North America Structured Investments

The follewing is a summary of the terms of the notes offered by the preliminary pricing supplement highlighted below.

Summary of Terms

Issuer:

Guarantor;

Minimum Denomination:
Indices:

Pricing Date:

Final Review Date:
Maturity Date:

Review Dates:

Contingent Interest Rate:

Interest Barrier/
Trigger Yalue:
cusiP:

Preliminary Pricing
Supplement:

JPMargan Chase Financial Campany LLC

JPMargan Chase & Co,

$1,000

NASDAC-100 Index ®, Russell 20007 Index and Dow Jones |ndustrial Average™

August 31, 2020

June 1, 2021

June 4, 2021

Maonthly

At least 8,.375%* over the term of the notes, payable menthly at a rate of at least 0.70833%", if
applicable

With respect to each Index, an amount that represents 70.00% of its Initial Value
48132MET2

httpoifsp jpmorgan. comfdocumentfcusip/48132MET 2fdoctype/Product Termsheet/document. pdf

For more informadion abowt the estimated value of the notes, which Tkely will be lower than the price you paid for the notes, please see the hyperlink abowe.

Payment at Maturity

If the: Final Value of each Index is greater than or equal 1o its Trigger Value, you will receive a cash payment at maturity. for each
$1,000 principal amount note, equal to (a) $1,000 plus (b} the Cantingent Inferest Payment applicabla te the final Review Date.

If the Final Value of any Index is less than its Trigger Yalue, your payment at maturity per $1.000 principal amount nete will be

calculated as follows:

51,000 + (51,000 = Least Performing Index Return)

If Final Value of any Index is less than its Tngger Value, you will lase mave than 30.00% of yaur pancipal amount at malturify and couwld
foze alf of your principal amaunt at mafurily,

Capitalized terms usad but not defined hersin shall have the meanings s&t forth in the preliminary pricing supplement.

Any payment on the notes is subject fo the credit risk of JPMorgan Chase Financial Company LLE, as issuer of the notes, and the
credit risk of JPMargan Chase & Co., as guaranter of the nates.

J.PMorgan

O9m NDX/RTY/INDU Contingent Interest Notes

Hypothetical Payment at Maturity™*
Payment At Maturity [assuming 6.375%
Least Performing Index Returm gver the term of the notes Contingant
Interast Rate]
G000 510070533
40.00% $1,007.0833
20.00%. £1,007.0832
10.00% $1,007 0833
5.00% 510070533
0.00% $1,007.0833
-5.00% £1,007.0833
-20.00%% £1,007.0833
-30.00% $1,007 0833
-30.01% S699,90
~40.00% $600.00
-B0.00%% 5400.00
-100.004 50.00

This table dies not demanstrabis how your interest payrments can vary over

Lhe terir of yaur noles.

Contingent Interest

*if the chasing lovel of aach Indax on any Review Date is greatar than or equal
toits Interest Barrier, you will recefee on the applicabs interest Fayment Date
far each $1,000 principal amount note a Cantingent Interest Payment equal 1o
at least 57.0833 (equivalent 1o an interest rate of at keast 6.375% over the
terrn of the notes, payable at a rate of at least 0.705333% monthly).

**The hypothetical paymeants on the notas shown abowe apply only il you hold
the motes dor their antire term. These hypotheticals do not reflect feas or
expenses that would be assoclated with any sale In the secondary market, if
these fees and expenses were Included, the hypothetical payrents shewn

abowa would likely be lower,
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Selected Risks
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Your investment in the netes may resullin a loss. The neles do nel guaranies any retum of pringipal.
The notes do not guarantes the payment of interest and may not pay interest at all.

Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC and
JEKorgan Chase & Co. Therefore the value of the noles prior o maturity will be subject lo changes in
the market's view of the creditworthiness of JPMaorgan Chase Financial Company LLC or JFMorgan
Chase & Co.

The appreciation patential of the nobes is limited to the sum of any Contingent Interest Payments that
may be paid over the term of the nofes,

¥ou are exposed to the risk of decline in the level of each Index.

Your payment at maturity will be determined by the Least Performing Indes.

The benefit provided by the Trigger Yalue may terminate an the final Review Date,

Mo dividend paymeants or voting rights.

JPMargan Chase & Co. is currently one of the companies that make up the Dow Jones Industrial
Average™,

The nofes are subject to the risks associated with non-LLS. securities.

The notes are subject lo tha risks associated with small capitalization stocks.

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

Selected Risks (continued)

*

.

The estimated value of the noles will e lower than the original issue price (price 1o publie} of the notes.
The estimated valuz of the notes is determined by reference to an internal funding rate,

The estimated value of the notes does not represent future values and may differ from others’ estimates.
The value of the noles, which may be reflected in customer account stalements. may be higher than the
then current estimated value of the nates for a limited time period.

Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JP¥S) intends to offer to purchase the
nates in the secondary market but is not reguired to do so. The price, if any, at which JPMS will be willing
to purchase notes from you in the secondary market, if at all, may result in a significant loss of your
principal.

Potential canflicts: We and our affiliates play a variety of roles in connection with the issuance of notes,
including acting as calculation agent and hedging our chligations under the nates, and making the
assumptions used to determine the pricing of the notas and the estimated valve of the notes when the
terms of the notes are sel. It is possible that such hadging or other trading activiies of JP. Morgan ar its
affliates could result in substantial returns for J.P. Morgan and its affiliates while the value of the nates
dacline.

The fax consequences of the notes may be uncerain. You should consult your tax adviser regarding the
U8, federal income tax conseguences of an nvestment in the notes

The risks identified ahove are not exhaustive. Flease see "Risk Factors” in the prospectus supplement and the applicable product supplement and underlying supplement and "Selected Risk Considerations” in the

applicable preliminary pricing supplement for addilional infermation.

Additional Information
SEC Legend: JPMorgan Chase Financial Company LLC and JPMargan Chase & Co, have filed a registraticn statement {including a prospectus) with the SEC for any offerings to which these materials relate. Before you
imvest, you should read the proapeactus in that registrafion statement and the other documents relating to this offering that JPMorgan Chasa Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
mare complete information about JPMargan Chase Financial Company LLG and JPMorgan Ghase & Co. and this offaring. You may get these documents without cost by visiting EDGAR on the SEC web site at

WL Sec.gov, Altematwely, JPMargan Chase Financial Company LLG and JPMorgan Chase & Co., any agent of any dealer participating in the this offering will arrange 10 send you the prospectus and each prospectus
supplement as well a5 any product supplement, underlying supplement and praliminary pricing supplement if you so reqguest by calling toll-free 1-866-535-0248.

IRS Clreular 230 Disclosure: JPMergan Chase & Co. and its affillates do not provide tax advice, Accardingly, any discussion of LLS. tax matters contalned hereln {incleding any attachments) Is not intended or written to be
used, and cannot be us=d, in conneciion with the promotion, marketing ar recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purposs of avaiding U.S.
tax-related penaltios.

Inveatment suitability must be determined individually for each investor, and the financial instruments described herein may not be suitable for all investors. This information is not intended to provide and should not be
relied upon as providing accounting, kegal, regulatory or tax advice. Investors should consult with their own advisers as to these matters.
This material is not a praduct of J.P. Morgan Research Departments.

Frea Wiiting Prospectus Filed Pursuant to Rule 433, Registration Statement Mos. 333-236650 and 333-236653-01
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