Morth America Structured Investments

4yr Auto Callable Review Notes linked to SX5E/MXEF

Overview

The following is & summary of tha terms of the notes offered by the preliminary pricing supplement hypedinked below.
summary of Terms

laguer:

Guarantor:
Indices:

Pricing Data:

Final Review Date:
Maturity Date:
Review Dates:
Barriar Amount:
CusIP:
Preliminary
Pricing Supplamant:
Estimated Value:

JPMorgan Chase Financial Company LLC

JPMorgan Chase & Co.

EURC STOXK 507 Index and MSCI Emerging Markets Index
July 22, 2022

July 22, 2026

July 27, 2026

Annual

With rezpect to each Index, T0.00% of its Initial Value
AB133LFVE

F1.000 prncipal amount note. For informaton about the estimated value of the notes, which likaly will be
kawesr (han the price you paid for (he nales, please see the kyperkink sbewee.

ou may lesae seme ar all of yawr prncipal at mahaity. Any paymant on tha netas is subyes o tha credi nsk of JFWMargan Ghase Financial
Company LLE, as issuer of the notes and ibe eredd risk of JPMargan Chase & Co., as guarantar of the notes,

Automatic Call

If tha closing level of each Indax on any Review Date is greater than or equal to its Call Value, the notas will be
automatically called for 8 cash paymant, for each §1,000 principal amount note, aqual to (a) $1,000 plus (k) the Call
Fremium Amount applicable to that Review Date, payabla an the applicable Call Setlemant Date. Mo further payments will

be made on the notes.

J.EMorgan

| Call Value | Call Premiurm® I
First 50.00% of tha Inillal Ve Atlsast 13.50%
Second 50.00% of th Iniflal Vaue Atlaast 27.00%
Third 90,00% of the Inifial Wabue At laast 40 50%
Final £0.00% of the Initial Vaue At least 54.00%

|a*x*

1etical Amount Payable

Hypat

Lesser Performing
Indes Retuen at

Toeal Beturm at
Secerd Review

Total Betum at

Total Rebum at Third Review

Total Returm at

Fewiew Date A Date Date: HLEE T
B0 1250% FT 0% 40, 50% 54.00%,
50 0% 13.50% 27 00% 40 B0% 54 00%
AT 13.50% 2T 0% 40 50% 54.00%.
1000 13.50% 27 0% 40, 5% 54,005
000 13.50% T 0% 46 50% 54,00%,
5000 13.50%: 7005 400, 5% 54,00,
-10,00% 13.50% 2T .00% 40, 560% 54.00%
- 30003 LS M LTS 0.00%
-30.00% A & e 0.00%
-3001% LT R Fih -A0.01%
-50.00% A A (s -S0.00%
B0 A LY e 0.0

- 10N O A M rh ~100.00%

Payment at Maturity

IF the notes have not been autormatically called and the Final Walue of each Index is greater than of equal 1o its Barrier
Amaunt, you will receive the principal amount of your nobés at makerily.

I the netes have not been automatically called and the Final Walue of elther Index (s less then its Barrer Amount, your
payment al matunty per $1,000 princpal amount note will be calculated &s follows!

31,000 + (31,000 » Lesser Perdforming Index Return)

if the notes have not been sutomatically celled end the Finel Velue of either fndex 1z legs than ifs Barmer Amount, wou vl
Joze more than 30.00% of wour prnclpel smount at matuily and coukd dose ail of ywour pranclps! smount af math:

* i each Gadi, Lo be deten
applizable.

** Raftacts a Call Peamiiem af 13,509 par annim and thi soakcable Call Valies Bstad i the table o the

lefe. The call premivm wil be debermired on the Pricing Date snd will nat ke less than 13.50% per
anniam,

of o Wi Prricings Db, Buk vt less Ehan Uhe eninienuim Call Prarinm, a3

The "Lt relue™ a8 weed abnas is 1Fe mienber expressed i & periarnage, That mesdns Irom comparing
the payment onthe spplcable payment date per 51,000 principal smaunt mote to 51,000,

Th hypathetical returns on the notes shawn abaa apply only # you bald the notes for thei antine term
or unt i autgmaticaly caled, Thise hypatheticali do no reflect e or eepindes thal wgeld be
associated with any sale in the secondary market. If these dees and experses ware inchoded, the

by potheticsl retums shwn above waould likely be kover,

Capialized tems weed but net defined Bergin shall have the meaning sl for in the
pralminary prcing supplament.

