
Form: Underlying:
Index Linked Note

The USAsia Note is a 5-year investment offering exposure to a basket of 2 major global 
Strike Date: indices: the S&P 500 Index and the MSCI Asia (ex Japan) Index.

Mechanism:
Final Valuation Date:

On a quarterly basis, the performance of each underlying is calculated since inception. The
corresponding basket performance is calculated as the equally weighted average of all

Maturity Date: the individual Index performances. 
At maturity, the investor will receive 90% of the initially invested capital plus 130% of the  
Final Basket Performance. The  Final Basket Performance is calculated as the average

Currency: of all the quarterly observations.
USD

Denomination:
USD 10,000

Indicative Price* as of:
Minimum trading size: * As of the Close of Business
1 Note

ISIN Code:
XS0437411282
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MONTHLY UPDATE
JP Morgan Structured Products

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.
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