20289 H21 H

B G RAEEFARAE ( "EBRBM, ) - BERSRSARAE ( "B, ) REETREEATRA SR AS AN
B AT - WA GBI SRR MR SRR A S B Am 8 7 P 25 1T 2 2 SRR % N
M5 [ B HE R AR = A -

RIPAHATER IR E SRS SRR A ENE S LA ( TRA ) iR > SIEREVE R R ERMIEE R TR K
R B IHIHE R N AS Y E R R IE 2R © eI RIMHIER ANAEEH — V) S E &R - MERSRLE AR KPS - AT
EERHE S E TS - AR RGNy - NSRRI - e DA A S e L TR (BRI A SR

AXPHERSE > WARAEROE - 1 SEAREHT B EE BT -

SRGGERBRENER  RETFEMUEETS - REFHEIE - FRENERUSANDIAZE - FREFAANTERMAER
E-Elt AEBEERBAETHFRENME  URREFREZAFARFEERLHXMG (BEERTX ) RAXKASIER
REEEER ; MERE - BEREXER -

HRREEEAMEM ((FRBTA) MIEFEAREMALTHN—REBERSOET - BREABRFANBRAMIFEAESA LB —REER
BHNEIE - HEHMERE  SFREARMRBAPEFANMEEMEEFRRE CEERAEEENERRS ) BRERSH - W
BETRESRE ETEEERMAREMPERANGE - MIRBAARE B THRTHERARMODNATNECTE A LT R E
A - HERMNEDEERRERTRARFRERETNEDS - AHMAVERABNEGNRERTERBRETHNEE - AIRTT
AEFAWEI B4 ARENR NN MEWRIE (WF) -

BIEPGREEER

E—ROoIEO4RRERIEL 2

&
izt L
%

J.PMorgan

257 A J.P. Morgan Structured Products B.V.
T RH

LR ¢ JPMorgan Chase Bank, National Association
(RS FEEEEs 0TI aRiTiEe)

FIFH RATTEE T R

4%y A J.P. Morgan Securities plc 5z J.P. Morgan Securities (Asia Pacific) Limited




EEIRM

HREI IR (e 50568 50569 50570
RS RME LR 9711 9742 9709
SR1TER 40,000,000 {75 {-HE5 80,000,007 /F-AEZE 80,000,000 4-#E25
Tzt / R B IS4 EREA EX (IR B4 H R BB 4E HRIT
el SR G- Fa5
YAE] (R CEEEERAIRAE  |[EiliEAIRAE ELER R AR A ]
% 15 Y A R NG A A EIARG SR HA
EE B 10,000 {534-HEFE 5,000 {774-HE5E 25,000 {73 4-HERE
S R4ARERTE 0.250 AT 0.250 HETT 0.250 37T
SHREEERELEAMNESHA! 0.2080 5T 0.2400 T 0.2278 T

BB FREE AN E A E
TTEE 82.000 7T 288.400 7T 210.900 37T
S EE 34.000 T 291.400 37T 214.900 37T
FIHARS T S T E B EAIBMNAIRSES [ a4 sablieE o S -
HEEE (MA) IS S

. = «

PRI A
[ — SR -

fE2s x  (FTH{EE(E — Ugm{E) x — TS = AT
I AR E

U(E (ERARSZRFI4ERE) — RS A HERRIUG T (ISP SR ER TS (HEZ U (E T R SRl 5 Bty
(I - BB ALET ~ SERET ~ S IRBE IS T AL ) -

s 1 By 1 BeRS Ay 1 AR

SRR AREEE 100 f534-HEE 500 {34-HE:E 500 {r74F-HEsE

914 AR R R EA RV AR (Y 81 B LR 400,000 160,000 160,000

WHE (ERARSRFI4ERE)  P022&E9IH20H
B17H (EARSRII4RE) P24FIARH
LB (ERARS R5I4RE) POR2FIABH
ERRmELA’ (ERRSRNI4FE  PO2FIABH

)
HEBY (ERARSRHIEEE) [BEIBIHANRSH (BBSATER R ST S HT) -
ZIHA Q4 202344 H 14 H 202344 H 14 H 2023 5 H 12 H

Vig & s Fo A aREH

BEMA = HEzE x (fTAlfE x B4EA xn/365)
FEIARE R R R R BOH

Hr,

() T, REREIETEER B BAE > "o, BHEHH (BFEZH) EREREIHANRSH (BFEZH) fHEG &

(i) HRELRE RSN E » SERACSE T EREBRNE  —6 o PRHEHE - HREEERE 44.94% GEEZHAEE 50568 M=)~ 73.72% Gt

SB5R5E 50569 T ) K 84.24% (FEEE4L5E 50570 s -

2 F BT LT ORISR D 2 BRI, fn7E AR AT 2% 3 R 0 58 45 R AR B A () A E s 3R Gii) -ty ) L — i
TR RIS, B T R e (B A — 2D R IB B A ), BUREAEHED H BAE i B Y (MBS HD A MEEEH AR Bk
BRI RZEULT, BRI IG DR e PO 2 E R A8 b B
SE G E 5 AL RS IL R AT A T LU, SERAIRL 2(C).
Mg RS RN SRE A R, 2RI R R H s A A BRI H T



