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Syr SPX/RTY Auto Callable Contingent Buffered Equity Notes

The following is 2 summary of the terms of the notes affered by the preliminary pricing supplement highlighted below.
Summary of Terms

Issuer:
Guarantor:

JPMorgan Chasa Financial Company LLC
JPMorgan Chass & Co.

Minimum Denomination: 51,000

Indices: S&P 5007 Index and Russell 2000 Index
Contingent Buffer Amount: 40.00%

Pricing Date: August 27, 2015

Final Review Date: Auwgust 27, 2024

Maturity Date: August 30, 2024

Review Dates: Annually

CUSIP: 48132CTra

Praliminary Pricing Supplement:  npipssp jsmorgan comdecumenticusipidd 1 32 CT TR doctype Pradust_Temmshestidacument. pdl

For mars information about the estimated valus of the natas, which will Bealy ba lower than tha prize:
yeu paid far the natas, pleass 568 tha hyperink abowe

o may lese seme ar all of your principal at maturity, Any payment on the noies is subject te the credt risk of JPMargan Chase Financial
Company LLG, as issuer of the nates, and the credit isk of JPMongan Chase & Co., as guararior of the nates.

Automatic Call

If the closing lewel of each Index on any Review Date (other than the final Review Date) is greater than or equal fo its Call
Walug, thi rates will be autormatically called for a cash payrent, for @ach $1,000 principal amoeunt note, equal to {a) $1,000
plus (5] the Call Premium Amount applicable to that Review Date, payable on the applicable Call Setfiement Date, No further
payments will be made on the notas.

Review Date | Call Value call Premium* |
Firsd 100.00% AL least 6.50%
Second 100.00% At beast 13.00%
Thind 100.00% AL keast 19.50%
Fourlh 1003.00% Al least 25.00%

Payment At Maturity

If the: motes have net been automatically called and the Final Value of each Index is greates than is Initial Yalue, your
payment at maturity per $1,000 principal amount nete will be calculated as follows:
51,000 + (31,000 = Lesser Performing Index Return)
If the notes have not been automatically called and (i} the Final Value af one Index is greater than its Initial Value and the
Finzl Value of the other Index is equal to its Initizl Value or is less than its Inifizl Value by up to the Contingent Buffer Amount
ar (i) the Final Value of each Index is egual 1o 18 Initial Value or i |ess than its Initial Value by up 1o the Contingent Buffer
Amount, yau will receive the principal amaunt of your nates at maturity,
If the nates have not been automatically called and the Final Value of either Index is less than its Initial Value by mare than
the Contingent Buffer Amount, your payment at maturity per 51,000 principal amount note will be calculated as follows:
51,000 + ($1,000 = Lasser Performing Index Return)
if the noles have nof besn automatically caled and the Final Value of either Index js loss fhan is Inifial Valve by mare Bhan
the Contingent Buffer Amaurd, you vall lose more thar 40% of pour pancipal amount al matunly and cowld lase all of your
principal amaunt at maturty,

Hypothetical Examples of A
Automatic Call or at Maturity**

unts Upon

p:::r:f.[ng 1'E_lal Return at Tolal Rewmat Total Retu at Tn‘;;‘“ Tr‘: l';’l'l' a"tl
Ir.:lex. Return at Imé:lztlﬁw Th.rg:;:-law F':urg'a::'wew Auiomatically
Review Data Called
40.00% 6.50% 18.50% 26.00% 40.00%
20.00% 6.50% 19.50% 26.00% 20.00%
15.00% 6.50% 18.50% 28.00% 15.00%
5.00% 6.50% 18.50%: 26.00% 5005
0.00% 6.50% 19.50% 25.00% 0.00%
-5.00% M LT A 0.00%
=20.00% M s A 0.00%
-40.00% My L1 MiA 0.00%
-40.01% A LT A -40.01%
-B0.00% Y s MR -G0.00%
-80.00% ey L1 Mk -B0L00%
-100.00% MNiA L A -100.00%

N/A — indicates that the notes would not be called an the applicable Review Date
and no payment would be made for that date.

= Reflects a call premium of 6.50% per annum, The call premiunm will be determined
an the Pricing Date and will not be less than 6.50% per annum.

