North America Structured Investments

5yr Auto Callable Review Notes linked to SPX/RTY/NDX

QOverview

The following iz a summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked bealow.
Summary of Terms

Issuer:

Guarantor;
Indicas:

Pricing Date:
Final Raview Date:
Maturity Data:
Review Dates:
Trigger Value:
CUSIP:
Praliminary
Pricing Supplemeant:

JPMorgan Chase Financial Company LLT

JPMorgan Chase & Co.

S&P 500% Indax, Russell 2000 Index and NASDAC-100 Indax®
March 20, 2020

March 20, 2025

March 25, 2025

Annual

With respect to each Index, T0.00% of its Initial Value
48132HP22

hittp:iisp jpmorgan. comidocurmenticusipi48132HP 22 idoctypa! Product Termshestidocument pdf

Fre rmare infoemation abeut he estimated valoe of ihe nates, which Bely will be lower ihan the price pou paid for fhe noles, please ses the
Bypedink above. You may [ose some o all of your plincpal a1 maturity. Ay payrment on he nobes is subjest 1o the eredit sk of JPMapan
Chase Finandal Camgany LLC, asissuer of the notes and the oredd risk of JPMongan Chase & Co., as guarantar of the nofes,

Automatic Call

If the closing lewel of each Index on any Review Date is greater than or equal to the applicable Call Value, the notes will be
autematically called for a cash payment, for each $1,000 principal ameount nate, equal ta (a) $1,000 plus (b) the Call
Premium Amount applicable to that Review Date, payahle on the applicable Call Settiement Date, Mo further payments will

be made on the notes,

| Review Date | Call Value | Call Premium® |
First A05.00%: Al least 8.00%
Seoond 102 50%. Ablgast 18.00%
Third 100 0% Al baast 27.00%
Faurh 00 D0% At lgast 36.00%
Fifth 00 0% At laast 45 00%

Payment at Maturity

If the notes have not been automatically called and the Final Value of each Index is greater than or equal iz its Trigger
walue, you will receive the pringipal amount of your notes at maturity.

IF the: nates have net been automatically called and the Final Value of any Index is less than its Trigger Valwe, your
payrment at maturity per $1,000 principal amount note will be calculated as follows,

§1,000 + (31,000 = Least Performing Index Return)

if the notes heve nof beea autamatically called and the Final Value of any Index is less than ifs Trgger Value, you will lose
more than 30.00% of youwr prncipal amount af matunty and could lose all of your principal amount ai matunity.

J.PMorgan

Hypothetical Amount Payable**

Least:
Performing
Irdesx Retum
at Review Date

Tatal Retwnat  Total et Tofal Return Tatal Beturn Total Retum
Firat Renviesa: at 5 d at Third at Faurth at Final
Date A Date  Review Cafe  ReviewDate  Resiew Date

50,008 2.00% 15.00% 27,008 I6.00% 25,005
50.00% 00% 18009 270.00% 16.00% 45.00%
20,005 2.00% 15.00% 27,008 36005 5,005
140,005 2.00% 15.00% 27,005 36005 4500
5001 2.00% 18005 23,000 26005 45.00%
2.50% i 15.00% 27,006 36,005 45,006
0.00% o Hid 27,005 I6.00% 45,000
-5.00% Fofa A A HfA [T
-20.00% faf LTS P Hfd feiiy
-25.00% [ (S MR Hfa 11T
3005 o it M it T
30005 fofa A i Hik 30005
-l Ty, [ A 17 G000
B0 Faa Hia HfA Hfh 80,00

* In earh caze, 1o be determined on the Pricing Date, but not greater than the maximum Call Valee ar
less than the minimum Call Premium, as apphcable.

** Beflects a Call Premiom of S08% per annum and the applicable maximum Call Values bsted in the
table tothe left. The call premium will be determined on the Pricing Date and will not be bess than
%.00% per annum. The Call Values wil be determined oo the Pridng Date and will not be greater than
the applicable masimum.

The “total return” as used abaveis the number sxpresead as a percentage, that results from comparing
the payment on the applicable payment date per 51,000 principal amaunt nabe ta 51,000

The hiypothetical returns on the notes shawn abawe apply caly if you bald the nates Far their entire term
or until sutamatically called. These hypatheticals do not reflect fees or expenses that would be
associsted with any sali in the secondary marked. IT these fees and expenies ware ndudid, 1he
hypathetical returns shown abave woud Bkely be lower.

