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North America Structured Investments
3y NDXT/RTY Auto Callable Accelerated Barrier Notes

The foloving i summanyof th e o th ntes ofeed by theprlminary pricingsupplement ypernked beon:
Summary of Terms

JPMorgan

Hypothetical Examples of Amounts
Payable upon Automatic Call or at

ol et

bty

Automaticaly
Galed
46.25%
T1250%

s000%

Issuer: JPMorgan Chase Financial Company LLC Maturity

Barrier Amount: With respect to each Index, 70.00% of its Initial Value o

Prengoom Kol TR
Preliminary Pricing — 2o
Supplement: http:isp. jpmorgan.comidocumenticusip/46660RU2idoctypelProduct_Termsheetidocument. pdf e

51,000 principal amount note. For nformation about th estmated aiue of thenotes, hch el il be
Icwer han e pice you pa fo hé ntes. pleace s6& e hypernk above

You may lose & sinficant paron or llof you pincipal i matuty. Any paYMEN on he 10es s ubjec 10 he red sk of Jorgan
Chase Fnancil Company LLC, s isur o the notes, and te crac sk of JPorgan Chase & Co.. a5 quaranor of s notes.

Automatic Call

1 the closing evel of aach Inder on any Review Dte (other tha th fna Review Dte) i reate tan or el 0 Cal Value, he notos
il b automatically calld fo acash payment.for each $1,000 principal amount note.equal 1 (a) $1.000 plas () the Cal Premium
Amount pplcabie o that Reviw Date, payabie o th applicabl CallSetiement Date. No urher payments il b2 made on the notes
Ifthe nates aro auomatical caled. you ill o bensft o the Upside Leverag Factor hatsppies o the payment at matuny i e
Fina Valus o each (ndox i raatar han s nal Vaki. Socause tho Upsido Loveraga Factr 6oes ot spoly o o paymont upon an
autometc cal, e payment pon an auomatc call mey be sgncanty les (han the payment at matuny for he same Jeve of
Sppreciaton n the Leceer Pertoming nc

Fist 10000% ot th i Vae: Atleast 1400%
Secona 100.00% ofth i Vaue Atteas2800%
Payment at Maturity
1 e ot have o een autmaticly cal n th Fn Vel of e dex s grestr tan sl Vls, your payment s matry
e $1000 s amount nte wil b caiced 5 oo
51,000+ (1,000 * Less Prformin Index Reur x Upside Leverage Facio)

1 the nes have not been automalial caled and e Fina Value o efher Index is quai 1 r e than s il Value bt e Final
Ve of each e i ester than or £qua 0 1 Barrier Amoun.you wil eceive the pincpal amountofyour notes t maturly,

1 the ntes have not bsen automatically cald and te Fina Value o eher Index is 255 than s Barier Amount, your payment at maty
por $1.000 prinipal mount note il b calcuatod 3 folows:

51000 + (51000 « Lesser Performing Index Retur)
15the s hava rot bean automaticaly called and the Fival Valus ofsther ncex i ossthan s Banser Amcunt, you il losa more han
30003 of your pncipal amoun at matunly and could lose all of your pincipal amount a malurty
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N~ inicates tht the notes wud nct ba clld on the sppicable
Review Date and no payment woud be made for tht dae
~Reflects  Call remium of 14.00% per annum. Tha Cal Pramiun
il b dotermined on e Prcing Data and wil o b lss than

1400% per annum

The hypatneica retums on the notss shawn sbove spply only f o
ok the note for thelr enreterm or unl automaticaly caled.
These hypotheicais do not reflec ecs o expenses that woud be
associated wih any sle i the secondary markel. f tnese fees and
expensos wera included, i hypothetalfotum would fkely be
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Selected Risks

+ Your investment i the notes may resutin a loss. The notes do not guarantes any retum
of principal

+ Any payment on the notes is subjectto the credi risks of JPMorgan Chase Financial
‘Company LLC and JPHorgan Chase & Co. Therefore the value of the notes prior o
‘maturity wil be subject o changes in he market's view of the creditworthiness of
JPMorgan Chase Financial Company LLC or JPMorgan Chase & Co.

* Ifthe notes are automatically caled, the appreciation potential o the notes is limited to the
appiicable Call Prermium Amoun paid on the nofes.

+ You are exposed 10 the sk of decline in the level of each Index.

