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4yr Auto Callable Review Notes linked to SPX/RTY with Contingent Minimum Return = g

Overview T B
The fallowing iz & summary of the terms of the notes offered by the preliminary pricing supplement hyperinked below, |_ JFF:IO t etica l Amount Pa 5;3 - |e
2
Summary of Terms Perfonsi index  ToI8 Refur a
Issuer: JPMergan Chase Financial Company LLC Feturn al Review :
Guarantor: JPMorgan Chase & Co,
Indices: S&P 5007 Index and Russell 2000% |ndesx a0.00% S.00% 18.00% 27 00% 25.00%
Pricing Date: May 18, 2018
Maturity Date: June 15, 2022 G000 £.00% 18.00% 27.00% 35,00%
Review Dates: Annial 40.00% 8005 1800% 27 00t 5,005
Call Value: Wilh respect to each Index, 100.00% of its Initial Value ) ) i '
Payment if Auto Called: For every $1,000 principal amount note, you will receive one payment of $1.000 plus a Call 20,00% 4.00% 18.00% 27.00% 16,00%
Fremiurm Amount, calculatad as follows: ™
atleast 2.00% x £1,000 if autornatically called on the first Review Date 10,00 £.00% 18,00% 2700 25 00%
at least 15.00% = $1.000 if autamatically called on the second Review Dale
atleast 27.00% = $1.000 i automatically called on the thind Review Date 000% 2.00% 18.00% 27.00% 35.00%
at lzast 35.00% = $1.,000 if automatically called on the final Review Date
Contingent Minimum Return:  10.00% ] S L2 W5 L D
Trigger Value: With respect 10 each Indesx, 70.00% of its Inital Value 30,00% HIA WA A 10,00%.
CUsIP: 48129MNNZ
Praliminary -25.00% HIA A B 10.00%
Fricing Supplement: hitlpftsp ipmargan comidocumentusipEa 28nNN2idocypeProduct Termsheetdocement,pdf
-30.00% MIA (1) A 13.00%:
For more informalion about e estimatad valus of e noles, wihich ety will be lower (han e price you paid Tor 1he noles, please see he
hyperink above. You may lase somea or all of your peepal a8 matrily, Any payrment on e poles is subjes o the eredi rish of JPMorpan 3.1 A A BUA -30.01%
Chase Finandal Comgary LLC, asissuer of the notes and Me oredt risk of JPMorgan Chase & Co., as guarsntar of e notes.
Automatic Call -BO.00%: BIA A BA -80.00%
I the closing level of each Index on any Review Date is greater than or equal to its Call Value, the notes will be
auioqmticalﬂr called for & cash paymeﬁ,t. for each $1 .Ungﬂ"inCipﬂl amouﬁ note, equal ta (@) $1.000 plus (b} the Call i o i ot s
Premium Amount applicable to that Review Date, payable on the applicable Call Settlement Date. Mo further payments will
be mada on the notes. * In each casa, 1o be determined on tha Pricing Date, but nof less than such amounts
** Reflects Call Premium Amaunts agual ta tha minimum Call Fremium Amaunts set forth
F’:a',fment at Pﬂall.ll'it'j hE’ﬂII‘I.fGrI"lISll’?IIWPUWS
i ) Thie “total raburn” 35 usad abowa is 1he number axpressad as 3 persentage. that results from
If the notes have net been automalically called and the Final Value of each Index is greater than or equal te its Trigger camparing 1he payment on 1he applicable payment date par 1,000 princpal amownt nete 1o
“alue, your payment at matunty per $1,000 principal amount note will be calculated as follows: 51,000,

31,000 + ($1,000 = Contingnt Minimurn Retarn} Thies Fig pothietical reums on e natas shawn atave apely anly it you nald the nates for thair

anlire 18 ar until H.Iwﬂ'lﬁ‘lll:ﬁ”}' called. Thasa hﬁ'pﬂtl‘ﬂﬂc\!l&ﬂo net reflect faes or expenses that
wiold Be 5550515135\!“{“31}' 5308 in the secondary markat f 1hess 1885 aNd EXpaENsEs Wang
Inclugad, the hypathetical retuns and hypalhetical interast payments shown sbove wauld ikely
b orear.