HAREE S UK

50568

|50569

|50570

EER (BERARERIIFARE)

(& HT 5 = fli o

()5RHIEEIEA G EIER © G @FIHH © RORBAREEWTHEE H (DEBRERAE)
FEEEH (GHERIMNE )

EEEE ST T T

= AR LR 3.45 fi% 2.35 1% 1.78 fi
1B’ 3.45 {5 2.35 f& 1.78 1
HE 24.13% 40.90% 51.31%

ST AR P ST AR HIBBY - 3 FL R TR A B S T A SRR LL - 55— 81T A TR AR TRIR 6 (e -




EEENR
HRRERSRTEIRN EHEREER - RIFB T2 TREBEFIBFREMSHNER - ZRIYIZRE4RRE -

BN IRESRRERNBREEEXG?

AP RZABEAT 2022 £ 3 H 23 HFISAVEA RS
( "EBEREDXHE, ) EHAEFIMEAHHET) (FifF " LHX
) —OfREE - CHRRMEAR L TR eEE
B (AT A AESE AR AT, ( TARRLL ) 6 o R
S (BRPMRIEA ESC R TSI, —ERATIEY &
W dm—OFBIEERy ) AR Ryt - BT e liRas
XTI EBRIANR - B MEREREFERERT > INES R
THIA BRI B 1 BAR © BATARERIPE TRt Rtk -
TEREF AR E AR R BT A T RERE -

HARE A A R TRRNIER?

BT AHEEIE T HVE (E R ERAMIUIE TR SRR R A Tl
PEMR - ER M E EECRREETT RN IR TR
£ MEFIEER N E SRR BTN ERIE THIR
£ > RURETE R AT AR RIS R AR R A S 17
SRR o FEILEM T BT Al se AU A R AR Bl
YRR () -

HAMERANEETREER?
AR AR B FIEIEBE SRR T

FFERE bicS - Tosdlesy vt
B EE R L] Aa2 (REREE)
PR ER R A F] A+ (IEHEZ)

B T IERIFHFTSEI AR ER (BEREERRARERMEEE G
gt Chttp://wwwjpmorganchase.com/ir) ) E{THIZE » DIRHS
BUSA BREAM RV IE IR NRYRRAR S S PAR R R s &Rt o MRy
ORI (E S ETR R el 2 s i 1 & AR AR Y e R
T R B A e

S RERIIRIRRE N EREFERERFABEXRERMWIER
AWEEFER -
ARSI 5 SaTAR i aTAR -

PR — R AR A S ER T - TR R T
RIS » BT ME L A B R AR E S5
EEFFAIIEE A - HEEFAFAEEHIERE R

NEIHISERERTTEED ML R EAZE - FlAIT 55
o~ B R TR R A A
SEERIR T NMEE R - BfMEHER AR HRIE
EHRERESE - (WA R AN(E SRR
AFAEREHVEE AT AR I T Bk
EEFFRAEIEAREREH R B E BN IE VRS, K
AWEAIIER ARE EEZE TS SR AT et

& o

BTASEMNEFRAZERRAE 15A.13Q) FFIENEEE
AEIRFEERE 15A.130) KFEMNES R EEHERES
EHRE?

BATA AR 15A.13(2) BGRAISE 15A.13(3) [FRATHCZ (EATH
FAE - BFIHER AR ZE R E /MR E TR ERTT -
EIlF AR SR B A (EFEEIZEER1T7% (National Bank Act))
LA 2 HAR B B SR SR T E -

BTARBRMANRRARE S RIEMERR?

PR ETSCO R E SN - Bt T A IR MIHE R N Z AL AT
15 BT ARBMEHER AT AR ERSEHIE TS - M
KT SR T FASE R R -

HMHHMAERANMBARLE LEMBFEETEURAES
R EE?

