North America Structured Investments

4yr Auto Callable Review Notes linked to RTY/SX5E

Qverview
The following = a summary of the terms of the notes affered by the preliminary pricing supplement hyperlinked below,

Summary of Terms

Issuer: JPEMargan Chase Financial Company LLG
Guarantor: JPMaorgan Chase & Go,

Indices: Russell 2000° Index and EURD STOXX 507 Index
Pricing Date: HAaggust 23, 2019

Flnal Review Date: August 23, 2023

Maturity Date: Sasgust 28, 2023

Review Dates: Annual

Trigger Value: With respect to each Index. 70.00% aof its Initial Value
cusip: 481320026

Frelimimary

Pricing Supplement:

For mare information about the estimsted value of the notes, which Bkely will b lower than the prce you pald for ihe noles, please sea the
hypedink abowe. You may lose some of all of your principal st metunity. Any payment on the notas 5 subject 1o the credit igk of JPMargan
Chaga Finencial Company LLG, as issuer of the notes &nd the credit risk of JFMomgan Chase & Co.. gs guarantor of the notes.

Automatic Call
If the closing level of each Index on any Review Date is greater than or equal to its Call Value, the notes will be
automatically called for a cash payment, for each 51,000 principal amount nate, equal to (a) §1,000 plus (b) the Call

Premium Amount applicable to that Review Dale, payable on the applicable Call Settlement Date. Ma further payments will
he made on the nates,

© Reviewbae Gall Valuo i ’
First 0.00%
Secend 90.00% AN least 17.00%
Third 90.00%: At leagh 25.50%
Faurh 40,00% A1 leass 34.00%

Payment at Maturity

If the notes have not been automatically called and the Final Value of each Index is greater than or equal fo its Trigger
Walue, you will receive the principal amount of your notes at maturily.

1f the nates have net been automatically called and the Final Value of either Index is less than its Trigger Value, your
payment at maturity per $1,000 prncipal amount note will be caloulated as follows:
31,000 + ($1,000 » Lesser Performing Index Return)

If the nales hava nof been automatically called and (he Final Value of either Indax i3 less than ils Toigger Value, you will
Jose mareg Hran 30.00% of your privcipal amount al maturily aod could fose &ll of your princioal amounl! & malunty.

J.PMorgan

{ypothetical Amount Payable®®
VI y

Lessar
Parformang Index

e

et Totsl Retwumoat.  Tols! Retwn s Total Raturn a8

Hemeaal':eweﬂ H"sgetsulw' Secc-li:tl:laiewew 1hin:||;§'ne-'.l FI“BE}EUE: aw
30.00% 8.50% 17.00% 25.50% .00%
40.00% 8.50% 17.00% 25.50% 24.00%
10.00% 8.50% 17.00% 25.50% 34.00%
0.00% B.50% 17.00% 26.50% 34.00%
-2.50% 2.50% 17.00% 25 50% 3.00%
-5.00% 8.50% 17.00% 26 50% 34.00%
-7.50% 8.50% 17.00% 25.50%: 34.00%
-10.00% 8.50% 17.00% 25.50% 24.00%
- 20003 HIA RIA A MiA
-30.00% L hia, B Mi&
-30.01% A hiA MA -30.01%:
-50.00% HiA A A -50.00%:
-B0.00% WA Mg A -80.00%

~100.00%: A hlig A =100.00%

* In pach case, to be determined on the Pricng Cate, but net greater than the maximum Call
Yalue or less than tha minimuem Call Premium, as appicabls.

** Reflects a Call Premium of 8 50% per annum and the applizable maximum Call Values Gsted
in the table to the o, The call premium will be determined on the Pricing Date and wil nat be
less than & 50% per annum. The Call Vakies will be determined an the Pricing Dade and will
ned be greater than the applizable mazximum,

The: “iotal return” as used abawe is the number expressed as a percentage, thad results from
camparirg the payment on fhe applicable payment date per 31.000 principal amaunt note fo
51.000,

The hysolhetical returns an the nates shawn abave apaly enly if yeu hold the nabes foe their
endire ferm ar until sutamalically called, These by patheticals do nat reflect fees or espenses that
would be assosiatd with any sale in the secondasy market, £ hese foes and expenses weie
inzluded, the hypalhetics! refurns shown abave would likely be lower,

Capitalized terms used bul nal defined henein shal have the meaning sef farhin the
prediminary pricing supphement.
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Selected Risks

+ Your investment in the notes may result in a less. The notes do not guarantee any return
aof principal.

Any payment on the notes is subject to the credit risks of JPMorgan Chases 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
JPMaorgan Chase Financial Company LLC or JPMorgan Chase & Co.

The appreciation potential of the notes is limited to the Call Premium Amount paid on the
notes.

You are exposed o the risk of decling in the level of each Index,

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

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

The autamatic call feature may farce a potential early exit,

Ma interest payments, dividend payments or voling rights.

The notes are subject to the risks asscciated with small capitalization companies.

The notes are subject to the risks associated with non-U.S, securities,

The notes do not provide direct exposure to fluctuations in foreign exchange rates.

As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent
aperations and has limited assets.
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Selected Risks (continued)

+ The estimated value of the notes will be lower than the eniginal issug price (price to public) of
the notes.

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

+ The estimated value of the notes does not represent future 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 reguired to do =o. The price, if any, at
which JFMS will be willing ta 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 nates, including acting as calculation agent and hedging our abligations under
the notes, and making the assumptions used to determine the pricing of the notes and the
esfimated value of the notes when the terms of the notes are set. It is possible that such
hedging or other trading activities of J.P. Margan or its affiliates could result in substantial
returms far J.P. Morgan and its affiliates while the valus of the notes decline

+ The tax conseguences of the notes may be uncertain. You should consult your tax adviser
ragarding the U.&. federal income tax conseguences of an investment in the notes.

The risks identified above are not exhaustive. Please ses “Risk Factors” in the applicable product supplement and underlying supplement and “Selected Risk Considerations” in the applicable

pricing supplement for additional information.

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Ca. 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 thad registraticn statement and the other decuments relating to this offering that JPMergan Chase Financial Cempany LLS and JPMergan Chase & Co. has filed with the SEC for
more complede 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

wasner 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 sand you the prospectus and each prospeactus
supplement as wedl as any product supplement. underlying supplement and preliminary pricing supplement if you sa request by calling talldree 1-868.535-9245.

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

Investment sultability must be determined individualty for each investor, and the financlal instruments described herein may not be suitable for all investors. This information is not intended 1o provide and should not be
relied upan as providing accounting, legal, regulatory or tax advice, Investers shoubd cansult with their own adviscrs as to these matters.

This material is not & product of JP. Morgan Research Departments.
Frea writing progpectus filed pursuant to Rula 433, Registration Statement Mos. 333-222672 and 333-222672-01
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