N.A. or one of its affiliates ("JPMorgan") and are indicative prices as of the open or close of business, as the
case may be, of the date they are provided. These indicative bid/ask prices are intended solely for your use. The provided indicative bid/ask prices are derived
from proprietary models based upon well recognised financial principles and reasonable estimates about relevant future market conditions. Indicative bid/ask
prices based on other models or different assumptions may yield different results. JPMorgan and expressly disclaim any responsibility for (i) the accuracy of
the models or estimates used in deriving the indicative bid/ask prices, (ii) any errors or omissions in computing or disseminating the indicative bid/ask prices,
and (iii) any uses to which the indicative bid/ask prices are put.




