North America Structured Investments J-R Morgan

3yr Capped Dual Directional Buffered Return Enhanced Notes linked to Lesser Performing of SPX/RTY

The following & a summary of the terms of the notes offered by the preliminary pricing supplement highlighted belaw.

Hypothetical Total Returns**
Summary of Terms

Issuar: JPMargan Chase Finaneial Company LLC e e B e
Guarantor: JPMoigan Chase & Co. 81600

Minimum Denomination:  $1,000 it

Index: S&P 5007 Index and Russell 20007 Index = -
Pricing Date: August 27, 2019 i L T
Observation Date: August 26, 2022 g

Maturity Date: August 31, 2022 £

Maximum Upside Return: At least 22.50%"

Upside Leverage Factor:  1.20

Buffer Amount: 15.00% A = = = =
Payment At Maturity: If the Final Value of each Index is greater than its Initial Value, your payment at maturity per $1.000 iy T e

principal amount nate will be calculated as follows:

£1,000 = (£1,000 x Lesser Parfcrming Index Return » Upside Laverage Factor), subject to the Leaser Parforming

Maximum Upside Return L ﬁ;lf:j'e:::';m::‘]iﬂu Index Absolute lndexy. V2P Hr:L:I::lI: o the
If {i) the Final Value of one Index is greater than its Initial Value and the Final Value of the aother ' Reaturn b
Index is equal to its Initial Value or is less than its Initial Walue by up to the Buffer Amount or (i) the
Final Walue of each Index is equal ta its Inifial Value or is less than its Initial Value by up to the 65.00% WITE 22.50%
Buffer Amount, your payment at maturity per §1,000 principal amount ncte will be calculated as
follows: 40,00% MiA 22.50%
1,000 + {$1,000 = Absolute Index Return of the Lesser Performing Indes) 22.50% Mi& 22 50%
If the: Final Value of either Index is less than its Initial Value by more than the Buffer Amount, your 18755 NiA 22 50%
paymeant at maturity per $1,000 principal amaunt note will be caloulated as fallows: ' :
$1.000 + [$1,000 x (Lesser Performing Index Return + Buffer Amount)] 15.00% NI 18.00%
If the Final Value of sither Index is less than its Initial Valve by more than the Buffer Amaunt, you
will lose some or most of your principal amount at maturily. 10.00% NEA 12.00%
cusip: 48132CHS5 5.00% NiA 5.00%
Prellminary Pricing
Supplement: hitpetisp. jprorgan.comfdocumeantiousip’ds 1 32CH5Sdecty peProduct Termsheetdocurnent pdf 0.00% 0.00% 0.00%
F iné i the et e o4 . which ikaly will be | ; i L Fl ez byl .
oe mare infermation about the estimated value of the rates, which ikaly will be lower than the price you paid for the notes, please see the hyperlink abave _10.00% 10.00% 10.00%
Any payment on the notes is subject to the credit risk of JPMeorgan Chase Financial Company LLC, as issuer of the notes, and the credit _15.00% 15.00%. 15.00%
fisk of JPMergan Chase & Co., as guarantor of the notes,
* The actual Maximum Upside Return will be provided in the pricing supplement and will not be less than 22.50%. -20.00% e -5.00%
“Refects Maomum Upside Retun equal 1o the minimum set forth heresn, for ilustrative purposes.
The “tetal return” as used above is the number, expressed as a percentage, that results from comparing the payment at maturity per -40.00% L33 2l
51,000 principal amount note to §1,000.
-B0.00% M -55.00%
The hypathetical refurns shown above apply anly at maturity. These hypotheticals do not reflect fees or expenses that would be associated
with any sale in the secondary market. If these fees and expenses were included, the hypathetical returns shewn above would likely be A00.00% N 55.00%

lowier,

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



J.REMorgan

Morth America Structured Investments

3yr Capped Dual Directional Buffered Return Enhanced Notes linked to Lesser Performing of SPX/RTY

Selected Risks Selected Risks (continued)
Your investment in the notes may result in a less. The notes do not guarantees any return The estimated walue of the notes will be lower than the original issue price (price to public) of
of principal. the notes.

+ Your maximum gain on the notes is limited to the Maximum Upside Return if the Lesser
Performing Index Return is positive.

The estimated value 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

.

+ Your maximum gain on the notes is limited by the Buffer Amount if the Lesser Performing others’ estimates.
Index Return is negative, + The value of the notes, which may be reflected in customer account statements, may be

+ Any payment on the notes is subject to the credit risks of JPMorgan Financial Company higher than the then current estimated value of the notes for a limited time period.
LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be + Lack of liguidity: J.P. Morgan Securities LLC (who we refer to as JPMS) intends to offer to
subject to changes in the market's view of the creditworthiness of JPMorgan Chase purchase the notes in the secondary market but is nat reguired to do 2o. The price, if any, at
Financial Company LLC or JPMorgan Chase & Co, which JFMS will be willing ta purchase notes from you in the secondary market, if at all, may

+ You are exposed to the risk of decling in the level of each Index. result in a significant loss of your principal.

+ Your paymant at maturity will be determined by the Lesser Parforming Index. + Potential conflicts: We and our affiliates play a variety of roles in connection with the

+ Na interest payment, dividend payments or voting rights issuance of notes, including acting as caloulation agant and hedging our obligations under

+ JPMeorgan Chase & Co. is currently one of the companies that make up the S&P 500% the notes, and making the assumptions used to determing the pricing of the notes and the
Index. esfimated value of the notes when the terms of the notes are set. It is pogsible that such

+ The notes are subject ta the risks associated with small capitalization companies, hedging or ather rading activities of J.P. Margan ar its affiliates could result in substantial

+ As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent retums for J.P. Morgan and its affiliates while the value of the notes decline.
aperations and has limited assets. + The tax consequences of the notes may be uncertain. You ghould consult your tax advizer

regarding the U8, faderal income tax conseguences of an investment in the nates.

The rizks identified above are not exhaustive. Please see "Rizk Factors” in the applicable product supplement and underlying supplemeant and “Selected Risk Considerations” in the applicable
preliminary price supplement for additional infarmatian,

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration statement {including a prospectus) with the SEC for any afferings to which these materials relate. Before you
imvest, you should read the prospectus in that registraticn statement and the other decumnents relating to this offering that JPMergan Chase Financial Cempany LLS and JPMergan Chase & Co. has filed with the SEC for
more complete information about JPMorgan Chase Financial Company LLC and JPMargan Chase & Co. and this offering. You may get these documents withaut cast by visiting EDGAR on the SEC web site at

warner sac.gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMargan Chase & Co., any agent or any dealer participating in the this offering will arrange to =and you the prospectus and each prospectus
supplement as well as any product supplement. underlying supplement and preliminary pricing supplement if you sa request by calling talldree 1-865.535-9245.

IRS Circular 230 Disclosure: JPMaorgan Chase & Co. and its affiliates de not provide tax advics. Accordingly, any discussion of LS. tax matters contained herein {including any attachments) is not intended or written to be
used. and cannot be used, in connection wilh the promoticn, marketing or recommendaticn by aryone unafiilialed with JPMorgan Chase & Co. of any of the matlers addressed herein or for the purpese af avoiding U.S.
tax-related penalties,

Investiment sultability must be determined individualty for each imnvestor, and the financlal instrumemts described herein may not be sultable for all investors. This information 1s not intended 1o provide and should not be
relied upan as providing accounting, legal, regulatory or tax advice, Investers shauld consult with their own adviscrs as to these matters.

Thig material is ot a product of JP. Morgan Research Departmants.

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Nos. 333-222672 and 333-222672-01
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