J.PMorgan

North America Structured Investments

3yr Equally Weighted Basket (SP5LVHD/SD3E) Notes

The foliowing is @ summary of the terms of the notes offered by the prefminary prcing supplement ighlighted below,

Summary of Terms Hypothetical Total Returns™
Is5uer JEMzrgan Chasa Financise Compsny LLGC

Guarantor; JPdargan Chasa & Co e Hle Pirforipumne oo Basket Perforrane
Minimuem Denomination:  §1,000

Basket: The notes &ra linked to an equally weightad basket conzisting of the following:

« B0 of the SEF S00® Low volatility High Dividend Indes; and
+ BL00% of the EURG STOXX® Selzct Dividend 30 Index

{eechan “Indzx" and together, tha “Indicas’.

Fricing Datea: Mowember 30, 2016

Observation Date: Movamber 24, 2021

Maturity Date: Mowember 30 2021

Fanlicipation Fate: Al leagl 1500005

Additional Amount: 51,000 x Basket Relurn % Parlcipanon Rats P e S S
Payment At Maturity: It the Final Bagkal Walue iz graatar then the Initial Basket Valua, al maturity, you wil racaive a cash Flaskot Rt

payment, Tor each 51,000 principal amcunt nete. of §1 000 plus the Additional Ameunt.

Il the Final Basket Vakie is equal 1o of less lhan the Initial Basket Value, your payment al maturily

will be calculaled as follows: Fingl BasketValue  BaskstReturn Total Raturn en

tha Mot
£1,000+ [§1,000 % Baskel Relurm) Rt s
I evend, however, will the payment al maturily be less than 950,00 per 51,000 principal amaunt 165.00 B 0% A17.00%
nole.
T2005%
I e Final Bagket Valie is less Fan the nilial Basher Walue, you vl oge up Jo 5 005 of your AL LT z
princial aoowat af maluity. 12000 20.00% 3005
Yiow are entilied ho regayment of ar least 8950.00 per §7,000 privcizal soowl nole al oralurily, 110,00 10.00% 1E.00%
sulyear fo e credl! nsks of JPovgan Financia! and JPMorgan Chase & Co
CUSIP: 48130UZET 105.00 ) Sk
Preliminary Pricing 01,00 1.00% 1.80%
Supplemant: hiftpeitsp. jamargan comidocumentcusip 481 20U ZE T doctype Preduct Termsheet'document pdt 100,00 0.00% 0.00%
Fuor rrar infonmnadion soedl the b mated valua of e nobas, which Ekaly il be lovsar (e e price you pad 4or thi rales, plases sad i ey periind abav. - 3,00 1005 [
Arvg payment an the aobes is subject 10 e cradil risk of JPMargam Chase Fimancial Company LLT. as issuar of the notes, and the enadi ALY L <
risk of JPMangan Chass & Co., @ quarartar of the notes, B5.00 -5 00% -5 00
80,00 -10.00% -5.00%
* Tha achsal Parizpatian Rede will be provided in the prizing supakement and wil nat be less than 18000%
“FRalacts Pancipatan Rate soual i the minimum PARcpatian Raoe set1oih herein, for MUSYang purpeses. B0.00 -20.00% -5.D0%
The “total rabam” a5 used Abaws 5 the rumber, Bxpressed 65 A percantage. DAt mesuts Tram companng th paymend « masrity .00 -40.00% -5.00%
par 31,000 grincipal amaount note o $1.000. 40,00 -B0.00%% 5008
The hypothelical retang shown above apply onby at masrity, These hypotheticats do not reflect fees or axpenses thal would be 20.00 A0.00% 5 D0
associabed with any sale in the secandary market. If these feas and expenses were induded, the hypothatical retums shown - Bl &
anove woud Bely b lewar, 0,00 -100.00% -5 00
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Euelected Risks E>e|ectec[ Risks (continued)
The notes may not pay mede than 95.00% of the principal amount a1 maturity. The astimated value uilhe nates will be lower than tha origingl isaue price (price te public) of

« Any payment on the notes is subject 1o the credit risks of JPMorgan Chase Financial the notes.
Company LLG and JPMargan Chase & Co. Therefore (he value of Ihe nolas prior 1o = The esfimated value of the nates is determined by reference to an inlemal funding rate,
rngturity will be subject to changes in the markat's view of the creditworhiness of + The estimated value of the nates does not represent fulure values and may differ frem
JPKorgan Chase Finandial Compary LLG or JPMorgan Chase & Co. athers’ estimates.