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



North America Structured Investments

yr Auto Callable Review Notes linked to SX5E/MXEF JPMorgan

Selected Risks Selected Risks (continued)

. Yc_mr_in'.;eshnenl in the notes may result in a loss. The notes do not guarantee any refum of + The estimated value of the nates will be lower than the original issue price (price to public) of
principal. the notes.

+ Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company . The estimated value of the notes is determined by reference to an internal funding rate.,
LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be + The estimated value of the notes does not represent future values and may differ from
subject to changes in the market's view of the creditworthiness of JPMargan Chase Financial athers’ estimates.
Company LLC or JPMoergan Chase & Co. + The value of the nates, which may be reflected in customer account statements, may be

-

The appreciafion patential of the notes is limited to any Call Premium Amount paid on the notes.  highar than the then current estimated value of the notes for a limited tme periad.
You are exposed to the risk of decling in the level of each Index. Lack of liquidity: J.P. Morgan Securities LLG (who we refer to as JPMS) intends to offer to

= Your payment atl maturity will be determined by the LElas.%lr Performing Index. purchase the notes in the secandary market but is nof required to do so. The price, if any, at

* The benefit provided by the Barrier Amaount may ferminate on the final Review Date. which JPMS will be willing to purchase notes from you in the secondary market, if at all, may

= The automatic call feature may force a potential early exit. result in a significant loss of your principal.

+ Mo intersst payments, dividend payments or voting rights. + Potential conflicts: We and aur affiliates play a variety of rales in connection with the

+ The notes are subject 1o the risks associated with non-LLS. securilies. issuance of notes, including acting as calculation agent and hedging our obligations under

= The notes do not provide direct exposure to fluctuations in foreign exchange rates with respect the notes, and making the assumptions used to determine the pricing of the notes and the
to the EURD STOXXK 507 Index. eslimated value of the nates when the terms of the noles are sel. It is possible that such

+ The notes are subject o emerging markets risk with respect to the MSCI Emerging Markets hedging or ather trading activities of J.P. Morgan or its affiliates could result in substantial
Index. returns for J.P. Morgan and its affiliates while the valug of the notes decling,

+ The notes are subject to currency exchange risk with respect to the MSCI Emerging Markets  +  The tax conseguences of the notes may be uncenain. You should consult your tax adviser
Index. regarding the .5, federal income tax consequences of an invesiment in the notes.

+ Recent executive crders may adversely affect the performance of the MSC| Emerging Markets
Index.

As a finance subsidiary, JPMorgan Chase Financial Company LLC has ne independent
operafions and has limited assets.

The risks identified above are not exhaustive. Please see "Risk Factors™ in the prospectus supplement and the applicable product supplement and underlying supplement and "Selected Risk
Considerations” in the applicable preliminary pricing supplement for additional information.

Additional Information

SEC Legend: JPMorgan Chaze Financial Company LLC and JPMorgan Chase & Co. have filed a registration statement (including a prospectus) with the SEC for any offerings to which these materials relata. Before you
invest, you should read the prospectus in that registration statement and the other documents relating fo this offering that JPMorgan Chase Financial Company LLC and JFMorgan Chase & Co. has filed with the SEC for
maore complate information about JFMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. ¥ou may get these documents without cost by visiting EDGAR on tha SEC web site &t
www.seC.gov. Altaratively, JFMargan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any desler participating in tha this offering will arrange o sand you the prospectus and each prospectus
supplement as weall a5 any product supplament, undedying supplerment and preliminary pricing supplement if you so request by calling toll-free 1-866-535-0248.

IRS Circular 230 Disclosure: JPAorgan Chese & Co. and its affiliates do not provids tax advice. Accordingly. any discussion of U5, tax matters contained hersin (including any atachments) is not intended or written 10 be
uzed, and cannot be used, in connection with the promotion, marketing or recormmendaton by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avaolding U.5.
tax-related penalties.

Investiment suilability rmust be determined individually For each investor, and the financial instruments described bersin may not be suitable for all investors, This infarmation is not intended to provide and should not be
relied upan as providing accounting, legal, regulabory or fax advice, Inestors should consull wilh thear own advisers as fo these maliers,

This material is not a product of 1P, Morgan Research Departments,

Free writing Prospectus filed Pursuant to Rule 423; Registration Staterment Mos, 333-236559 and 333-236858-01
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