Morth America Structured Investments

5yr RTY/SPX Uncapped Accelerated Barrier Notes

JPMorgan

The folireing it a summary of the lems of the noles offered by he preliminary pricing supplamen lghlighled below.

Summary of Terms

IssuET: JPMorgan Chasa Firancal Compary LLC

Guarantor: JPMaigan Chase & Co

Manimum Denomination: 51.000

Uinderyings: Russell 2000% Index and SEP 5002 Indeax

Upsice Leverage Factor: Al least 1,46

Barriar Amount: With raspact io each Undarying. ©0.00% af #5 Infial Value
Undarlying Relurn: iFinal Valua — Initial Yalie] ! Initzal Valus

Pricing Date: Seplember 30, 2022

Ohserdation Date: Seplember 30, 2037

Matwrity Date: Oolober 5, 2027

CUSIP; 481 23MESS

Praliminary Pricing

Supplement: hitp: s e jpmargan comigecumentcuspi4d ] 33MESSidoctype Predug,_Termsheetdocument ped

Estimated Value: The astrmated value of 1he notas, whien e lerms of te nales are se, will not be begs than S800.00 per £1,000
principal amounl nete Far informatan absul the estirmated vakie of 15 aoses, which kel wil Be wes Ban the peice you paid Tos the
nodes, se2 e hypedink abowe.

Payment at Maturity
I the Final Value of each Undeslying is graater than il Initial Vales, you payrant at malurty per $1,000 princioal amaunt nole wil be
caleutatad ag followe:

1,000 + (51,000 = Lesser Parforming Uinderdying Return = Uipsica Laveraga Facton)

Il'the Final valuwe of ether Underlying is equal 1o or l2ss than ite Initial Valwe but the Final Value of each Underlying i2 grealer than or
aqual 1o ds Barner Amoand, you will recalive the principel ameount of your roles &l maturiy.

IFehe Final Valve of ether Undertying is less than #s Bamier Amaunt, your payrnenl at ealuily per 31,000 principal amaut Aot will be
calcuialed as follovws,
31,000 + {31,000 = Lessar Parloeming Underdying Return)

e Firnal Vakoe of aither Undenlying i fess than ifs Bavser Amoal, pac will loge mars than 20205 of your princlos ameond ®
atarily gad coukd lnse i of yoor prineipal amoun &8 Mmaruy.

Aryy peyment on the notes is subjest 1 she crecd nsk of JPMoman Chase Financial Company LLC. as issuer of the notes and fhe
credt sk of JPMorgan Chase & Co., as guarantar of the noles,

* Tha aghual Upsade Leversge Factor will be provided in tha proing supplemant ang will rot 0e less than 1 48

** Reflacts an Upside Levarage Factar of 142 for ilusirative purposes.

The kygothelical relums snd hyponetical payments o the asles shewn abave apply anly at maluily. Thesa ypalelicats da mat
refect lees of expenges et weuld be associated with any sale in the secandary market 1 hege fess and expenses were induded, (ha
hypathetical returns and hypathetcal payments shown above would likely be ower.

Hypothetical Returns on the Notes at Maturity™

= Lndarlying Performance = MWote Payoff at Maturity

51,800

51,600

184

Paymant at Maturity
g

%
i

%

0% 0% -20% 0% 20%  40% 60%
Ungestying Return
Hypothelical Nate

51,888.00
58.20% 51.552.00
30.00% 44 40% 51.444.00
20.00% 29.60% 51.296.00
10.00% 14.80% 51.148.00
5.00% T4l 51.074.00
Q.00% 0.00% 51.000.00
-10.00% 0.00% 51,000.00
-20.00% 0.00% 51,000.00
-30.00% 0.00% 51.000.00
-3.01% -30.01% $6599.90
=50.00% =50.00% 3500.00
-50.00% ~B0,00% 5400.00
-20.00% -530.00% 5200.00
=100.00% -100.00% 50.00
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Selected Risks

* Your mvestment in the notes may result in & loss. The notes do nof guarantee any return

of principal.