+ Your payment at maturity wil be determined by the Lesser Performing Index,

- The benei provided by the Barrer Amount may terminate on the final Review Date

+ The automaic call eature may force a potentil carly exit

+ No nterest payments,dividend payments o voting righis.

+ The notes are subject o the isks assoriated vih the technology sector with respect to the.
Nasdag-100° Technology Sector Index

+ The noles are subject o the isks assodiated vith non-U.S. securities wih respect to the.
Nasdag-100° Technology Sector Index

- The notes are subject o the risks associated vith small capitalzation stacks Wit respect
tohe Russell 2000° Index,

+ s a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent
operations and has lmiled assels.

Selected Risks (continued)

~ The estimated value o the notes wil be o than the rginal ssue prics (rce o pubic) of
he notes,

- The estimatec value of the ntes isdetermined by eference to an interal funding rte.

© The estimatec vlue o the notes doss ot represent fturs values and may difer flom
athers estmates.

- The value of th hotes, hich may b reflected n customer ccount tatements, may b
igher than the then crent estmated value of e notes for 3 imite e period

- Lack ofquiy: J.P Morgan Secrites LLC (uho we efr 0.as JFMS) inends t ofr to
purchase e nces in e secondary marke but 5ot reqired 9 do o. T prie, f any,at
utich JPMS vl e villngto purchase ntes fom you i ihe secondary market, 3t al. may
resu i a sigifcantlss ofyou prinipal

- Potentlconfct: We and our ffiates pay 2 varity o les incornection il the
issuance of ntes,including acing s calulation agent and hedging our abigations ucer
e notes, and making he 3ssumpions used 1o determine th pricng of e ntes and the
asimatevalus of ha notas when 1 tms of the notes re se. 11 possibl tat such
Redgingorother rading aciviiesofJ.P. Morgan or s affiates coud result n substantial
vetums fo P, Morgan and 5 ffiaies whie he valus of he nofe declnes.

- The fax consequence of e notes may be unceran. ¥ou should ors you ax adser
regarding he U.S. federa income ta conseauences of an nvesiment i the ntes

The risks denified above are not exhaustive. Please see "Risk Faclors” in the prospectus supplement and the applicable product supplement, Annex A to the prospectus addendum
and *Selected Risk Considerations’ in the applicable prelminary pricing supplement for addilional informalion.

‘Adaitional Information

‘SEC Lagand: Ptorgan Chase FinancialCompany LLC and JPiWorgan Chase & Co. have led a ragsiraton siatemant (nclcing 3 prospectus) with he SEC for any fferings (o whch these materals relat. Befre you
nvest, you shod 624 the prospectus intht regstation siaiement and e athr documens rlaing to e offering that JPMorgan Chase Financal Comgany LLC and JPHargan Chase & Co. has fied i he SEC for
more complet infomation about JPHorgan Ghase Financal Gompany LLG and JPHorgan Ghase & Go, and his oflerng. You may gel ihese documents ihout cost by visiing EDGAR on he SEC wed se at

nes.sec gov. Aematively. JPhorgan Chse FinancialCompany LLC and JPMorgan Chse & Co. any agent o any deaer paricipaiing n s oftng wilarange f send you e prospecius and esch prozpects
Supplement. as well s any product supplement undering supplement and prelminay pricng supplement 1o 5 fequest by callng ol ree 1.855.535.5245.

IR Cirulr 230 Disclosure: {PMorgan Chse & Co. and fs afstesdo notprovide tax ahice. Accardinly, any discussin of U.S. ta maters contsingd harsn (inclucing any atachments) s natntended or writen ta be
sed_ and cannot b used. i connecion wilhthe promotion, markelng of recommendtion by anyone Unafated with JPHorgan Chase & Co. of any of e mates acressed hroin or for e purpose of avoiding U.S.
axreisted penaltes

Investment suabiky st be delrmine indidually for eah investor, an he financil insiruments descrbed heein may nolbe sulabe for all investors. This formatin s ot infended to provde and should not be
‘el upon a5 providing accounting, 1gal,requatory o ax sdhice. Investors Should consU wihtheiroun dhisars 25 10 these matars.

Trie mateial & not  procuetof P, Morgan Research Deparments.

Fres Witng Prospecius Fied Pursuant o Rule 433, Regisation Statement Hos, 533-270004 and 333.270004-01
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