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$2,953,000 Autocallable Securities Linked to the Lesser Performing of the iShares® MSCI EAFE ETF and the
Russell 2000® Index due February 22, 2019

General

·

The securities are designed for investors who seek a return linked to the lesser performing of the iShares® MSCI
EAFE ETF (the “Fund”) and the Russell 2000® Index (the “Index,” and each of the Fund and the Index, an “Underlying”).
The securities will be automatically called if, on any of the semi-annual Observation Dates, the Closing Levels of
both Underlyings are greater than or equal to their respective Initial Levels. If the securities are automatically called,
investors will receive on the applicable Call Settlement Date a cash payment per $1,000 Face Amount of securities
equal to the Face Amount multiplied by the applicable Call Return based on a rate of 9.00% per annum. The
securities will cease to be outstanding following an Automatic Call and no further payments will be made following
the Call Settlement Date.

·

If the securities are not automatically called and the Final Level of the lesser performing Underlying, which we refer
to as the “Laggard Underlying,” is greater than or equal to its Buffer Level (equal to 80.00% of its Initial Level),
investors will receive at maturity a positive return on the securities equal to the Digital Return of 3.25%. However, if
the securities are not automatically called and the Final Level of the Laggard Underlying is less than its Buffer Level,
for each $1,000 Face Amount of securities, investors will lose 1.25% of the Face Amount for every 1.00% by which
the Final Level of the Laggard Underlying is less than its Initial Level by an amount greater than the Buffer Amount
of 20.00%. The securities do not pay coupons or dividends and investors should be willing to lose some or all of their
investment if the securities are not automatically called and the Final Level of either Underlying is less than its
Buffer Level. Any payment on the securities is subject to the credit of the Issuer.
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