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Highlights Product Summary

Equity Linked Note The AmEurAsia Note is a 5-year investment offering exposure to a basket of major
global indices: FTSE 100 Index, Swiss Market Index, iShares MSCI Brazil Index Fund,
Russian Depositary Receipts Index and the Hang Seng China Enterprises Index.
November 9, 2007

On a monthly basis during the last 18 months of the investment, the performance of each
November 9, 2012 underlying is calculated since inception. The corresponding portfolio performance is
calculated as the equally weighted average of all the individual index performances.

November 12, 2012 At maturity, the investor will receive 100% of the initially invested capital plus 90% of the
Final Portfolio Performance. The Final Portfolio Performance is calculated as the average
of all the nineteen monthly observations.

GBP
Performance of the Note
GBP 5,000 Bid Ask
Indicative Price* as of: June 30, 2010 | 96.50% | | 97.50% |
* As of the Close of Business
1 Note
Performance of the Underlying
XS0327861893
Strike Last Level Performance
: 09-Nov-07 30-Jun-10 30-Jun-10
FTSE 100 Index 6304.9 4916.87 -22.02%
Swiss Market Index 8417.15 6128.06 -27.20%
iShares MSCI Brazil 83.26 61.83 -25.74%
Russian Depositary Index 2125.43 1343.47 -36.79%
HSCEI Index 17704.08 11466.24 -35.23%
. Portfolio Performance -29.39%
Monthly Observations: _
Date 09-May-11 | 09-Jun-11 11-Jul-11_| 09-Aug-11 | 09-Sep-11 | 11-Oct-11
Performance - - - - - -
09-Nov-11 | 09-Dec-11 | 10-Jan-12 | 09-Feb-12 | 10-Mar-12 | 10-Apr-12
09-May-12 | 11-Jun-12 | 09-Jul-12 | 09-Aug-12 | 10-Sep-12 09-Oct-12
09-Nov-12
Evolution of the Basket Performance
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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 ("JFPMorgan”) 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 bidiask 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, (i) any errors or omissions in computing or disseminating the indicative bid/ask prices, and (jii) any uses to which the indicative bid/ask
| prices are put,
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