BREA B TARERARER, —81 > B (0wTeE
S BT ABE202 I 12A3 HIE R S —fi R
TR ES: TIERAEIE 2022426 H30H IR E B 2 47 & it
Bz ) —EATEESL > BEMTEREMIAVER A (1B
) mAH (DAEHFELE) FISSEsai Bk DL » 3K
PISERIETHE SR AR SR A HBR ptAF RERE I 341 TTT 5S
GHEMETAS TR MRER AT ISR ERIRE
AERF A EATEAAFEE -



EmiE

PR B HRITE T RS LTSEEER - ZTRE /08 FEREF Ty T EEN - & r T EES AR EEsm

REFIEE - B FERAEESRER] « [BRE 7RI IFer T 28 « LIZRA LD -
HAREEHE

o MIE4REE?
B ER (AR AR R TR R (S BB T A -

FHERERIS S E R LS R E B R R R H B8 2 E) -

BT A SRR RERSIRILL » AR BEEE ] RoPAl MR IMEAR Bl - AR > TRATREfRATE MHYTER -
56 Ryt Ry ME BRI (o HY AR R A ARRE A SN EFH IR B A sk -

FESE Rynb M BAR M Y RS R EESE A ROHI TR BB A%

*  ARREEMAEE?
A-AEEE Ry B BRI (yE 0 BR AR SAS B TR A A6 - FENE RS ARSI IS (TS TRGIEEIR ) ) BN
T FEREE AR EHETE -

S8 T PR [ 4

fiE PR ZE AP R 5 H MR R G EEREUERY Gl — 25 FEME ) RERSER (Bi—2SAEm =) HEE
ke > Bl A sR b a2

BB &R HE 2 BRI S H (BEEREWH) 1k "RBA | fEhFHER R SRR T 5
HIEATH T -

FESE AR R SEERIE I T > ARGV SR ENRF S » T BRa A B e T 8 s b (e (S5 Ry D BB IS - 2R EREERE
L PRI R S B E U - B SERMEmTRE - TRRBESEHERS ) §E () w58
IR BN R S BN S A - FrA TS SR b R SR 4K B B e\ TR AR 5 - e (b) 205RAIHE[EISE
P B T R B B s (B B (WA HT ) 2848 » P YA BRI B Rl ARREE (50 2 KA I s B SR AT B
EERRERIAT RS - WHZIRP BT AR E VA RIS ERT -

A SRt [ B G 2 IR TR 5 2 P R G EE N SRR (Bi— 25N S ) RERSEER (Bi—Z58E
sl s ) MEEEAVREREE -

ReREEMTE

RERE BRI - BIEIREIIE A BT EIE o s Am IS g T - frA NA RIS & " RIBREIE , mEReiod
(EHOPREMTTHEEM CEZRR T T ARE AW E A R E? ) o TITEEM —) ) -

RIER B ERFARIE —TA S IRAHBARE 037 5% A St [ BRI A S B s T — (8l B (BRE a4l 2(C) Prafill ¥ RUER )
HERRIREE (t—2FFEINE) RmREE Gl—2SEEENS) ARETE -

EHEEE RAME R EE (0F) MO :
B—RFFETE -

=t 25 Vs

~ _ =]
FIARE A AR




S

"RIEXHE ) Ht— RIVEETE AR5 R S R S B A P R (B R ((HEZBR (T R S 5 ey
R > PIOEA(EEET ~ U3 T ~ IRSGABIE M F TSR )
"RERBME, RTINS - ARG TR R B E N R e B A ((EREE S R R 5 Pty
(BRI - PHIEALETT » B3 « SIRECEB AT EHERLAZ T

TARIECI S ER | fEh Rt R (EREER) AT T R S B RIS AR - g R
EfER GEMAIATL) &

"IHEE 5

() BB ST » PR S BRI SRR RS ( TRSRA ) Eidc AT A BEg 5=
RIS AT IE R S AR PR R (B - BN EIEEREER (ERAZHRAD K

(1) ST S T T AT B U TS (B A S (M) (RRFERIME ) TS » HAR%BA i Al B Bl e (B 50 S B

CaEA ) (FRPELTE ) AREAT S # R B BT A4S R 5 T B AR (Y RS M A (E R AL SHAD)

(WH) - ENBEREEREER CEREZGHA) -

MEZAZ BRI S A AR ARE FIE U AEET

R REEESRHERTEER (W5 ) - BTHEXETHRAERE -
FIHARS

i P R AL e e AR SR [ S - HARRE A B F 4% -

W E R TEEE - AR BRI BT > mRFA AR A HEMTEEEA - Y ERE R T - ZIHIRAIUL
SRR o MU EER BRI TEEE - B TRHERE PRI A R -

T E R TR - AUBESSR R BRI BT > MRFA AR A HEMTEEEA - Y R TR - ZIHIRFAIUL
SRS MU EER S TEEE - B TRHRAE TR A I E -

BN TEA-AEENT - FrA A RIS LSRR A e & " R SRS 8 | (BRSO (LHIRR M
CEFR R T TR AR ] R U ) o6 TR —BD ) - MRSAESERSKAERTERR (1
B) - BTHERETREFKENRERE -

