Horth America Structured Investments

J.PMorgan

oyr SXSE/EFA Step-Up Auto Callable Contingent Buffered Equity Notes

The falioraing it 4 surnmarny of the eeme of the notes offared by the preliminary pricey suppkement highlighted bl
Summary of Terms

Issuar: JFMorgan Chase Financial Company LLG

Guarantor: JFMargan Chese & Ca,

Minkmum Denomination: F1.000

Underfyings: EURD STOME 507 Incax (the “index”) and iZhares™ MSC| EAFE ETF (the “Fund”}
Contingent Buffer Amount: 50.00%

Pricing Data: Mevernber 37, 2018

Firal Rewview Data: Mevernber 27, 2053

Maturity Date: Hevernber 30, 20273

Roview Dates:

[=TE12H
Preliminary Pricing Supplement:

For more Inhnn:r.inn ahm.i.lhenslrr..'md vk of Inn nokes, nm:h wil quh'l:u Iu-efhin the price
o paid for the noles, phease sao T heppedink abown.

Fou may ks sams or 3l of your princpal sl mstunly. Any paygmenl on e noles is subpc 1o the credtrisk of 19 Morgan Chass Francs
Gompany LLE, 25 issuer of the noles, and e oredi nsk of JPMorgan Crass & So., a5 guaronior o e noles.

Automatic Call

IF the dasrg value of aach Urdardyig an any Review Date (othar than e fral Redew Date) s greater than ar equal ot
C-al walue far that Revies Date, te notes will be aulcmatically caled for a cash payment, for each 51,000 principal amount
node, equal 1o (8] 51,000 plis (B the Sall Pramium Amount applicatle o thal Review Date, payable on the applicable Cal
Settament Data, Mo furter payments will be made an e notes.

First A ot 1000065 Ablrast 12.25%
Secord Al e 104 {06 Al a4 5
Third A ot 108,005 Afbrast .75
Frusth Al et 108000 Allmart 4500

Payment At Maturity
IN the netas have nol been automatically called and the Fina Yalue of each Undadyirg ia greater than itz it Walue, your
paymant 3t matunty per 51,000 principal ameount note will be caloulatsd as follows:
£1,000 + (51,000 = Lassar Perlorming Underhying Rebam)

I thig nedas hawva not bean automascally called and (i} the Final Value of ane Undarying & greatar Than its Inilial Value ard
e Finval Valug of the sthar Urderying is agual 1o 2 Initil Valus or is base than ils Initial Value by up t $e Contirgent
Euter Amourt or (5] B Final Yalue of 2ach Undertying is 2gual o s Initial Walee or is less than ils nitial “alue oy up 1o the
Cantingent Bulfar Amaunt, yau will receive the principal amaund of your notes al malurity
IF the netes e not bsan aubomatcally called and the Final Yalue of ethar Underbing is less than its Inital Valoe by mone
than e Contingert Bulfer Amount, your payment at matunty per $1,000 principal ameunt rote will be calculated as folkows:

31,000 + (51000 = Lesser Feffoming Underying Return)
W e nodas fava nol besn automsticaly caled and g Fina! Vale of either Lncedping iz esa Man i nia! Vaile by move
thar the Contingent Buffer Amewal pou vl lose more than 503 of pour pinsipal amaunt &l matonly and sow'd loge ail of
oo anncips amoont ar mafoahy

Hypothetical Examples of Amounts Upaon
Automatic Call or at Maturity™*

P("LI:\::::'\:] Tital Hmu_rn -] an..al Rmnr_'\ & Tetad Rr_un:\ at 1;::3“:'::;“;3:
Urelarying Firgd Rﬂ-._-ne-l.' Third Ra:ns-r Fenrth Relew AutamaCally
Return at Dabe Date Diater Called
Rk Date
A0 00% 12255 3ET5% A%.00% A0.00%
H000% 12:26% 36.75% A500% 20.00%
0% 1226% AETE% MIA 700
2.00% 1228% BiA PR 3.00%
0.00% L P S .00
-500% i, MiA, MIA, 0,00
-2, 00 i, A, I, 0,00
=50, 005%: i, A, A, 0,005
=50.01% A A A, -50.01%
-G, 0% HiA iR A ~H0.00%
-850, 00% His BiA HiA -B0.00%
~100,00% M BliA HiA -100.00%

W% = indicates that the nohes would nat be called an the applicable Review Dale and
ne payment wonlkd be made for thal dala,

* Reflects a call premivm of 12.28% per annum and the applicable maxmuom Call
Walwes kshed in tre tabbe B0 e Ieft The cal premium will be determined an the Prcing
Ceale and wil fal Ba leas than 12.25% par anrun. The Call Waluse will e datarmines]
on the Pricing Date and wil not be greaser than the applicable maximum,

"" Mat &l Review Dales reflected, The hgpathetcal returns an thie nobes shown abouve
apply anly i wou held the netes Ter hair anting tamn o unlil susomatically called. These
hypodheticals da not reflect fees ar expenses that would be assacialed with ary sake in
thi secerdary marked, If mﬂm Teas and cepanses werg indded, the hypeshetical
ieturng wod lkaly ba
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North America Structured Investments J_E Morgan
oyr SXSE/EFA Step-Up Autocallable Contingent Buffered Equity Notes

Selected Risks Selected Risks (continued)

+ Your mvesimantin tha notas may result in a koss. The notes do nod guarantae any refumn « As afinance subsidiary, JPMorgan Chase Finansial Company LLC has no indepandent
of principal. aperatins and hes limitd assats.