Capialized terms used bul nol defined hearein shall have the meaning s&1 farih in lhe
preliminary pricing sugplement,
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Selected Risks Selected Risks (continued)

+ Your investment in the notes may result in a loss. The notes do not guarantee any retum + The estimated value of the notes will be lower than the onginal issue price (price to public) of
aof principal. the notes.

+ Any payment on the notes is subject to the credit rizsks of JPMorgan Chase Financial + The estimated value of the notes is determined by reference 1o an intemal funding rate,
Company LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to + The estimated value of the notes doas not represent future values and may differ from
maturity will be subject to changes in the markel's view of the creditworthiness of others’ estimates.

JPMorgan Chase Financial Company LLC or JPMorgan Chase & Co. + The value of the notes, which may be reflected in customer account statements, may be

+ The call value with respect to each index for each of the first and second review dates is higher than the then current estimated value of the notes for a limited time period.
greater than its Initial Value, « Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as JPMS) intends to offer to

+ The appreciation potential of the notes is limited to any Call Premium Amount paid on the purchase the notes in the secondary market but is not reguired to do so. The price, if any, at
notes. which JPMS will be willing to purchase notes from you in the secondary market, if at all, may

+ You are expased to the risk of decline in the level of each Index, result in a significant lose of your principal.

+ Your payment at maturity will be determined by the Least Performing Index. + Potential conflicts; We and aur affiliates play a variety of roles in connection with the

+ The benefit provided by the Trigger Value may terminate on the final Review Date. issuance of notes, including acting as calculation agent and hedging our obligations under

+ The automatic call feature may farce a potential early exit, the notes, and making the assumptions used to determine the pricing of the notes and the

+ Mo interest payments, dividend payments or voting rights. estimated value of the notes when the terms of the notes are sel. It is possible that such

+ JPMorgan Chase & Co. iz cumently one of the companies that makes up the S&F 500 hadging or other trading activities of J.P. Morgan or its affiliates could result in substantial
Index. retums for JF. Morgan and its affiliates while the value of the notes decline.

+ The notes are subject to the risks asscciated with small capitalization companies. +  The tax consequences of the notes may be uncertain, You should consult your tax adviser

+ The notes are subject to the risks associated with non-U.S. securities. regarding the U.S. federal income tax consaquences of an investment in the notes.

.

As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent
operations and has limited assets.

The rigks identified above are not exhaustive. Please see "Risk Factors™ in the applicable produet supplement and underlying supplement and “Selected Risk Cansiderations™ in the applicable
pricing supplement for additional information.

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration statement {including a prospectus) with the SEC for any offerings to which these materials relate. Before you
imest, you should read the prospectus in that registration statement and the ather documents relating 1o 1his offering that JPMoigan Chase Financial Company LLC and JPMargan Chase & Ca, has filed with the SEC for
more complete information about JFMorgan Chase Financial Company LLC and JFMorgan Chase & Co. and this offaring. You may get thess documents without cost by visiting EDGAR on the SEC web site at

wowrw sec.gov, Albernatively, JPMorgan Chase Financial Company LLG and JPMorgan Chase & Co.. any agent or any dealer paricipating in the this offering will arrange to seénd you the prospecius and each prospectus
supplement a5 well 28 any produet supplement, underlying supplement and preliminary pricing supplament if you $o request by calling tall-free 1-B66-535-9248,

IRS Circular 230 Disclosura: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of U5, tax matters contained harein {including any attachments) is not intended or written to be
used, and cannat be used, in connection wilh the promoticn, markehng or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters address herein of for the puipose of avosding LS. tax-
related penalties.

Investment suitabdity must be determined individually for each investor, and the financial instruments described hergin may not be suitable for all investars. This information is not intended to provide and should not be
redied upon as providing accounting, legal, regulatary o tax sdvice. Investors should consult with their own 2dvisors as 1o these matters,

This material is nat a preduct of LP. Morgan Research Departments,
Frae writing prospectus filad pursuant o Rule 433, Repistration Statement Mos. 333-222672 and 333-222672-01
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