Horth America Structured Investments

J.PMorgan

oyr SPX/RTY 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

Indices: SEP J00% Index and Russedl 2000 ®index
Contingent Buffer Amount: 50.00%

Pricing Data: Mevernber 30, 2098

Firal Rewview Data: Mevernber 27, 2053

Maturity Date: Hevernber 30, 20273

Roview Dates: Annualy

CUSIP: SRN2OUWET

Preliminary Pricing Supplement:

For more Inhnn:r.iun ahm.i.lhenslrr..'md vk of the nodes nm:h wil quh'l:u Iu-uhin 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 level of sach Index on ary Rewview Date (other San the final Review Dale) is greater thar or equal $a ils Call
Walue, the noles wil be aulomatizaly caled for a cash payment, for each 51,000 principal amount note, equal to [a) $1,000
Pz (B) the Sall Pramiim Amaun spplcatie to that Feview Date, payable on the applicabls Sall Semiement Data, Mo fathar
paprante will be made an e males,

First 1040 DA Ablrast £00%
Secord A S Al 180K
Third 1040 005 Apbrast Z7.00%
Frusth 1 S Allmart 800

Payment At Maturity
IN the netas have nol been automatically called and the Fina Yalue of each Indes is greater than &2 Inilial Vales, your
paymant 3t matunty per 51,000 principal ameount note will be caloulatsd as follows:
$1.000 + {81,000 = Lesser Perfarming Indax Rahen)
I thi nedas have not bean automascally called and (i) tha Final Valus of ane Index i greater than is Inilial Value and the
Final ‘Walus of the sther Indes is aqual o it kit Valus o is bees than ils Inilial Valee by up o $he Cortimgert Butler Armsunl
of (i) the Final Walue of 2ach Index is 2gual 1os Initial Walue or is kess than its inital Yalue by up 1o the Somtingent Buter
Amaunt, you will resaios the pringipal ameawnt of your nales al mabaity
IF the netes e nol Eean aubomatically called and the Final Yalue of ethar Incax is less than its Inital Yalue by more han
thex Cantingant Buffer Amauns, yaur paymenit at matunity per 7,000 pircipal amaunt nots wil b2 caloulaled as folows:
F1.000 + {51,000 = Lesser Fertarming Indax Relurn)
W e nidas fava nol besn automsiicaly caled and tig Final Vale of either fndex i3 faa han its nila! Yaive by mos fhan
tha Comdrgant Buffar Amaurt, wow will kass mare fhan 50% of vouwr prinapal ameon! af mafurily and could (oge all of yoor
pangigal amaund at matunty,

Hypothetical Examples of Amounts Upaon

Automatic Call or at Maturity™*
Leaserd P . Tabal Retuir at
it AT Tt ton foum e (S0
Faview Date Called
0005 900% AT 00% 36.00% A0.00%
0005 B00% 2T 00% 38.00% 20.00%
15.00% B 00% 27.00% JE00% 16.00%
5.00% 5.00% 27.00% 3E.00% 5.00%
a0% 2000% 2T.00% dE.00% 0.00%:
-5.00% M, PR, [ 0,00
=20.00% M, BiA [ 0,007
=50, 000 i, PiA [ .00
=50.01%: A BliA [ Y -G001%
=G, (i HitA BliA LA =B0.00%
=80, 0 MitA BliA [ T =A0.B0%
=100, 00 it BliA [ TN -100000%

Hif = indicates that the nates weuld not be calied on the applicable Roview Date
A ng payment wedd be mada far hal date,

¥ Reflects a call prermium of 9.000% per annurn. The call premoun wil be detamined
an the Pricing Date and will net ke bass than 500% per anmum.

Nl gl Ravies Dates rafected. Tha hypofatical seturs on e notes ahown
abowe apply only | you held the notes for their antiee s2m or until automatically
called, These hypothaticals do ral reflect ees ar gxpensaes that wedld be assoclated
wilh any sale i the secondary makel. T he2a feos ard cepanges were nchuded,
the hypathetizal returns would lizsty be lower.
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Selected Risks

+ Your imvesimantin tha notas may result in a loss. The notes do nod guarantaa any retum
of principal.

Ary payment an the noles is subject 1o the cradil igks of JPMorgan Chase Financizl
Camparny LLC and JPhorgian Chase & Co, Therefore the value of the nobes price to
rmaturity will b subject to changas in the markat's view of the credibeorihinass of
JPMorpen Chass Fmancial Company LLE o JPMomgan Chase & Co.

