MNorth America Structured Investments

ayr Partial Principal at Risk Capped SX5E Notes

The following is a summary of the terms of the notes offered by the preliminary pricing supplement highlighted below,
Summary of Terms

lssuer: JPMergan Chase Financial Company LLC
Guarantor: JPMgrgan Chase & Co.

Minimum Denomination: 51,000

Index: EURD STOXE 507 Index

Pricing Date: March 26, 2020

Observation Date: March 26, 2025

Maturity Date: March 31, 2025

Participation Rate: A0, D

Maxlmum Amount: A least 240000 per 51,000 pincipal amount nots*

Additional Amaount:
Payment At Maturity:

51,000 ® Index Return = Participation Rate

If the: Final Value is greater than the Initial Value, at matunty, you will receive a cash payment, for
each $1.000 principal amount note, of $1,000 plus the Additional Amaunt, which will not b= graater
than tha Maxmum &mount.
If the: Final Value is equal to or less than the Initial Value, your payment at maturity will be
calculated a5 follows:

51,000 + {51,000 = Index Return)
I ri evant, howaver, will the payment at maturity be lass than 39650.00 per 51,000 principal amoeunt
rate.
If the Final Value is less than the Initial Value, you will lose up fa 5 00% of your principal amaownt &f
ratunty.
You are entiffed to repayment of ai lsast 285000 per $1,000 principal amount nate af marturiy,
subject fo the credif nisks of JPMorgan Financial and JPMorgan Chass & Co.

CUsIP:
Preliminary Pricing
Supplement: ! Product Termsheetidocwment pdf

Far mere infarmation about the estimated vabue af the notes, which lialy will ba lowes than the prics you paid for the notes. please ses the hypering abave.

A513EKCEBY

Any paymant on the notas s subject to the credit risk of JPMorgan Chase Financial Company LLC. as issuer of the notes, and the cradit
risk of JPMargan Chase & Co., as guarantor of the notes.

* The actual Mawimurn Amaunt will be provided in the pricing supglemeant and will not be l23s than 540000 per $1.000 principal mount
nale,

**Relleets Masimum Amounl equal to the minimum Maximom Amount set farth herein, for Tlustratie PG as,

The “total return” as used above |5 the number, expressed as a percentage, that results from comparing the payment at maturity per
51,000 principal amount note to 51,000,

The hypothetical returns shawn above apply anly at maturity, These hypothaticals do not reflect fees or expenses that would be associated
with any sale in the secondary market. If these fees and expanses wera included, the hypathetical retumns shown abowve would likely be
lower.

J.PMorgan

Pagrreen b Masuniby
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the Notes
180,00 80.00% 40.00%
165.00 B5.00% A0, 005
180,00 B0LO0% 40,008
140,00 40.00% 40008
120.00 20,005 20.00%
110.00 10,005 10.00%
105,00 5.00% 5.00%
10100 1.00% 1.00%
100.00 0.00%: 0.00%
59,00 -1.00% -1.00%
a7.50 -2.50% =2.50%
95,00 -5.00% -5.00%:
Q0,00 ~10.00% -5.00%
E0.00 -20. 008 -5.00%:
G0, 00 -40. 008 -5.00%
40,00 =60, 008 -5,00%
30.00 -B0. 008 -5.00%
0.00 -100.00% -5.00%

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




MNorth America Structured Investments

Syr Partial Principal at Risk Capped SX5E Notes

J.PMorgan

Selected Risks Selected Risks (continued)
» The notes may nol pay mare than 95.00% of the principal amount at maturity. + The estimated value of the notes will be lower than the original issue price (price to public) af
= Yaur maximum gain on the notes is limited by the Maximum Amount. the notes.

= Any payment on the notes is subject fo the cradit isks of JPMaorgan Chase Financial The estimated value of the notes is determined by reference to an internal funding rate.
Company LLC and JPMorgan Chase & Co. Therefore the valug of the notes prior ta The estimated value of the notes does not represent future values and may differ from
maturity will be subject to changes in the market's view of the creditworthiness of others' estimates.
JPMargan Chase Financial Company LLC or JFMorgan Chase & Co. The value of the notes, which may be reflected in customer account statements, may be

+ Nointerest payments, dividend payments or voting rights. higher than the then current estimated value of the notes far a limited time pericd.

» The notes are subject to the risks associated with non-UL_3. securities. » Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPMS) intends to offer to

= The notes da not provide direct exposure to fluctuations in fareign exchange rates. purchase the notes in the secendary market but is not reguired to do so. The price, if any, at

+ As a finance subsidiary, JPMorgan Chase Financial Company LLC has no indepandent which JPMS will be willing to purchase notes from you in the secondary market, if at all, may
aperations and has limited assets. resultin a significant loss of your principal.

FPotential conflicis: We and our affiliates play a variety of reles in connaction with the
issuance of notes, including acting as calculation agent and hedging our abligations under
the notes, and making the assumptions used to datermine the pricing of the notes and the
estimated 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. 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 advisor
regarding the U.S. fedaral income fax consequences of an investmant in tha notes.

The risks identified above are not exhaustive. Please see *Risk Factors” in the applicable
product supplemeant and underlying supplement and “Selected Risk Considerations” in the
applicable preliminary pricing supplement far additional infarmation.

Additional Information

SEC Legend: JPMorgan Chase Financal Cormpany LLC and JPMargan Chasze & Co. have filed & registiation statement {including a progpecius) with the SEC for any offerings o which thess materials relate. Belore you
inwest, you should read the prospecius in that registration statement and the other documents relaling 1o this offering thal JPMorgan Chase Financial Company LLGC and JPMorgan Chase & Co. has filed with the SEC for
mare complete infermation about JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co, and this offering, You may gel these documents without cost by visiting EDGAR on the SEC web sile at

wowrwd Sec.gow, Allernatively, JFMargan Chase Financial Company LLC and JPMorgan Chase & Co,, any agent o any dealer paricipating in he this afferng will arrange o send you the prospecius and each prospectus
supplement. underlying supplement as well as any product supplement and prefimmary pricing supplemaent if you 50 request by calling toll-free 1-866-535-8248.

IRS Cirgular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly. any discussion of U5, tax matters containad harain {including any attachments) is not intended or writtan 2 be
uzed, and cannot be usad, in connaction with the promation, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addrzss herein or for the purpose of avoiding U.5. tax-
related penalties.

Investrment suitability must be determined individually for esch investor, and the financial instruments descrbed herein may not be suitable for all investors. This informetion i not intended to provide and should not b
relied upon as paoviding aceounling, legal, regulatory of tax advice, Investors should consull with heir awn advisors as to Ihese maliers,

This material is net @ product of P, Morgan Research Departments,

Fress Wriling Prospectus Filed Pursuant fo Rule 433, Regisiration Staternent Nos, 323222672 and 333-222672-01
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