Morth America Structured Investments
Syr SPX/RTY Uncapped Buffered Equity Notes

The fallowing is a surmmary of the terms of the nates offered by the preliminary pricing supplement highlighted below,

JPMorgan

Summary of Terms Hypothetical Total Returns
Issuer: JPMargan Chase Financial Company LLG
Guarantor: JPMDIQSH Chase & Co. — e Pl oo Lided Perloevimn gl e Peifoivande
Minimum Denemination: 51,000 1400 5
Indices: S&P 500" Index and Russell 2000° Index il -
Pricing Date: Movember 30, 2016 - fnd e
Observation Date: Movember 27, 2023 i $12m-
Maturity Date: Maovemibar 30, 20635 'E 1100 4 "
Contingent Minimum Retum: At lesst 41.00%* E
Buffer Amaunt: 20.00% .E
Payment At Maturity: I the Final \Yalue of each Index is greater than ar equal to its Initial Valus, your payment at maturity

per §1.000 principal amount note will be calculated as follows:

1,000 + (51,000 = greater of (a}_Contingenl Binimum Return P A 0% 0% IR 0% PR J0% 3 0% GO
and [b) Lesser Perfarming Index Return} e £
If {i} the Final \Value of ane Index iz grester than or equal to its Intial Value and the Final Valoe of

the ether Index is less than its Initial Value by wp to the Buffer Ameant or (i) the Final Value of each Final Value of A

Indlex i bess than ils Inftial Value by up o the Buffer Amount, you will receive: the princial amount Lesser Performing LET:(?;E;_’Z‘:E‘"G T‘:"r'i'f:;':;'l o
of your notas at maturity. Index o P 2 23

If the Final Value of either Index i less than its Initial Value by more than the Buffer Amecunt, yoaur T P —

payment al maturily per §1,000 principal amount note will be calculated as fallows:
$1,000 + [$1,000 x (Lesser Perorming Index Redurn + Bulfer Amount)] 150.00 50.00% 50.00%
if the Final Value of sither indsy iz iess than its imitisl Vaiue by more than the Buifer Amount, you

will lose some ar most of your princios! amoust ai maiunity. ALY RO il
CUSIP: 481300474 140,00 40.00% 41.00%
Preliminary Pricing 130,00 0.00% 41.00%
Supplement; Wsp AN, cCom 5T i1 YT Torm: m i
Fur nare mnfarmatian shaul e esfmated value af the notes which ey will be lowes San e price yau paid Tor e nebes, phesss see he ypediok abos. ME00 15,00% 41.00%%
Any payment on tha nodes is subject to the credit risk of JPhorgan Chase Financial Company LLC, as issuer of the notes, and the cradit 105.00 5 00% A1 00
risk of JPMorgan Chase & Co.. as guaranter of the nobes,
* The actual Contingent Mnirmurm Return will be prowidad in the pricing suppéarment and will not ba kess than 41.00%. 100.00 0.00% 41.00%
“Reflects Canlingent Minrnum Relum egual e the minemum Sontingent Minimurn Retunm set forth herein, Tor illustiative purposes. 8500 -5 008 0.00%
S0.00 1000056 0.00%
) ] ) 20,00 -20.00% 0.00%
The “tatal return” as usad above is the number, expressed a5 a percentage. that results frem comparing the paymant at materity per
31,000 princigal arnount note o 51,000 e0.00 -40.00% -20.00%
The hypothatical retems shown above apply only at maturity. Thase hypotheticals do not reflect fees or expenses that would be
associated with any sale i he secandary markst. [ these Tees and Sxpenses wers ineluded, the hypothelical relims shown Soave wauld 4000 60.00% ~40.00%
likely be lowar, 20,00 _80.00% _S0.00%
0.00 -100.00% -B0.00%
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elected Risks

“our investment in the notes may result in a loss. The notas do not guaranies any refurn
of principal.

our ability to receive the Contingant Minimum Return may tarminate on the Obsarvation
Date.