B TREE TS L E4-5RE?
AL o BRI B A AR AT B R EE o A TRHEE— VIR L HE LA AR A h RS R R RS (T PR
BERMA ) ) - FAEEAGIIS EHCAEER T 3T - i LT HREESHRIHH A S H 1L (BEERRE) - T
PRBFACFTE B A AR o R IR AR P (T HAEE 27 S A i
FRGEE T IEEE R (SRHEREED HRE - SRS RS - B AR AR B W8 L R A
BT -
TUBERRACE R IR AR S B R ARSI TS c 2R T TSR, -
ETHEERAZER?
FREREHVE S IR Rl T YR BN E SRS Z A -
WPLL R R E A ARER AVIEE?
BN ROy E PRy A RS AV RS — A P AHRBRR 17 (BIA-RERSRVAHRBERL (77 ) HERSITE 281 » PR RETARIHA -
FHEEH AR Z B HNRTE - Hh s

ARREEHI T{E (E R EIE

SRR B SRR AT RE M
LRI B RREREE (0F) HYETREREE

FIRIRIERITH
AR R A BRI (o O TRSAR B TR H At 3k
AHESFIIELK

RS ESHRY A REREE

5 A AR (AU &

HATHTHBERC A RA ©

ST NRBRFIHIER AR5 -
A ARSEAVEAS U R DU W (E RN RN (e (A8 2 8 - ARGy B2 SN R (G L) 228
HAR—E R B (A ERS ) - Rl e B A ERETEEIE - S FaRE A SOl alsE A TR S 3R - RS
HIERSA AT SRR o R EAS A B (R8s ) SN GitARsEIm =) -




REHARER AR
RN B A T E R RRER ) — 6 DU FIRIEA B SRy RN R - BN E(E S E R — R TR
BEFNZE -

B

°* MEABRESRMERMKE?
SRt J.P. Morgan Broking (Hong Kong) Limited
ik FETEET 8 SREFTRE 23-29 #
T EEUEE +852 2800 7878

FUBRTEHE 2T S M EE B EEZ A GHE - H AT ARIBEAE] > AR5 SR A E 7 e R M
A o BTN AT b SCF A B s SR A B B R F i R AR R (E

° EERHEOBRESRERSR? FUSESRMEE 10 /8N OIERE - MR ERERHA ARSI SR L -
e BAERLEZENSEAZEE : 20 @EEW
* RHERBEMERVFRERE : 20 FEHEH(
s HEMEFERATRABERMUHEIREIRHEHRES?
SUBEREEE TEN PR ERMOUEE - REENEE

(@) Eh gtz vl | SE o

() ARG HEE B SRR E Ly e BRI IV E L

(i) FAMAREE S TTB E A Fike B (AU ) BB ACFTE E IR M H AR

(iv) B PR EAHBRR O RUE R =R 5

V) EIERARRE I QU SORENEI T - fEEE T o USRI AEE R E A - BATRBEMIA TS
AR (B NBE A B (R AR R ARSI E o] (A THER S EhH R ARSS

i)  EHERUEERR RIS MYENE KR - EEriE R A R ﬁ@%ﬂ’] ﬁ%ﬁﬂﬁ% ;

(i)  EHBER () B S TS I AR P P LR B o (A B 8 R = e K BEE B e 2 = R ik
B ERIRES © 2L

(vii) AR EE LY 0.01 T - (it E R BRI LI MeftaE - EFHEHE A RE L
18-

ARE A RIRHIE RIS RISA EEEbRE D ER o BT ERE " EERRRER 6 T s E ]
REATR ) 78 -

B TNUNRGE—SER?

*  ARHEEAASRMEARGIER

P T AR BE S AT s www hkex.com.hk 2% (AR ) T 5IAHER 2 S HISE0S LRS- A BEARBRAR (o HY B0k (ELFEAHRH 2 SR
B -

HEEAE A
[oe R L O A [ e s S PR AN ) http://www.alibabagroup.com
ST A TR A T http://www.tencent.com
ELEE S (TR A T http://www.byd.com

*  AEREBRITEARMIRENEN
B T R Al https://www.hkex.com.hk/products/securities/structured-products/overview?sc Zang =zh-hk S EAIAI4ENE
http:/fwww,jpmwarrants.com.hkc DLEUS/H BHA-AERE RV B R B M S Frat A4 AEsg 48 ey o8

o AREMRRMDERADEHN
BT RER IS R R OB A TR G R 0 - BT AR hup:/vwwjpmwarrants.com. bk LU
IR AT A TR -

BTER BB EHESGTEN - LIAEIEA0T TS — 5 - B E e I s f T —&
5o BT R S B R R B RBTART - F T ESTELEREE ’&HrEFEﬁ%@' i3
BE)  LEEE T RRr 2R Es -




G EREAMLEERRIKE?