If the mates have not been automatically called and the Final Value of either Index is less than its Trigger Yalue, your
payment at maturity per 31,000 principal amount note will be calculated as follows:

31,000 + (31,000 = Lesser Parforming Index Return} Capitaized t2ms Ugad but nol defined Rarsin shal have tha meaning set farh in he
preliminery pricing supplemsant.
if the notes heve nof been automafically called and the Final Value of either Index iz less than itz Trgger Valve, pou will
inss more fan 30.00% of your principal amount af matuity and could lose all of your principal amount af matuify.
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elected Risks

Your investment in the notes may result in a loss. The notes do not gquarantee any returm
of principal.

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

The appreciation potential of the notes is limited to the Call Premium paid on the notes if
the notes are not automatically called.

Your ability to receive the Contingent Minimum Return may terminate on the final Review
Date if he notes have not been automatically called.

You are exposed to the risks of the decline in the level of 2ach Index.

Your payment at maturity will be determined by the Lesser Performing Index,

The automatic call feature may force a potential early exit.

The benefit provided by the Trigger Value may terminate on the final Review Date.

Ma interest payments, dividend payments or voting rights,

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

JPMorgan Chase & Co. is currently one of the companies that make up the S&P 500®

SPX/RTY with Contingent Minimum Return

J.EMorgan

Selected Risks (continued)

The estimated value of the notes will be lower than the original issue price {price to public) of
the notes.

The estimated value of the notes is determined by reference to an intemal funding rate.

The estimated value of the notes does not represent futlre values and may differ from
others’ estimates.

The value of the notes, which may be reflected in customer account statements, may be
higher than the then current estimated value of the notes for a limited time penod,

Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as JPMS) intends to offer to
purchase the notes in the secondary market but is not required 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 conflicts: We and our affiliates play a variety of roles in connection with the
issuance of notes, including acting as calculation agent and hedging our obligations under
the notes, and making the assumptions used to determine the pricing of the notes and the
eslimated value of the notes when the terms of the notes are sel. It is possible that such
hedging or other trading activities of J.P. Morgan or its affiliates could result in substantial
retums for J.P. Morgan and its affiliates while the value of the notes decling.

The tax consequences of the notes may be uncertain, You should consult your tax adviser

Index.
+ You are exposed to the risks associated with small capitalization companies.

regarding the U.S. federal income tax conseguences of an investment in the notes.

The risks identified above are not exhaustive. Flease see “Risk Factors” in the applicable
product supplemeant and underlying supplement and "Selected Risk Considerations™ in the
applicable pricing supplement for additional information.

Additional Information

SEC Legend: JPMargan Chase Financial Company LLC and JPMargan Chase & Co, have filed 5 registration atatement (including & progpactus) with the SEC for any afferings to which thess materials relate, Before you
inwest, you should read the prospectus in that registration statement and the other documants relating to this offering that JPMorgan Chaze Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
more complete information about JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. You may get these documents without cast by visiting EDGAR on the SEC web site at
www, S8 gov, Altematively, JEMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent of any dealsr paricipating in the this offering will arange 1o send you the prospecius and each prospecius
supplement as well a5 any product supplemsant, underlying supplement and preliminary pricing supplement i you =o request by calling toll-free 1-B66-535-9248.

IRS Circular 230 Disclosure JPMergan Chase & Co.and its affiliates du not provide tax advice, Accordingly, any discussion of LS. tax matters conlained herein {including any attachments) is not mtended o writlen to be
uzad, and cannot be ussd, in connection with the promaotion, marketing or recommendation by anyone unaffiliated with JEMargan Chasa & Co. of any of the matters address herein or for the purposs of avaiding U5, tax-
related penalties.

Inwestment 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 85 providing accounting, legal, regulstary or tax sdvice. Investors should consult with their own advizors as to thess matters.

This material is not a product of JLP, Morgan Research Departments,
Fres writing prospectus filed pursuant to Rule 433, Registration Statement Mos. 333-2226872 and 333-222672-01
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