North America Structured Investments

3yrNCem SHW/CAT/IVZ Auto Callable Contingent Interest Notes

The fallewing is a summary of the terms of the netes olfered by e preliminary pricing supplement hyperlinked below,
Summary of Terms

Issuer:

Guarantor:

Minimum Denomination:
Reference Stocks:

Pricing Date:

Final Review Datea:
Maturity Date:

Interest Review Dates:
Autocall Review Dates:

Contingent Interest Rata:

Interest Barrier/

JPMergan Chase Financial Company LLC

JPMergan Chase & Co

51,000

Caomman stock of The Sherwin-Willlams Company, common stock of Caterpillar Inc. and carmmon stock of
Invesco Lid.

July 28, 2022

July 28, 2025

July 31, 2025

Monthly

Cluarterdy (after an initial si<-month non-call pericd)

At least 14.258% per annum, payable monthly at a rate of at least 1.1875%", if applicable

J.PMorgan

Hypothetical Payment at Maturity**

Fayment At Mat

ity [E5SURMNE 14.25% per annum
Contingent Interest Rate]

Least Parforming Stock

IF Finil Walue of any
Reference Stock is 81 or

IF Final Valie of each
Reference Stock |s

Trigger Walue: With respect to each Reference Stock, an amount that represents 60.00% of its Initial Value
CUSIF: 4813ILA0S
Preliminary Pricing

hitpcifsp jpmergan.comidocument/cusip™48 1331 AGS do (Product_Termsheetdocument. pdf
The esfimated vales of the notes, when the terms of the nobes ane set, will nat be less than $310.00 per 31,000
principal amount note. For infarmation about the estimated valuz of the notes, which likely will be lower than
the price you paid for the notes, please see the hyperdink abowe.

Supplement:
Estimated Valua:

Automatic Call

It the closing price of ane share of each Reference Stock on any Autocall Review Date is areater than o equal to its Initial Yalue, the notes wil
be automnatically called for a cash payment, for each $1,000 principal amount note. equal to (a) $1,000 pivs (b) the Contingent Interest Payment
applicable to the Interest Review Date corresponding fo that Autocall Review Date. payable an the applicable Call Setflement Date. No further
payrments will be made on the notes,

Payment at Maturity

IF the notes have not been autamatically called and {i) the Final Value of any Reference Slock is greater than or equal 1o s Iniial Value or (i)
the Final Value of each Reference Stock ks greater than or equal to its Trigger Walue, you will receive & cash payment at maturity, for each
$1.000 principal amount note, equal to (a) $1.000 plus {b) the Confingent Interest Payment, if any, applicable to the final Review Date.

If the notes hawe not been automatically called and {i) the Final Walue of each Reference Stock is less than its Initial Value and (i) the Final
Value of any Reference Stock is less than its Trigger Value, your payment al maturity per 51,000 principal amount note will be calculated as
follows:

31,000 + ($1,000 = Least Performing Stock Return)

if the notes have nof been sutomatically called and (i) the Final Vaive of each Reference Stock is Jess fthan ifs initial Value and (i) the Final
Valug of any Referance Stock is less than its Trgger Value, wou will iose marg fhan 40.00% of your principal amount at matunty and could lose
afl ¢f your prancipal amount at matnty

Capitalized terms wsed but not defined herein shall have the meanings st forth in the preliminary pricing supplement,

Any paymant on the netes is subject to the credit risk of JPMorgan Chase Financial Company LLC, as issuer of the notes, and the credit isk of
JPMorgan Chase & Co., as guarantor of the notes.

Retum above its Initial Valug bedow s Inftial Value
60.00% £1011.875 1,011 E75
A0.00% 51011875 $1.011.875
20.00% S1011875 51,011 575
1000 £1,011.875 $1,011 875
5.00% $1,011.875 $101LETS
0.00% 51,011.875 51,011,875
5.00% S1O011.875 51,011 875
_20.00% 51011675 $1,011ETS
30.00% $1011.875 $1,011 BY5
40,00% £1,011,875 51,001 875
40,01% $1,000,00 5589.50
_S0.00% 51,000.00 550000
T 51,000.00 5400.00
T $1,000.00 50.00

Thiis tabe does not demanstrate how your inLerest payments can vary over
the term of your notes.

Contingent Interest

I ke nates have nol been autormatically called and the closing price of ane
share of each Reference Stock an arry Interest Review Date is greater than o
equal to itz Interest Barser, you will recaive on the agplicable Interest
Fayment Date for each 51,000 principal amount note 3 Contingant Interest
Fayment equal to at least 511,875 [equivalent ta an interest rate af ot least
14.35% per annumn, payable ata rate of at beast 1IST5% per month).