* XZERRBE
BB AT E TR SIS - HE S H A TS (M A aes I EEES R T S8 R

(i) AT ETUCER 0.005% HIAS B2
(il) 35 M EEREE R T BT 0.0027% XS EE + M
(i) WA 75 PR UL ELAT0.00015%38 g
R E U E B E RS -

° fIHEEHR
BT AT AL TR A o T2 R fa i 2 A4 sV (Bl B PR R A B AP BB B B AR TR AR ARS8 prE A= s TR
AU B S (EEEMFRIESRE) - (BT HEE A B R EESN R AR E IR SEE S (HERMNE)
R - M RIERE E SR 2 HARE B VR SAE E S (RBRINE) ENSENTEEH - BIBE SR ARIE - RAS
HHE > BERIRSEEE T IE R4S (EREAREE) SR TEEA -

o ENiEH
A E BRI A E I 4RAEE (HIEEREE) BIRF A S T EITERT -

BITEEEE [0 B A D B T Y BRI i N A a8 i & a4 -

HRREREZER AR EE?

ERFVFEEIE— TSP REE (R ARAT CGUAFSESME—SERE L) 4RSS R - 1M
KR kA SR S E ST - T T 2o T R TR SR 406 © SO TR P e B A
O MR8 01 » TR 2B IS R AEE - Y TR S B A GEaT R, S T B EE » 178y
[T 4 S B RIS -

A& BB AREIRRE IR R R ILFARE?

E#RAETES (BRERERRNAEET R  JRALRSHEHE SR - BRI I e B A FREHER) > &
P e RE A ARSEHIRR R AR - 2R B AL RS BN RA R A TR B R ARSI AR S AR -

i () RARES R ERIMIE THFIETH FTRERSASARA T AT » 5L () RIAEEHEFm SRR
FREEH I PR A SRS VI E T > RIRRMTAE R4 AR REEE - FEBEIEN T VB HIROR (AR ) B ARy
P EREAE RIS R E ARSI Z PP EEIRA - A RIS AR TR eies - EETREES -

ARAFRE S P AL E AR - SE2 MRS ~ 11 2 13 - BEEFAREHE THREAAEZE > TR TREEZEk -

HRREEMIRINA R

RS R A Ry R8> AFAERE R 2030 H AR B B A Se B BB B T - S ARSI [ S HR R PR R ] - (RS
B RT A > RERENRITEE A - QIR NEHERE THFTARE -

fif g4 st R B0 - FERSSR eI FAUL > TiRFA VARG EE (WF) (EIIRRERTTEEM) -

HITHEA BN GEE H UERERREETRERE (AL ARAE (ERFIRENVESCRAAN) KM —EHENFEREE
FIFARECAVIR SR (CHIRMERTTEEM (AF) ) BVHESRIH - MEEETRER (B AIRAEERZHIE T
IRTHE TR (R > HEtEA) #HURES P O TP RERASREE R ORFA AR E O GRIBRME) - BT
SRATHER RIS (RAVEM > HEtB ) DIMECRRIEREE SN IR EA IR EER M (0F) EF AR TIE FHILEL
AP » TR P RERAGAEB T RGEE ((GEA) ARAEINGK - AIE RS H G Mg (e
> HEEE A M EE N EIRE T TSR SR EERRZ AR S KIS o BT SR R TR

SR H R AR 2R EEE AR EESNER R SRS (W) - MRFTEIRERZ H &R
hRER ARG - ARE—PER - 2 Z40R1 3(F) -




BT OEE B B4 AREER S H?
PUN ST RIAR R AT AL G AP 88 2 48uhwww. hkexnews. hik DL S )N G480 http : //www.jpmwarrants.com. hiB &
o Z Izttt (rRIEEEISC R RSCRA) o
RS
m FRMIEEAR i E REERMTERARE 2021 4F 12 A 31 HIEFENS OB ERER - G 2021 45 2020 4£

12 § 31 HWyEaHfEERAERMEE 2021 F 12 A 31 HIE=EFESFAHERSHFIEE - aBEE - Golizaf ik
BREmER

" HEPR2022F4 A29 HIVR I B ( TR —HEREEXXMG ) o EhEARMEE20214E12 531 HIFEE IR
=

® HEIR20220°9 H2 HATRARHEE T ( TRZOWFTMBNEF ) o EhEA RIS R A BE20224°6 H30H (kA EH
AREEL I TR

®  FRAMAVEXELEN PricewaterhouseCoopers Accountants N. V. [G] B A{F 85— {0 o8 85 S0 (4 haial Bl gt 877 A8 &2 2021412 H 31 H
IS RRE RS 2 - &

o FIIER ANIBIAT PricewaterhouseCoopers LLP [AITE{FEA Fie BRI RRIER AR 2021 EA BT BRIH
-

The above documents are available on the website of the HKEX at www. hkexnews.hk and our website at http.//www.jpmwarrants.com.hk.

HERERLEHANEEETEIAER?

AP ATAE R LT EATHE AT B © MR PIekaR PO LTI B A b B 5 R e FL R i e AR
PO 1T T S B S BB - AT B A T OB I

REBERERER EMXHEARERE?