= The nolbes e Sulbject 1o he risks of comelalion (or lack of cormelation) of the Indices, = The vakes af the noles, which may be refleched in customar account slatemeants, may be

= Mo interest payments, dividend paymants or weling nghts. higher than the then eurrent estimated valus of the notes for a limited time period.

« JPMorgan Chasa & Co. is currently ona of the companies that makes up the S&P 500 + Lack of quidity: JP. Morgan Sacuritios LLC fwho we rafer to as JPMS) intends 1o offer to
Iy el vy B included in the SEP S00% Low Volatility High Dividend Index, purchase the rofes in the secondary market bul is nol required bo do $o. The price, if any, a

= There i3 no assurancs that stralegles employed by the S&P S00% Low Valatility High wihezh JEME wdll B2 willing 1o purehase notes from you in the sscondary market, If at all, may
Cividend Index and the EURO STOXXT Select Dividend 30 Index will be successful. rasultin a significant loss of your principal.

+ The SEP 500F Law Valatilily High Dividend Index is subject to consentration risk. + Potendial conflicks: W ard our affiliztes play o vadely of roles in connection with the

+ The noles ane subject bo the risks associated with non-LLS. securilies. isguance of noles, incuding acting as caleulation agent and hadging our abligabens wnder

+ The notes do not provide direct expasure 10 fluctuations in foreign exchange rates. the notes, and making the assumptions usad o determine the pricing of the notes and the

+ Despibe the names of the SEP 500 Low Valafility High Dividend Index and the EURD eslirnabed value of fhe notes whien the lerns of the notes are sel 1L s pogssibe thal such
STOXXT Select Divdend 30 Index, the Indices are price retum indices, which means that hedging of obher rading activities of 1P, Morgan or ils affiliates could resull in substantial
the retumns on the Indicas will not include any dividends paid on the sacurties that make returns for J.P. Morgan and ils affiliatss whils the valus of the notes decling.
up the Indices. + The tax consequences of the nolas may be uncedain, You should sonsult your bax advisar

+ Aga linance subsidiary, JPMorgan Chage Financial Company LLG has e independent regarding the LLE, federal income lax consegquences of an investmeanl in lha noles,

aperatiznzs and hag limiled asseats.

The rizks identified above are not exhaustive. Please see “Risk Facters® in the epplicable praduct supplement and underlying supplement and “Selected Risk Considerations” in the
applicable praliminary pricing supplament for addiional information.

Additional Informaticn

SEC Legend JPMarzan Chase Finarcial Company LLC and JFMagan Chase & Co. have liled A regisivatian slatement (inchiding & proepasius) with e SEC for any offarings s which thase matarials ralale Betane you
irwast, you shoukd read the prospecius in that registration =@ement and tha other documanis relating t this offerryg that JPMorgan Chaes Firancial Company LLC ard JPMorgan Chass & Coo has fled with tha SEC for
mane campiele irdfarmabion abaut JPMorgan Chase Financial Campany LLC ard JPMargan Chase & Co. and tes affering. You may get these documants without cost by vistng EDGAR on the SEC web sile a1
wiws Se oy, Allarnaiualy, JPMergan Financial Company LLC snd JFMaman Chasae & Ca., any agent of any desler parkcipstng in the this effering will armange to sand you the prospachies and eech prospecius
supplemnend, underbing supplemant 25 wal a5 any product supplement @il preliminary ghcing supplemant if pou o reguas by caling okres 1-B8E-535-0245,

IRE Cirgular 230 Daclosure: JEMargan Chaze & Co. and #2 allilales do nal provide lax advics, Accordingly, any decussien of LS. lax matars contained herain dinchiding any allachements] is net manced or writlen 1 be
used, ard cannot be used, in cormaction with the promotion, markeding or recommendation by aryone unaffliated with JP8argan Chase & Ca. of any of the matisre address hersin or for the purposs of awoading ULS, tax-
related penattiss

Investmient suitabiity must be ceterminad indridualy for 2ach svestor, and the fmancial instrumants described barsin may rol b2 suitable for 3l investors. This infarmation is not intended bo provide and shauld not be
refied upan &5 providing socounting, legal, regulabany or b advice, bweslors shauld consull with thalr oam adisers 85 o these maters

This maternial is mdl & product of JP. Margen Research Depamments.

Fres Wiiting Prospectus Filed Pursuant 1o Rule 433, Regastration Statement Mos. 333-222632 and 333-222672-01
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