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Highlights Product Summary

Equity-linked Note
The Middle East Select Note is a 5-year investment offering full capital protection whilst
providing optimal exposure to UAE equities through an innovative "Select" Mechanism.
June 24, 2008

June 30, 2008 On a quarterly basis, the basket performance is calculated since inception. The investor will
receive at maturity, 100% of the initial capital in addition to 80% of the Select Basket
Performance, if positive.
June 24, 2013
Performance of the Note
AUD
Bid Ask
Indicative Price* as of: June 30, 2010 | 84.80% | | 85.80% |
AUD 10,000
* As of the Close of Business
1 Note Performance of the Underlying
XS0372117886 . Strike Last Performance
Underlying 24-Jun-08 30-Jun-10 30-Jun-10
Mobile Telecom 1640 1120 -31.71%
Global Investment House 1060 50 -95.28%
Kuwait Investment Projects 1048 325 -68.98%
Dana Gas 1.80 0.66 -63.33%
Aabar Petroleum Investments 3.38 1.37 -59.47%
Emaar Properties Pjsc 10.95 3.06 -72.05%
Dubai Investments Pjsc 3.55 0.75 -78.84%
Dubai Islamic Bank 7.36 1.95 -73.49%
Union Properties 4.62 0.36 -92.12%
First Gulf Bank 26.35 15.00 -43.07%
Arabtec Holding Company 8.00 1.72 -78.50%
Rak Properties 2.13 0.35 -83.57%
Observations
24-Sep-08 | 24-Dec-08 | 24-Mar-09 | 24-Jun-09 | 24-Sep-09 | 24-Dec-09
Basket Perf. -27.55% -69.39% -71.10% -60.1% -54.9% -63.2%
24-Mar-10 | 24-Jun-10 | 27-Oct-10 | 29-Dec-10 | 24-Mar-11 | 27-Jun-11
Basket Perf. -60.6% -68.1% - - - -
26-Sep-11 | 27-Dec-11 | 26-Mar-12 | 25-Jun-12 | 24-Sep-12 | 24-Dec-12
Basket Perf. - - - - - -
25-Mar-13 | 24-Jun-13
Basket Perf. - -

Current "Select Basket" Performance

-27.55%

This ication is for infor

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 error s or omissions in computing or disseminating the in dicative bid/ask prices, and (iii) any uses to which

the indicative bid/ask prices are put.
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