FRMIHI R SR B IR AT E SR N ( T ARBE , ) C3 HAGREEEE - FERE TR R N EERAIY_E s
EEIT AR 20224F4 H 13 H 52022 F2H 22 HE ARG - R/ B05 [T - A BBl st & IR R ARy e
Primdmed - FZERATIE A TR M ERERIE M B A TRV - TRERER] (SR AT HORBTELD ) SR At A SEHE
S IE BT & A S AT -

RIS TTHARE

HMHVES G 2022 4 3 A 21 HEEREE - ERTAEE - SRMEVERARESEN 2015 £ 12 7 8 HERGHAZE
% ARG T HIR20226E3 H 23 HIIERE ( THRIR, ) -

¥ E PR

AREE IR A EE 1933 EEERAE (KMERT) ( TEFE ) B SULEEAIFE A g EERRNE RS E -
HE -~ RISEE > FAgEERERAL CERREFE) RUHRRB N R E - HE - AN REE -

SO R AR TN Z IR MIRYEEA L SC R e E RT3 TR FIFTAR IR -

BERER
FRARTESN - AR B B A ARIFTER SR - AR MIAVEAR LSO EMEES - AU R -




TERBER

R T EI AT EA B SR R N R — OFRE DL T EHERNER - PN R R AL A —E k& AR A R FT
AR - BN A R SR - R N ERCR LB E R -

RIEHEREER
ARG DA B API A DR AL ) B A S T
A -

FERR

LR MBS AFARSS - B 2 s R R MRS R AT IR AT
HoAth A EHIER - fERPHEIE EEORERE TR e
T THYRAE - SERMAER A (R ECRRE T T E R IE
THYEAE - A SR BRI (o RIFRIRLOM - BT & T DA
FIHEIR ARV G A S et R - B seiAderA
A AEREHYE (B EUGIE (A0) - IRIBAARREHINR
Ao P A SR TR -

SRR IFRA B IEERER
B aesEREA RIIRIE RS - MR (A E AR iR S sl
HEUFRESAVEIR L E RS -

AR - A ResEHY IR TR 3 A b [m E i
BE BN EFH A E - FERIEAVEIT - SRR R
1 ECEIIR G ZMEE - i MRHRRFTARGE - ARG R
SRR IE P RE IR H T A B AV R Y B AR A

S RREECIAEEIRED
RRSEHIEAS TSN Sk - P N HE A R B (T4
fE (HpaRE) FAIRE :

O FaEBAYT{EE REEE

(D) B4R mIE BRI TR

(i) - ge4samIE EI R AISORIEHEE (WF) WA
ES

(V) FHARTRIERISR

(V) o R AR R e TS B 4 TR A SR

(V) pgEsErftR

(Vi) 35 48 B S AR T RE RO S

(Vill) PR R AR S i

(x) fEB SRR (BIEGEEE (WE) ) R

() B AR PIHE R AR -

P E B AR BRI S A EAR T - (R TR

ARESHY H Y R A BAMHRBRR Cr e R > AIRET T A AHBRRE
o R A RERE VR B AT RE S 2R -

BRI - MTERIR  ERERRONREBERIEEER -
SRRENRZEEBERKE - FRENRZEREZIHRUME
- BEECREARRRMDIESZEATREES - EUERT -
TR R EENEMSE N TERFRENEELIREAR
& -

EREBRFBEOEHE - BT OURRRETHEZHRE

FEIIERS - ARSI ERCS (T3 T Rl a5 ol
B, SyERRTEAIEIERAN) - MHEEE F m] H SR s m
R ERERES - BIEARARL (T HYERS HARSE - NS 450
ISR AR R IR A SN TS LA IR
BEE P GRERRSRMER - EHG 3% hE =
RUHTHEREE - AR SRR -

BHEEEATSAR T RHE
SR B 5 BT - HERI DA N R R 5% E R
b

() B A R A A S 2 AT B A e e sl R e
iR (BIANEE SR o (R 28 5 5

(1) FA eSS PR S A RS = D7 SO (AR 513
HRERSER -

T HA B AL i i E el A R s [ 2R 0 - MR B e 20 7R
NS A SR HIE [ B E 0B RABEC AT 5 H B AT (B
FEBATHATR B, ) (AR 30 S Skl g pr A i a T R H At
PRIGIPEERL

