North America Structured Investments

2yr Partial Principal at Risk Capped Notes linked to SPX/RTY

J.PMorgan

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

Is5uer JEMzrgan Chasa Financise Compsny LLGC
Guarantor; JPtdargan Chasa & Co

Minimuem Denomination:  §1,000

Indfices: S&P 500" Indae and Russell 20007 Index
Pricing Date: Howamnber 30 2016

Observation Date: Mowamber 24 2020

Maturity Date: Movamber 300 2020

Parlicipation Rate: 100.00%

Maximum Amount: At least $160.00 par 51,000 pancipal amount noe”
Additional Amount: 31,000« Leszer Perlomnng Index Relunn « Participabon Rats
Paymeant At Maturity:

11 the Final Welue of each Index is greater than B3 Initial Vales, at matunty, you sl receive 3 cash
payrment, for 2ach 51,000 grincipal amaount note, of $1,000 plus the Additicnal Amount, which will
et b greater than the Maximum Armount.
(i} the Final Valus of one Indax is greates than il Inflial Value and the Final Value of the other
Inclex i equal to ile Initial Yalue o (i) the Final Value of gach Index is equal to o l22s than ils Inilial
Walue, your payment ab matieity will ke caloutaled as folowe:

51,000 +[§1,000 = Lesser Perlomming Irdex Return)
Ir no event however, will e payrrent al maturily be less tan 395000 per 51,000 principal ameunt
mote.
IF the Firgd Valoe of elfher ndes 1S igss than 85 Indial Valoe, yow il lose ue to S00% of your
peingioa anoun! al aratrily,
ou are endifed fo repaprnent of & feas! 85000 per 57, 000 principa ancund node 8t malunty.
sutect Io e credt weks of JPWorgan Finarcial end JEMongan Chass £ Co.

CLSIP: AE1I0LZ4T
Preliminary Pricing
Supplemant: hiftpeitsp. jamargan comidocumentcusip481 20U 240 doctype Preduct Termsheet'document pdt

Fuor rrara infonmnadion sl tha b mated valua of e nobas, which Ekaly il be lovsar (e e price you pad 4or thi rales, plases sad i iy periind abav.

Ay payment an ihe nobes is subject 0 te credit risk af JEMorgan Chase Financial Company LLE. as issuer of the notes, and the ceds
rigk of JPMongan Chase & So., @ guararor of the notes,
* The actual Masimum Amount will be prosided in the picing supplement and will not be bess than $160.00 per $1.000 prndpal amaunt
node,

“*Reflects Maximum Ameunt squal 23 the minimumn Masimum Amaurd set forth herein, for ilustrative purpeses.

The “total rehurn” as used above is the number, sxpressed as 3 percentage, that results from comparing the payment 21 maturty
per 51,000 prncipal amount nobe o 51,000,

Thi fiypathetical rehens shown above apply only at matunty. These hypathedcals do net refled fees or espenses that wauld be
agsociabed with any sale in the 2acandany market IT theas feas and expansas wers includad, the hypslbalical retuma shown
abawve wauld ikely be lower.

Hypothetical Total Returns®*
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Indies

185,00 88.00% 16.00%
140,00 40.00% 16.00%
120.00 20.00% 16.00%
116,00 16.00% 16.00%
110,00 se= L
105.00 5.00% ki
101,90 1.00% 00
100,00 £.00% S0
2500 -1.00% -1.00%
95.00 -5.00% -5.00%
20,00 -10.00% 5.0
a0.00 -20.00% -5.00%
60,00 -40.00% i
2000 B0.00% -5.00%
20,00 -B0.00%: -5.007%
e -100.00% gl
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Euelected Risks 5elected Risks (continued)

The notes may not pay mae than 95.00% of the principal amount a1 maturity. The astimated value af the nates will ba lower than the origingl issue price (price te public) of

+ Yaour maximum gain an the notes is imited by the Madmum Amoundt. the notes.

+ Any payment on the neles is subject 10 the credil risks of JPMorgan Chase Financial + The estimated value of the nates is determined by refarence to an inlemal funding rate,
Company LLC and JPMargan Chese & Co. Thereforz the value of the notas prior 1o + The estimated value of the nates does not represent fulure values and may differ frem
maturity will be subject to changes in the markat's view of the creditvordhiness of athers’ estimates.

JPMorgan Chase Financaal Cormpary LLG of JPMoigan Chase & Co = The vakes af the noles, which may be refleched in customar account slatemeants, may be

= You ere expased 1o the nsk of decling in the level of each Index. higher than the then eurrent estimated valus of the notes for a limited time period.

+ Your payment at maturity will ba detarmined by the Lesser Parforming Indes + Lack of quidity: JP. Morgan Sacuritios LLC fwho we rafer to as JPMS) intends 1o offer to

= Mointerest payrments, dividend paymants or wofing dgits, purchase (he nofes in the secondary market bul is nol requined b do go, The price, il any, o

= JPMorgan Chase & Co. iz one of the companies that rake up the S&P S00% Inds. wihezh JEME wdll B2 willing 1o purehase notes from you in the sscondary market, If at all, may

+ The notes ane sulbject to the risks associatad with small capitalization stocks. rasultin a significant loss of your principal.

+ A a finanoce subsidiary, JPMorgan Chase Financial Comparmy LLC has ng independent + Potendial conflicks: W ard our affiliztes play o vadely of roles in connection with the
operalions and has limiled assets. isguance of noles, incuding acting as caleulation agent and hadging our abligabens wnder

the notes, and making the assumptions usad o determine the pricing of the notes and the
eslirmated value of thi notes when the lerms of thi: notes are sel. IEis possibhe that such
hedging or ather trading activties of J.P. Morgan or its affiliates could resull in substantial
returns for J.P. Morgan and ils affiliatss whils the valus of the notes decling.

The ta consequances of the noles may be uncedain, You should consult youwr tax advisor
regarding the LLE, federal income lax consegquences of an investmeanl in lha noles,

The risks identified above are nol exhaustive. Please see “Risk Faclers” in the applicable product supplermen and underying supplement and “Selected Risk Congiderations™ in the
apglicable prelimingry pricing supplement for addifional 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
supplermnent, underhing supphamant a5 wal a5 any product supplement and preliminary pricing aupplemant if you 2o regquas! by caling 1elkree 1-BEE-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. 333-222672 and 333-222672-01
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