**The hyprthetical payments anthe notes shown abave apply ealy if yau kiedd
ther restes for their antire term ar until autcematically called, These
hypotheticals de not rellect fees or expenses that would be associated with
any sale in the secandary market, If these feas and expanses were incuded,
the hypathatical payments shown above weald likely be lowar,
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Selected Risks Selected Risks (continued)

= Your investment in the netes may result in & loss, The netes do not guarantee any return of principal = The estimated value of the notes will k2 lower than the original issue price (price to public) of the notes,

+ The notes do niet guarantee the payment of interest and may not pay intarest at all. + The estimated value of the notes is determined by reference fo an internal funding rate.

= Any payment on the netes is subject to the credit risks of JPMorgan Chase Finandial Gomparny LLG and +  The estimated value of the notes does not représent fulure values and may differ from others” estimates.
JEMargan Chase & Co, Therefore the value of the notes prior o maturity will be subject to changes in = The value of the notes, which may be reflected in customer account statements, may be higher than the
the market's view of the creditworthiness of JPMorgan Chese Financial Company LLC or JPMaorgan then current estimated value of the notes for a limited time peried.
Chase & Co. +  Lack of liquidity: J.P. Margan Securities LLC (whao we refer to as JPMS) intends to offer to purchase the

= The appreciation patential of the notes is limited ta the sum of any Confingent Interest Payments that notes in the secondary market but is nof required to da so, The price, if any, at which JPMS will be willing
may be paid over the term of the notes. to purchase notes from you in the secondary market. if at all. may result in 2 significant loss of your

+ You are exposed 1o the risk of decline in the price of one share of each Reference Stock. principal.

= Your payment at maturity will b2 determined primarily by the Least Performing Reference Stock, = Patential conflicts; We and aur affiliates play a wariety of roles in connection with the issuance af notes,

+ The benefit provided by the Trigger Yalue may terminaie on the final Review Date. including acting as calculation agent and hedging our cbligations under the notes, and making the

= The avlomatic call feature may force a polential early exit. assumptions used fo determing the: pricing of the notes and the estimated value of the notes when the

= Mo dividend payments or voting rights., terms of the notes are set Itis possible that such hedging or ather trading activities of J.P. Maorgan or its

+ There are risks associated with non-U_S. companies. affiliates could result in substantial returns for J.P. Morgan and its affiliates while the value of the notes

= The anfi-dilution protection for each Reference Slock is limited and may he discretionary, decling,

+ As afinance subsidiary, JPMorgan Chase Financial Company LLC has no independent operations and » The tax consequences of the notss may be uncertain, You should consult your tax adviser regarding the
has limited assets. LS. federal income fax consequences of an investment in the notes.

The rigks identified above are not exhaustive, Please see “Risk Factors” in the prospectus supplement and the applicable product supplement and “Selected Risk Considerationz” in the applicable preliminary pricing
supplement for additional information.

Additional Information

SEC Legend: JPMargan Chase Financial Company LLC and JPMorgan Chase & Co, have filed & registration statement {including & proapectus) with the SEC far any offerings to which these materials relate, Before you
imvest, you should read the prospectus in that registration statement and the other documents relating to this offering that JPMorgan Chaze Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
more cemplete infarmation about JEMargan Chase Financial Company LLE and JEMorgan Chase & Co, and this offering, You may get these documents without cost by visiting EDGAR on the SEC web site at
www.sec.gov, Alternatively, JFMorgan Chase Finaneial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arrange to send you the prospecius and sach prospecius
supplement as well as any product supplement and preliminary pricing supplement f you so request by calling toll-free 1-B66-535-3248.

IRS Circular 230 Disclosure: JPMorgan Chass & Co. and its affilistes do not provide tax advice. Accordingly, any discussion of U.S. tax matters contained herein {including any attachments) is not intended or written to be
used, and cannat be used. in connection with the promotion, marketing er recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding U.5.
tax-related penallies,

Investment suitability must be determined individually for each investor, and the financial instruments described herein may not be suitabde for all investars. This infermation is not infended to provide and should not be
relied upon as providing accounting, legal, regulatory or tax advice, Investors should consult with their own advisers as 1o thess matters,

This material i= not a product of J.P. Margan Research Departments.

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos, 333-236659 and 333-238650-01
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