FEREIEDCT - Frflsd ey s bl ol SR el - FrA geaUERy
R (AF) KGR > MAEREINFRIER S

IEE A MaBIEEE G

FEs AR HIE R B R - FOTRRUIE T RS
B o FERERA AR > SRAIE A A G A
AR BT RS AT B M2 AR DAS MY ELA PRI ZR T R A
E

BEIBEOEH RS EHR
TsZ i R HSR AT B AR N & A G A A R M T
fi N ERsaE R R R 5 ( TEERS ) SeakliE
[EEHREHGAEERR ( TRFERERRS A EER )
QEECHIERNIRIN HESSZ s HallEEIE St SR 7Nl Ea
ATAERS ~ BROL ~ LSBEEERR ) SRBLIL A B I 5252 SHHEHI (LM
ELH% ~ HFE ~ Rivk - R - GOK - BETE - M A
BABEEEHEAIEEMRE (RmESIRESY - &1 (B
FRAEARINGLR ) ST H A AR AR R A RS |
BUEMERZRERIENI - BiACHT & BE L G ATHUE T Rk
ERIER

10



HA B APIE g . EIREAS STR 3 2E SR i [ S T S T
R e/ BERFIE BRI G ERE AT S TR A
NPl e G S | EIE U R SRR L ZCHYETEE NS
B AR R LIRSSk -

B AR E

AAERE IS T EIRB R () 4a 2B I S (HEH TR (HATE
B IIEEREH DAV ERA B SRAREE - ARG EANGE
SERRAFIAAS: T B — 8 - ARESRAE AR
SN GHEE & AR AR BT T - BRI
FRIE—IHEEL ERY PYINRIMEE - B EARITEE &
AR ~ AFREETHET AR ~ MHEAR Ay PRI A4 3R R 3P
A AT ORaE SR -

REREEEAEENRESHE

s satE B HREMTRERMEE (0F) K EEaERRt
RERSHIRIER E A - &3 A ombillE E ST > REEERRK
BRI & SR -

HMaYE iP5

HA TR A R T ARG e B A BRF S8 THY HLfh
i L EEITIVAC 5 e B B B R A R (I B S e
Bif:5op gl EE S

FrAE - SRR 3R SRR I B (0 - BTt Ry
HETTHY PR S BN EEARAR (A (ERS T RE T (REEM
ME) M5 [ EEe A s hE s -

A SRHIE AT FAPISERAMIHYA B &7 ATt R A B {E
G Iy AR B L DI A B ARSI X 5 P E -
B SRHIE B - BISERPIHY AR T R AR AT
LSRR EIE SPL R it st il {EIE st SRS SR E 4=
BRI RS > fETT SRS R R B S RGE -

R FEIE
FERTA HAMNZIHEEELT - FEREHIEEA ATRERER
AR © [RIIE - AFHEEEA M R R R E BT -

_BHSREETRERR

s BRI TR R AR — T2 E - I - AREsE
HY &R R A RE AR - AR D o P R
DU RIHARTSE R A REsE R (B -

AEsAE NEE > FUBEERRME R T ELR I H R U E
HYRE(E R o B R i & - BEEE B 0t it %
RS E - HHERETEENREREZ AL - §
i

() rimERRAE AR E A B ey ER e EEn
H—rKF

(i) SfmERRItE Rt BB E H g B RN K
S B

(i) i S PR (o [ PR E AT AT AR R S KR S E— oK

—H

BLREARMNEER

ERAETEMA (BREREARNAFETHRE - IRFLLREUE
HIFREITIR ~ BRI IFei & prE B A FIRT SIS

) o BRI PR AR - 28 > FFHERE
B EAH B (0 Y SR SR B ARSI AR R A« (Al
B E MR RE Y E S B AR R B E S A A
2 o HRAHEARERS > SF2REYA S &1L -

OJaEiR B4

fiE N EEE > PERER S R EA TR © 1A 4
HRAM () RAEES BRI MIE T RS FHEE
BERAGTRIAVIE T > 5 (i) RSB B IS BRATER
PRSI LB A A TIE T - AERMRER T
SObAPRERE - FEOLTEICT - BMEMNEVRH (WF) R R
SEHYA P E RS TR P AT ERHE M A R e P A R
A TR RHRCHECE AR TR E - EE R

T o HRARAMHE RS L ATRERNIRTRENS - SE2BI4IRN 10 K 13 -

SRREMNRRRLNTEAGE RTERZ=
AARRGEATHE T4 1L B T BRI ER (H (E S B FE (R B4
A (CHURRTTHEEM (0F) ) ZEFERZE - Blt R
RARG LA T I AW s el g

EREE
HEBRAR (BT T SO TR - A AEE A IT E B — S
SR < ARSI TS > A SERBAY BOS o PR I B B T A2
HRFERTT A B AR - I PTRETE VR E B B ARES) -
R IR AR -

MEER

BAPT R AT I8S 2 5 BBt s SIS RS S R P R
17~ 40 - BT - B RE R HAEE) - W HATREE R
ARAAE e SRR T I E E R - BT AR A F
Ko/ SRR IR S - R ERE) - Bkl Bt
BB R BN E R SRR O > ELEE S (B R AR
HI&R R B T AR RN 2 28 - MR RIS
B HEETERFR S ARSI TR T - TISHER
H R ETZEEH) -