Your payment at maturity will b= determinad by the Lesser Performing Undsrlying.

The benedit provided by the Barrier Ameunt may terminate on the Observation Dale,

You arg exposed to the risk of decling in the level of each Underlying.

Any payment on the notes at maturity is subject fo the cradit risks of JPMorgan Chasae

Financial Company LLC and JPMorgan Chase & Co. Therefore the valus of the notes

prior to maturty will be subject to changes in the market's view of the crediwarthiness of

JPMargan Chase Financial Company LLG or JPMorgan Chase & Co.

= Mointerest payments, dividend payments or vating rights.

* As afinanca subsidiary, JPMorgan Chase Financial Company LLC has no independent
operations and has limited zssets.

» JPMaorgan Chase & Co. is currently one of Ihe companies that make up the S&F 5005
Incdre.

* The notes are subjact to the risks associated with small capitalization stocks.

Selected Risks {continued)

* The estimabted value of the notas will ba lower than the original issue price (price to
public) of the notes.

= The eatimated value of the notes is determined by reference to an intermnal funding rate.

* The estimaled value of the noles does nol represent fulure values and may differ from
athers’ estimates.

*  The value of the notes, which may be reflectad in custornar account statemeants, may be
higher than the then curment estimated value of the notes for & Imited time period.

= Lack of iguidity: J.F. Morgan Securitizs LLC {who we refer to as JFMS), intends o offer
10 purchase the notes in he secondary markel bul & ned required 10 do 8o, The price, i
any, at which JPME will be willing to purchase notes from you in the secondary market
if at all, may result in a significant loss of your principal-

= Paotential conflicts: We and our affilietes play & variety of roles in connsciion with the
Issuance of noles, incleding acting as calculabion agent and hedging owr ebligations
under the nobes, and making the assumplions used lo dederming the pricing of the notes
and the estimated value of the notes when the terms of the notes are set. it is pessible
that such hedging or other trading activities of J.P. Morgan ar its affiliates could result in
substantial returns for JF Morgan and its effiliates whikz the value of the notes decline.

* The tax consequences of the noles may be uncertain, You should consull your tax
adviser regarding the LS. federal incorme lax consequences of an investment in the
nokes,

The risks dentified above are not exhaustive. Please ses "Risk Factors” in the prospectus supplement and the applicable product supplement and underying supplement and "Selected Risk

Congiderations” in Ihe applicable preliminary pricing supplement for additional information,

Additional Information

SEC Legend, JPMargan Chase Financial Company LLC and JPMorgan Chase & Co, have filed a registration statement (ncheding a prospectus) with the SEC for any offerings to which thess
malerials relate, Before you invest, you showld read the prospectus in that registration slatement and the other docurments relaling (o this offeing thal JPMargan Chase Finansial Cormpany
LLC and JPMorgan Chase & Co. has filad with the S5EC for more complete information akout JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. Yaou
may get these documents withowt cost by visiting EDGAR on the SEC web site at www.sec gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any
agent or any dealer paricipating in this effering will arrangs 1o send you the prospecius and each prospectus supplemant &3 well as any product supplement, underiving supplerent and

prefiminary pricing supolement if you so request by caliing fofi-free 1-506-535-9246

IRS Cireular 230 Disclosure: JPMorgan Chase & Co, and 85 affillates do not provide tax advice, Accordingly, any discussion of LS, tax malters contained heregin (including any attachments)
is net intended o writlen fo be used, and cannot be used, in connection with the promotion, marketing o recemmendation by anyone unaffiliated with JPMargan Chase & Co. of any of the

matters addressed harein or for the purpose of avoiding U5, tax-related penalties.

Investment suitabiity must be determined individually for each investorn, and the financial insbiuments described herein may nolt be suitable for all investors, This infermation is not infended Lo
provide and should not be relied upon as providing accounting, legal, regulatory or tax advica. Investors should consult with their own advisers as to these matters.

This material is nol a proded of JP Mergan Research Departrments.

Frae Writing Prospecius Fled Pursuant 1o Rule 433, Registration Statement Mos, 333-236659 and 333-236659-01
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