Any payment on the notes is subject to tha cradit risks of JPMorgan Chase Financial
Company LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to
mafuriy will be subject to changes in the market's viaw of the creditworthiness of
JPMorgan Chase Financial Company LLC or JPMorgan Chasa & Cao.

You are exposed 1o the risk of dacline in {ha lavel of each Index.

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

Mo interest payments, dividend paymesnls or voting rights.

JPMorgan Chasa & Ca. is currently ene of the companies that make up the S&P 5007
I,

The nolas are subjact to tha risks associated with small capitalization stocks.

A5 a finance subsidiary, JPMargan Chase Financial Cempany LLC has no indapandant

Selected Risks (continued)

Tha estimated value of the notes will be lower than the ariginal issue price [price to public) of

the notas.

Tha estimated value of the notes is determined by reference to an internal funding rata.
Tha eslimated value of the notes does not represent future values and may differ from
oihers’ estimates.

Tha valua of tha notes, which may be reflacted in customer account statements, may be
higher than the than current estimated value of tha notes for a limited time pariod.

Lack of liquidity: J.P. Morgan Securities LLC {wha we refer to as JPMS) intends to offer to
purchasa the notes in the secondary market but is not required to do so. The price, if any, at
which JPME will be willing lo purchase notes fram you in the secondary market, if at all, may
result in & significant loss of your principal.

Patential conflicts: We and our affiliates play a variety of roles in connaction with the
issuance of nobas, including acting as calculation agent and hedging our abligations undar
the nates, and making the assumplions used o datermine the pricing of the notes and the
estimated value of the notes when he lerms of the noles are seb. It is passible fhat such

aperations and has limited assels. hedging or other trading activiies of J.P. Morgan or its affiiates could result in substantial
returns for J.P. Mergan and its affiliates while the value of the notes decline.
+ The tax consequences of the notes may be uncerlain, You should consull your tax adviser

regarding the U_S. federal income tax conseguances of an investment in the neles.

The risks identified above are not exhaustive. Please see “Risk Factors” in the applicable product supplement and underlying supplement and “Selected Risk Consideraticns” in the
applicabde preliminary pricing supplement for additiomal infermaticn

Additional Information

SEC Legend: JPMorgan Chase Financial Corngany LLE and JPMorgan Chase & Co. have fled a regestration statement (including 2 prospectus) with the SEC for any offerings 1o which these matenals relste. Belore yeu
reast, wou shouk read the prespachus in that registration statermant and the other docuements relafing te this offering that JPMargan Chass Finarcial Cemgany LLC and JP8organ Chase & Co. has filed with the SEG for
mare comglate infarmaton about JEMorgan Chese Financial Company LLC and JPKMorgan Chass & Co. and this offening. You mey get these documents wihout cost by visding EDGAR on the SEC web site at

whnw set gov, Atermatively, JPMorgan Finarcial Company LLG and JPMorgan Chase & Co., any agent or any dealer participating in the: this offering will arranges to send you the prospecius and each prospecius
supplerment, underlying supglement as well ag any product supplement and preliminary prizing supplement if you o reguest by caling tol-fres 1-B55-535-0248.

IRS Cireular 230 Misclosure: JPMargan Chaze & Co. and its affilistes do not provide tax advice. Accordagly. any discussion of LS. tex matters contained herein {including any sttachments)} (8 not intended or written to be
weesd, and cannot be used, in conneclion with the prometion, markeling o recommandation by anyene ynaffiliated with JPMorgan Chase & Co, of any of the matters address hergin or for the purpose of avoiding LS, tax-
related penalties.

Imvestment suitability must be determined individusty for esch investor, and the financial instruments described herein may not be suitable for all investars. This infermation is not intended to provide and should not be
redied upon as providing accounting, legal, reguiatony ot advice. Investers should consult with their own advisors as to these matiers

This raterial is not a product of JLP. Morgan Research Departrnents

Fres Writing Frospectus Filed Pursuant to Rule 433, Registration Staternent Nos. 333-222672 and 333-222672-01
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