I the: noles are aulomatically called, the apgrecialion potential of he nodes s Eniled o
any Call Premium Amouwnt paid on the notes.

‘ou ane exposed ba the sk of decling in the level of esch Index.

= four payment 2l maturily will be detemmined by the Lesser Perfarming Index.

The bendit provided by the Comingent Buffer Amaunt mary feminade on the final Review
Data.

= The automatic eall may foiee 8 polential early et

Mo inbarest payments, dividend payroents or vating rights,

JPMorgan Chasa & Co. is cumantly ona of the companies that makes wup the &P S00
Ind

The nolas are subject 1o e risks associated wilh small capitalization companies.

A finance subsidiary, JPMargan Chase Financial Company LLG has na independent
operations and has limitad assats.

Selected Risks (continued)

The astimated valus of the nedes will ba lowar than the original issue prica {price o public) of
tha notes.

The estimaled valus of lhe noles i gateminad by referencs 1o an inemal funding rats.

Thar esfimated valse of the notes does ot represent futare values and miy differ from olhes
astimatas.

The value of 1he nates, which may be raflecled in cugtemer account Slatemsents, may be
higher than the fhen currend estimaled vahee of he noles for a imiled lme periad.
Lack of ligudity: J.P. Morgan Securities LLC (who we refer to as JFME] intends to offer to
purchase he notes in the secondary market but is not required fo do so. The price, if any, &t
which JPRS will be willing to purchaze noles from you in the secondary market, il a1 all, may
result in s significant loss of your principal

= Potantial conflicts: We and our affliates play & varisty of rosas in connection with the isseanca

af nates, including acting as caleulation agent and hedging aur obligatans under he netes,
and miaking the assumptions used la delermine thi pricing of the noles and the estirated
valug of the notes when the terms of the notes are sat. It is possibéa that such hadging or
athar trading activities of J.F. Maorgan or is affilistes could result in substandial ratums for J.F.
Margan and ils affiEates while 1he value of the noles decline.

The tis congequences af e noles may be uncertain, You shoskd congult your B advisor
regarding the L5, federal incoma tax consequancas of an mvasimantin the notas,

The risks identified abowa are ot exhaustive. Please sae "Risk Faciors™ in the appicable praduct suppsamant and undarkying supplemant ard “Selectad Risk Consideratons” in tha applicabia

praliminary pricing suppsemeant far additional infarmation.

Disclaimer

SEC Legend: JPMorgan Chase Financial Company LLG and JPMorgan Chase & Co, have fiked a registration stalement (including & prospecius) with thiz SEC for any offieings to which these
matarizls retabe. Before wou invest. you should read the prospacius in that registration statamant and the other documants relating te this offeing that JPMorgan Chase Financial Company LLC
and JFiargan Chase & Co. has filed with the SEC for more complete information about JPMorgan Chass Financlal Company LLE and JPMorgen Chase & Co. and this offering. ¥ ou may get
Ihese documents withaul cosl by visiting EDGAR on lhe SEC web sile at www sec.goy. Allemalively, JPMargan Chaze Financial Campany LLE and JPMargan Chase & Co., any agenl ar any
dealer participating in the this affeing will arrange te send you the prospactus and sach prospectus supplemant as wall as any product supplemant. underying supplement and prefminary
pricng supplement if you so requast by calling tall-fres 1-466-535-0248.

IRE Cirgular 230 Disclosurne: JPMorgan Chase & Co, and ils affliates do not provide Bosdvioe, Scosrdingly, any discussion of LLE, B matiens comtained hergin (incleding any atfschments) is
not intendad or written 1o be used. and cannot ba used, in connection with the promation, marketing or recommandation by anyone unaffiliated with JPMorgan Chase & Co. of any of the
matters address herein ar for the punpose of avolding LS. tax-retated penalies.

Invasiment suitabifty must be determined individually for each investar, and the Snancial instruments descrbed herain may not ba sudabla for all investors. This infarmation is not intended 1o
provide and should not e relied upon &s prowiding accountng, legel, regulatony or 182 advica. Investors should cansult with thair own advisors as o these meters.

This maderal is nod a product of J P, Morgan Research Degartmaents,
Fresa writing Prospecius filed Purswant 1o Rule 433; Ragistration Statement Mes, 333-232672 and 333-222672-01
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