11



FEBAIET H H SR EiE - BT R MR =] Rk =]
SCE A S B M E PRI ET S o W ATRERR A E R,
/AR T BRI A TRETIL —THE R IA ) - LR e
R R TS -

i FRE RS AER

AAeRE LIRS RC T A BT > N SR ARSRNRTA - BT
R EUIUE T IEZCGEERE - M TR RN & 50 AT AR
BECMA o BT ARS AR LS Y B ES R &S S I RIBR E (H
PAEIHIS AT HRSAE R S8 (KHURRTEE A (WA) ) B
B2 RESE LSRR AIATRIR - B TR R AR T Hatas
(= (AR HERSEEEE ) KA T B HEHEIGER
= (ERE TN AREHTRE AR o BT SRk MrE
PRACEEAE T EREALURER o RyfRIER T 1E B R AR a &Y
FER] > PR RR ArREE] MRVARAE (e (AR ) HE REskiiig
SEEAN) R TIRAUTE) - (M THysEac=k (WEMH) HE
PEEREIREGEE A

() RESARIERE TR R TE) |
(i) fESIfEH =
(i) REEBITHEE

RIFE MR AE R AP R A RERI AT - FRIRRE T SR T AV
SO Y ZEBRARR ST I P N HYSEEC BRI T » DARETZRE Tk
ARSI S o B T ERRINZ S AR PP s g A R IR & - 1Y
AR - ARE P ER > B N ESSREIDAEE
H o

BT FREGE EMXHERIRERENE—EAI

E AR R N ERE E AR - MBOIRILE e

o ERSFARIE A N E A ER R M Ml A =l
BT ARG AR AR -

i IFEE R XA IER AT
HAT e A THHE R AL ER PP aS SRy R AR A E] -

ARIRREREARY

REFAREA BN BB Y - P FERSRVEECARUHA -
FEI T AR RRR (o A SRAE T RER] A REEEHY T (EE BN AR S
BRR DAV (ERSES) > JCHEFARSAVE M E E TR E(ER 0.01
AETTIRF o R T A B R A ARRE DU B T A REAE RA R (3R
ez - RUFET NP AHBAR () S REREHI I B A I ESE 2R K -

ERIEIE ( EERS ) 176

R (RERMEHD) B (BEEDISE 628 )

( "FIRO ) Ji* 2016 £ 6 JIEGHETEE @M - FIRO (55
8 0~ 55 192 iR 15 B 10 Sy ESERAN) EFY 201747 7 7
HELARy -

FIRO 57 Ry Rt a1 — (85 e ELAYBSH] - DU 5 s
HEBCMELRENARCEF (BIRESETTEZN RN
HE) FTiRAVES © FIRO 51EF AR EIHIE Bl e B G RE)
TR BRI > DUAEEITIRER - FifT AR e A T
RS - BRGNS - IHERT & LRI R 150
T AR B E R R TS 0 DU B R AN R B
WS H ) E SRR B A BE R DU AR (B (e (R (2
SR ) BB EAR IR S B AT TR < Rl Ay 2 B
HROY BFHET TR - SR o s Bl B o S (R Sy e A

1T A2 FIRO HESEIE - 24 > (FRZEBSMEHES
HAB RIS > ¥R AJHZ FIRO KB R&ATH - AR ER
HERIRE FIRO BHERATTE(EFIZER IR > G Bk
SR EEERERAMEE » NP T e AU E A R A8
AeHYER YEE EEUCH (W) -

12



ARRMREFNERANERER

AR T AR AT Tk -

13



BITA BEA
J.P. Morgan Structured Products B.V. JPMorgan Chase Bank, National Association
Luna ArenA 383 Madison Avenue
Herikerbergweg 238 New York, New York 10179
1101 CM Amsterdam United States of America
The Netherlands
S YN
J.P. Morgan Securities plc J.P. Morgan Securities (Asia Pacific) Limited
25 Bank Street i
Canary Wharf b u
London E14 5JP _TERET 88
England T RE 23-29 1
mEEIRHE
J.P. Morgan Broking (Hong Kong) Limited
g
TaaE 8 5k
BFTRIE 23-29 1
P RES ]
BTARERAEERER
(FHEER)
A ERATE AT
T
G
EERET 1558
Bt
HEELITRE
13 1
KEA
J.P. Morgan Securities (Asia Pacific) Limited
&
FeEET 8 5
BFTRE 23-29 1#
1T AR BAET ERABZRIED
PricewaterhouseCoopers Accountants N.V. PricewaterhouseCoopers LLP
Thomas R. Malthusstraat 5 T A R
1066 JR Amsterdam, P.O. Box 90357 300 Madison Avenue
1006 BJ Amsterdam

New York, New York 10017

The Netherlands United States of America