" Net all Review Dates reflecied. The hypothetical returns on the noles shown
above apply anly if you hold the notes for their enfire term ar until automatically
called. These hypotheticals do not reflect fees or expensas that would be associated
wilk any sale in ihe secondary markel If these fees and expenses were included,
the hypothetical returms would likely be lowsr
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Selected Risks

Your investment in the notes may resultin a loss. The notes do not guarantee any return
of principal.

- Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial
Company LLC and JPMorgan Chase & Co. Therefore the value of the notes prier to
maturity will be subject to changes in the market's view of the creditworthiness of
JPMargan Chase Financial Company LLC or JPMorgan Chase & Co.

+ |fthe notes are autamatically called, the appreciation patential of the notes is limited to
any Call Premium Amcunt paid on the notes.

- You are exposed to the risk of decling in the level of each Index.

= Your payment at maturity will be determined by the Lesser Performing Index.

+ The benefit provided by the Contingant Buffer Amount may terminate an the final Review
Date.

+ The automatic call may force a potential early exit.

= Mo interest payments, dividend payments or voting rights.

= JPMorgan Chase & Co. is currently one of the companies that makes up the S&P 5002
Index.

» The netes are subject to the risks associated with small capitalization companies.

+ As a finance subsidiary, JFMargan Chase Financial Company LLC has no independent
operations and has limited assets.

Selected Risks (continued)

The estimated value of the notes will be lower than the ariginal issue price (price to public) of
the notes.

The estimated value of the notes is determined by reference to an internal funding rate.

The estimated value of the notes does not represent future values and may differ from athers’
estimates

The valua of the notes, which may be reflected in customer account statements, may be
higher than the then current astimated value of the nates far a limited time pericd.

Lack of liquidity: J.P. Margan Securities LLC (whao we refer to as JEMS) intends to offer to
purchase the notes in the secondary market but is not required to do so. The price, if any, at
which JFMS will be willing to purchase notes from you in the secoendary market, if at all, may
result in a significant loss of your principal.

Patential conflicts: We and our affiliates play a variety of roles in connection with the issuance
of mnates, including acting as calculation agent and hedging our cbligations under the notes,
and making the assumptions used to determine the pricing of the notes and the estimated
value of the notes when the terms of the notes are set. It is possible that such hedging or
ather trading activities of J.P. Margan or its affiliates could result in substantial returns for J.P.
Morgan and its affiliates while the valug of the notes decline,

The tax consequences of the notes may be uncertain. You should consult your tax advisor
regarding the U5, federal income tax consequences of an invesiment in the notes.

The risks identified above are not exhaustive, Pleass see “Risk Factars” in the applicable product supplement and underlying supplement and “Selected Risk Considerations” in the applicable

preliminary pricing supplement for additional infermation.

Disclaimer

SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration statemant (including a prospectus) with the SEC for any offerings to which thess
materials relate. Before you invest, you should read the prospectus in that registration statement and the other dosuments relating ta this offering that JPMargan Chase Financial Company LLC
and JPMargan Chase & Co. has filed with the SEC for more complets infarmation abaut JPMargan Chase Financial Company LLC and JPMergan Chase & Co. and this offering. You may get
these documents without cost by visiting EDGAR on the SEC web site at www.sec.gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any
dealer participating in the this offering will arrange to send you the prospectus and each prospectus supplement as well as any product supplement, underlying supplement and preliminary
pricing supplement if you so request by calling toll-free 1-866-535-5248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of LS. tax matters contained herein (including any attachments) is
not intended or written to be used, and cannot be used, in cannection with the pramoticn, marketing er recommendation by anyone unaffiliated with JPMorgan Chase & Ca. of any of the
matters address herein or for the purpose of avoiding U.S. tax-related penalties.

Investment suitability must be defermined individually for each investar, and the financial instruments described herein may not be suttable for all investors, This information is nat intended to
provide and should not be relied upon as providing accounting, legal, regulatory or tax advice, Investors should consult with thair own advisors as to these matters,

Thig material is not a product of J.P. Morgan Research Depariments.
Free writing Prospectus filed Pursuant to Rule 433; Registration Statement Nas, 333.222672 and 333-222672.01
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