+ Ay payment an tha noles is subject 1o the credil izke of JPMorgan Chase Financial + The estimalad vales of lhe noles wil ke lawer than the ariginal issue grice {price 1o pulblic) of
Camparny LLC and JPhorgian Chase & Co, Therefore the value of the nobes price to ther nobes

rmaturity will b subject to changas in the markat's view of the credibeorihinass of Tha astimated value of the notes is daterminad by refarence to an inernal funding rate.

JPMorpen Chase Fmancial Company LLE o JPMomgan Chase & Co. The estimated value of the noles does not represent future values and may differ frem olhers
+ The Call Walee wilh respect o ezch Underlying for each Review Dale is greader than is estimales

Initial Value and incresses prograssively ovear the term of the nates. Tha value of the notes, which may be reflected in customer account staterments, may be

+ [f the notes are autarnatcally caled, the epgreciation potential of the notes s lmiled b higher than the then current estimated valus of the notes for 8 limited time period.
ary Call Premium Amowent gaid on lhe nolas. = Lack of liguidity: J.P. Margan Securilies LLC (whowe eler 1o as JPMS) intends (o olfer o
+ ou aee axposed b fhe sk of decling in the valee of sach Underbying purchase thi podes in the secondary market bot is nob required to do so, The price, i any, af
= four payment a1 maturity will be determined by the Lezser Parforming Undarlying. which JEMS will b2 willing to purchaza notas from you in the secondary markst, if 31 all, may
= The benefil providad by the Conlingent Bufier Amaunt may 1eminate on the final Review resull in & significant loss of your principal.
Db, = Polenlial conflicts: W and aur afflialas phay @ variedy of robas in connestion will ha isseancs
+ Tha automatic call may force a potential aarky at. of notes, including acting as calculation agent and hadaing aur obligations under the notes,
+ M intarest payments. dividand payments or wating rights. and making the sssumptons used ta dabarmine the prizing of the notes and the estmated
« The notas are subject 1o he risks associated wilh non-U.5. securilies. walue of he nates when 1he 1emms of the noles are set. 1t i passible that such hedging or
= The nolas da nat provide diec! aaposuie 10 fuctulions in foreign axchanpe mabes with ather rading activities of J.P, Margan o ts affilises could resull in substanial retums far JP,
respest 1o tha indax Morpan and its affilatas while the value of the notes decline,
= The Fund is subject to management risk. = The tex consequencas af the notes may be uncertain, ¥ou showld consult your tax advisor
= The performance and market vales of the Fund, particulady diedng penads of market regarding Ihe LS. federal income Lax conseguences of an mwesiman in the noles.

wolatility, may nod correlate with the performance of the Fund's underdying index as wel as
tha net azsel valus per shars.
The noles are subject 10 currency exchange sk wilh respect 1o Ihe Fund,

The rigks identilied above are nl exhauslive. Please 2ee “Risk Faclors” in the applicable product supplemeant and underlying supplemenl and “Seleclad Risk Considerations” in 1he applicab
prediminary pricing supplemant for addilional mzrmation

Disclaimer

SEC Lagend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration stetemant (including & prospesius) with the SEC for any offerings to which thaze
materiats retabe. Belore you invesl, you shoubd read the prospectus in that registration slatement and Ihe olher documents refating be this aMedng that JFMoengan Chase Financial Ceampany LLC
and JPRtargan Chase & Co, has fled with the SEC for more caomplile infarmation about JPMargan Chase Fmancial Compary LLC and JPMargan Chase & Co. and this affizmg. You may get
these documents withaut cost by visiting EDGAR on the SEC wab site at www sac.gov. Aematively, JPMargan Chasza Financial Company LLE and JPMaorgan Chase & Co., any agantar any
gealer paricipating in the this affenng will armangs te send wou the prospectus and each prospechs supplemant as well 35 any praduct supplemant. undertying supplement and prebminary
pricing supplement il you 5o request by calling loll-lree 1-866-535-8245.

IRS Circular 230 Disclosure: JFMoman Chase & Co, and ils affliates do not provide tax sdvice. Accordingly, any discussion of LS. tax matiers containad hergin (including any atiachments) is
not infendad of wiitten 1o be used, &nd cannot be used, in connectian with the promatian, marketing or recommendetion by anyone unaffiliated with JPMorgan Chase & Co. of any of 1he
maltens address herein o Tor Ihe punpose af avoiding LLS. lax-related penaliies,

Invasiment suitabilty must be determined individually for each inwestor, and the Snancial instruments descibed herain may not be sudatle for all investors, This infarmation is not intended 1o
pravdide and should not be relisd upon a8 providing acoounting, legal, regulatory of ax advice. Invadtons should consult wilh their own advisars as ba these malbers.

This matenal is ot & product of JP. Morgan Research Departments.
Fres writing Prospectus filed Pursisant ta Rule 433; Registration Staterment Mos. 333-222672 and 333-222672-01
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