North America Structured Investments

2yr SPX/RTY Capped Contingent Buffered Return Enhanced Notes

The following is a summary of the ferms of the notes offered by the preliminary pricing supplement highlighted below,
Summary of Terms

lssuer:

Guarantor:

Minimum Denomination:
Indicas:

Pricing Data:
Ohbservation Date:
Maturity Date:

Maximum Return:

Upside Leverage Factor:
Contingent Buffer Amount:
Payment At Maturlty:

JPMargan Chasa Financial Company LLC
JPMargan Chase & Co,

$1.000

S&P 500" Index and Russell 2000% Index
Movembar 30, 2020

Novemnber 30, 2022

December §, 2022

Al least 20.00%°

2.00

30.00%

If the Final Value of each Index is greater than its initial Value, your payment at maturity per 1,000
principal amount note will ke calculated as follows:

J.PMorgan

1,000 + (31,000 % Lesser Periorming Index Return = Upside Levarage Factor], subjact to the
Maximum Rafurn

IF {i} the Final Value of ane Index is greater than its Inilial Value and Lhe Final Value of the other
Index s egual 1o s Intial Walue of 1s less than its Intial Value by up 1o the Contingent Buffer
Amaunt o (i) the Final Value of each Index is equal to its Initial Value or is less than its Initial Value
by up ta the Contingent Buffer Amaount, you will receive the principal amount of your notes at
miaturity.

If the Final Walue of either Index is lass than its Inftial Valua by more than the Contingent Buffer
Amaunt, your paymeant at maturity per $1,000 principal amount note will be calculated as fallows:

$1,000 + ($1.000 * Lesser Perlorming Index Return)

I the Final Value of either fndex is less than is Initial Value by mare than the Contingent Buffer
Amaunt, yau will lose mare than 30.00% of wour principal amaunt at maturity and could fose all of
your principa! amount af maturity,
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Far mana infarmaskn akaut the asimated walke af thie nosas, which kel wil ba lower than thie prce yeu pad farthe notes, plaass se the hyparink abos
Any paymeant on the notes is subject to the credit risk of JPMorgan Chase Financial Company LLC, as isswer of the notes, and the credit
risk of JPMorgan Chase & Co., as guarantor of the notes.

® The actual Maxirmum Return will be provided in the pricing sugpslement and will net be less than 200.00%

“*Reflacts Maximum Return equal to the minimum Mazimum Return sst forth harsin, for ilfustrative purposes.

The: “total return” as used above is the number, expressed as a percentage. that results from comparing the payment at maturity per
$1,000 principal amount note te $1,000.

The hypothetical returns shown abowe apply only at maturity. These hypotheticals do not refiect faes or expenses that wiould be
Esegociated with any =ale in the secondary market. if these fees and expenses wers included, the hypothetical returns shown above would
likety be bower.
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Total Return on

ring [y Index Return the Notes
180,00 AO.00% 20,009
140,00 A0.00% ZIJ.UO;%
130.00 30.00% 20.00%
120.00 20.00% 20,00%
110.00 10.00% 20,00%
105.00 5,00% 10,00%
100.00 0.00% 0.00%
80,00 -20.00% 0.00%
0,00 -30.00% 0005
69,93 S30.01% -30.01%
B0.00 -A0,00%: -40.00%
40,00 B0.00% -60.00%
20,00 “B0.00% -80.00%
0.00 -100.00% -100.00%

J.P. Morgan Structured Investments | 1 800 576 3529 | jpm_structured_investments@jpmorgan.com




North America Structured Investments J-P Morgan

2yr SPX/RTY Capped Contingent Buffered Return Enhanced Notes

B

Seler,ted Risks Seleded Risks (continued)
Your investment in the notes may result in a loss. The notes do not guarantee any return The estimated value of the notes will be lewer than the original issue price (price to public) of
af principal. the notes.

» Your maximum gain on the notes is limited by the Maximum Raturn. + The estimated valua of the notes is daterminad by referance to an internal funding rata.
Any payment on the notes is subject to the credit risks of JPMargan Chase Financial = The estimated value of the notes does not represent future values and may differ from
Company LLC and JPMorgan Chase & Ca, Therefere the value of the notes prior fo others’ estimates,
maturity will be subject to changes in the markel's view of the creditworthinass of + The valua af the notes, which may be raflecled in customer account stalements, may be
JPMaorgan Chase Financial Company LLC or JPMorgan Chase & Co. higher than the then curent estimated value of the notes for a limited fime pericd.

* You are exposed to the risk of decling in the level of each Index, * Lack of liquidity: J.P, Morgan Securifies LLC (who we refer to as JFMS) intends to offer ta

= Your payment al maturnty will be determined by the Lesser Performing Index. purchase the notes in the secendary markat but is not required to do so. The paee, if any, at

= The benefit provided by the Contingent Buffer Amount may terminate on the Obsenvation which JPMS will be willing to purchase notes from you in the secondary market, if at all, may
Date. result in a significant loss of your principal.

» Mo interest payments, dividend payments or voting rights. = Potential conflicts: We and our affiliates play a variety of roles in connection with the

« JPMargan Chase & Co, is currently one of the companias that make up the S&F 5007 izsuance of notes, including acting as calzulation agent and hedging cwr obligations under
Index. tha notes, and making the assumptions used to datermine the pricing of the notes and the

= The notes are subject to the risks associated with small capitalization stocks. estimated value of the notes when the terms of the nctes are set. It is possible that such

« Az afinance subsidiary, JPMorgan Chase Financial Company LLC has no independent hedging ar other frading activities of J.P. Morgan or its affiliates could result in substantial
aperations and has limited assets. returns for J.P. Morgan and its affiliates while the value of the notes decline.

= The tax consequences of the notes may be uncertain. You should consult your tax adviser
regarding the U.S. federal ingome tax consequences of an investment in the notes.

The risks identified above are not exhaustive, Pleass ses "Risk Factors” in the praspectus supplement and the applicabla preduct supplement and underlying supplemeant and
“Selected Risk Considerations” in the applicable preliminary pricing supplement far additional information

Additional Information

SEC Legend: JPMargan Chase Finandial Company LLC and JPMorgan Chase & Go. have filed a registration staterment (including a prospectus) with the SEG for any offerings to which these materials relate, Before you
invest, you should read the prospectus in thal registration staterment and the other documents relating to this offering that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEG for
more complete information about JPMorgan Chase Financial Company LLG and JPMorgan Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC web sie at
wwrw.sac.goy. Alternatively, JPMorgan Chase Financial Company LLS and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arrange to send you the prospectus and each prospectus
supplamant, underlying supplement as well as any product supplement and preliminary pricing supplement if you 5o request by calling tollres 1-255-533-8248.

IR Circudar 230 Disclosure: JPMorgan Chase & Co. end its affiliates do not provide tax advice. Accordingly, any discussion of U5, tax matters contained herein (incleding any attachments) is not intendad or writken fo be
used, and cannot be wsed, in connection with the pramation, marketing or recommendation by anyone unaffilistsd with JPMorgan Chass & Co. of any of the matters addressed harsin or for the purpose of avoiding U.5.
tase-redated penaltes.

Investment suitability must be determined individually for each invester, and the financial instruments described hergin may not be suitable for all investors. Thiz information is not intended to provide and should not be
relied upon as providing accounting, legal, regulatony or tax advice. Investors showld consult with their cwn advizers as to these mallers.

This matenal ks not a product of J.P. Morgan Research Depanments

Frae Winting Prospectus Filed Pursuant 1o Rule 433, Regisitation Stalement Nos. 355-236650 and 333-238652-01
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